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****************************************************************** 

CHANGES ARE MARKED AS FOLLOWS: 

AMENDMENTS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

****************************************************************** 

[…] 
 

1 Part:  
Contract Specifications for Futures Contracts 

[…] 

1.5 Subpart:  
Contract Specifications for Volatility Futures Contracts 

The following sub-part contains contract specifications for Futures Contracts on Volatility Indices (“Volatility 
Index Futures Contracts”). 

[…] 

1.5.3 Maturity 

Volatility Index Futures Contracts are available at the Eurex Exchanges until the final settlement day 
(number 1.5.4 paragraph 2) of the next seven eight calendar months.  

[…] 
 



  
   

Contract Specifications for Futures Contracts   Eurex14 

and Options Contracts at Eurex Deutschland  01.10.2010 

and Eurex Zürich  Page 1 

 

 

[…] 

Annex B in relation to subsection 2.6 of the contract specifications: 

 

Options on Shares of Product-ID Group
ID* 

Cash
Market
ID* 

Contract
Size 

Maximum
Term
(Months) 

Minimum
Price
Change 

Currency
** 

[…]        
Arcandor AG  KARAARO DE121 XETR 100 24 0.01 EUR 
BIC S.A. BIF FR12 XPAR 100 24 0.01 EUR 
Edenred S.A. QSV FR12 XPAR 100 24 0.01 EUR 
EXOR S.p.A. EXO IT12 XMIL 100 24 0,0005 EUR 

Groupe Eurotunnel S.A. TNU3 FR12 XPAR 100 24 0.01 EUR 
HeidelbergCement AG HEI DE1112 XETR 100 24 0.01 EUR 

Koninklijke Boskalis Westminster NV KBWA NL11 XAMS 100 60 0.01 EUR 
M6 Metropole TV S.A. MMT FR12 XPAR 100 24 0.01 EUR 
Neste Oil Corp Ojy NEF FI112 XHEL 100 12 0.01 EUR 
Rhodia S.A. RHDI FR12 XPAR 100 24 0.01 EUR 

Sampo PLC SMPA FI112 XHEL 100 12 0.01 EUR 
SEB S.A. GRB FR12 XPAR 100 24 0.01 EUR 
Technip S.A.  THP FR112 XPAR 100 24 0.01 EUR 

Thales S.A.  CSF FR112 XPAR 100 60 0.01 EUR 
Thomson      TNM FR112 XPAR 100 60 0.01 EUR 
Tognum AG TGM DE112 XETR 100 24 0.01 EUR 

Van der Moolen Holding N.V.  VMH NL11 XAMS 100 60 0,01 EUR 
[…]       

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following table and shall. 
amongst others. serve the purpose of determining a market place for the price of the share underlying the contract. 

**  GBX: Pence Sterling 

[…] 
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[…] 

Annex D in relation to subsection 1.15 of the Contract Specifications: 

Futures contracts on the dividends of Shares ("Single 
Stock Dividend Futures") 

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Contract  
Size 

Minimum 
Price 
Change 

Currency 

AEGON N.V. A1EN NL21 XAMS 100 0.01 EUR 
Air Liquide S.A. A1IR FR21 XPAR 100 0.01 EUR 

Allianz SE A1LV DE21 XETR 100 0.01 EUR 
Alstom S.A.  A1OM FR21 XPAR 100 0.01 EUR 
Anheuser-Busch Inbev N.V./S.As I1TK BE21 XBRU 100 0.01 EUR 
ArcelorMittal S.A.  I1SP FRNL21 XPAMSR 100 0.01 EUR 
Assicurazioni Generali S.p.A. A1SG IT21 XMIL 100 0.01 EUR 
AXA S.A. A1XA FR21 XPAR 100 0.01 EUR 
Banco Bilbao Vizcaya Argentaria S.A. B1BV ES21 XMAD 100 0.01 EUR 
Banco Santander S.A. S1SD ES21 XMAD 100 0.01 EUR 
BASF AG  B1AS DE21 XETR 100 0.01 EUR 
Bayer AG  B1AY DE21 XETR 100 0.01 EUR 
BNP Paribas S.A. B1NP FR21 XPAR 100 0.01 EUR 
Carrefour S.A.  C1AR FR21 XPAR 100 0.01 EUR 
Compagnie de Saint-Gobain S.A. G1OB FR21 XPAR 100 0.01 EUR 
Crédit Agricole S.A. X1CA FR21 XPAR 100 0.01 EUR 
CRH PLC C1RG IE21 XDUB 100 0.01 EUR 
DAIMLER AG D1AI DE21 XETR 100 0.01 EUR 
Deutsche Bank AG D1BK DE21 XETR 100 0.01 EUR 
Deutsche Börse AG  D1B1 DE21 XETR 100 0.01 EUR 
Deutsche Telekom AG  D1TE DE21 XETR 100 0.01 EUR 
E.ON AG  E1OA DE21 XETR 100 0.01 EUR 
ENEL S.p.A. E1NL IT21 XMIL 100 0.01 EUR 
ENI S.p.A. E1NT IT21 XMIL 100 0.01 EUR 
France Télécom      F1TE FR21 XPAR 100 0.01 EUR 
GDF Suez S.A.  G1ZF FR21 XPAR 100 0.01 EUR 
Danone S.A. B1SN FR21 XPAR 100 0.01 EUR 
Iberdrola S.A.  I1BE ES21 XMAD 100 0.01 EUR 
ING Groep N.V. I1NN NL21 XAMS 100 0.01 EUR 
Intesa Sanpaolo S.p.A.  I1ES IT21 XMIL 100 0.01 EUR 
Koninklijke Philips Electronics N.V. P1HI NL21 XAMS 100 0.01 EUR 
L'Oréal S.A.  L1OR FR21 XPAR 100 0.01 EUR 
LVMH Moët Hennessy Louis Vuitton S.A. M1OH FR21 XPAR 100 0.01 EUR 
Münchener Rückversicherungs-Gesellschaft AG M1UV DE21 XETR 100 0.01 EUR 
Nokia Corp. Ojy N1OA FI21 XHEL 100 0.01 EUR 
Repsol YPF S.A.  R1EP ES21 XMAD 100 0.01 EUR 
RWE AG R1WE DE21 XETR 100 0.01 EUR 
Sanofi-Aventis S.A.  S1NW FR21 XPAR 100 0.01 EUR 
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Futures contracts on the dividends of Shares ("Single 
Stock Dividend Futures") 

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Contract  
Size 

Minimum 
Price 
Change 

Currency 

SAP AG  S1AP DE21 XETR 100 0.01 EUR 
Schneider Electric S.A.  S1ND FR21 XPAR 100 0.01 EUR 
Siemens AG  S1IE DE21 XETR 100 0.01 EUR 
Société Générale S.A. S1GE FR21 XPAR 100 0.01 EUR 
Telecom Italia S.p.A. T1QI IT21 XMIL 100 0.01 EUR 
Telefónica S.A.  T1NE ES21 XMAD 100 0.01 EUR 
TOTAL S.A.  T1OT FR21 XPAR 100 0.01 EUR 
Unibail-Rodamco S.A. U1BL FR21 XPAR 100 0,01 EUR 
UniCredit S.p.A. C1RI IT21 XMIL 100 0.01 EUR 
Unilever N.V.  U1NI NL21 XAMS 100 0.01 EUR 
VINCI S.A.  S1QU FR21 XPAR 100 0.01 EUR 
Vivendi S.A.  V1VU FR21 XPAR 100 0.01 EUR 

 
 

Futures contracts on the dividends of Shares (Single 
Stock Dividend Futures“) 

Product 
ID Group ID* 

Cash 
Market-
ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency 

AEGON N.V. A2EN NL21 XAMS 1000 0.001 EUR 
Air Liquide S.A. A2IR FR21 XPAR 1000 0.001 EUR 
Allianz SE A2LV DE21 XETR 1000 0.001 EUR 
Alstom S.A.  A2OM FR21 XPAR 1000 0.001 EUR 
Anheuser-Busch Inbev N.V./SA I2TK BE21 XBRU 1000 0.001 EUR 
ArcelorMittal S.A.  I2SP NL21 XAMS 1000 0.001 EUR 
Assicurazioni Generali S.p.A. A2SG IT21 XMIL 1000 0.001 EUR 
AXA S.A. A2XA FR21 XPAR 1000 0.001 EUR 
Banco Bilbao Vizcaya Argentaria S.A. B2BV ES21 XMAD 1000 0.001 EUR 
Banco Santander S.A. S2SD ES21 XMAD 1000 0.001 EUR 
BASF AG  B2AS DE21 XETR 1000 0.001 EUR 
Bayer AG  B2AY DE21 XETR 1000 0.001 EUR 
BMW AG B2MW DE21 XETR 1000 0.001 EUR 

BNP Paribas S.A. B2NP FR21 XPAR 1000 0.001 EUR 
Carrefour S.A.  C2AR FR21 XPAR 1000 0.001 EUR 
Compagnie de Saint-Gobain S.A. G2OB FR21 XPAR 1000 0.001 EUR 
Crédit Agricole S.A. X2CA FR21 XPAR 1000 0.001 EUR 
CRH PLC C2RG IE21 XDUB 1000 0.001 EUR 
DAIMLER AG D2AI DE21 XETR 1000 0.001 EUR 
Deutsche Bank AG D2BK DE21 XETR 1000 0.001 EUR 
Deutsche Börse AG  D2B2 DE21 XETR 1000 0.001 EUR 
Deutsche Telekom AG  D2TE DE21 XETR 1000 0.001 EUR 
E.ON AG  E2OA DE21 XETR 1000 0.001 EUR 
ENEL S.p.A. E2NL IT21 XMIL 1000 0.001 EUR 
ENI S.p.A. E2NT IT21 XMIL 1000 0.001 EUR 
France Télécom      F2TE FR21 XPAR 1000 0.001 EUR 
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Futures contracts on the dividends of Shares (Single 
Stock Dividend Futures“) 

Product 
ID Group ID* 

Cash 
Market-
ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency 

GDF Suez S.A.  G2ZF FR21 XPAR 1000 0.001 EUR 
Danone S.A. B2SN FR21 XPAR 1000 0.001 EUR 
Iberdrola S.A.  I2BE ES21 XMAD 1000 0.001 EUR 
ING Groep N.V. I2NN NL21 XAMS 1000 0.001 EUR 
Intesa Sanpaolo S.p.A.  I2ES IT21 XMIL 1000 0.001 EUR 
Koninklijke Philips Electronics N.V. P2HI NL21 XAMS 1000 0.001 EUR 
L'Oréal S.A.  L2OR FR21 XPAR 1000 0.001 EUR 
LVMH Moët Hennessy Louis Vuitton S.A. M2OH FR21 XPAR 1000 0.001 EUR 
Münchener Rückversicherungs-Gesellschaft AG M2UV DE21 XETR 1000 0.001 EUR 
Nokia Corp. Ojy N2OA FI21 XHEL 1000 0.001 EUR 
Repsol YPF S.A.  R2EP ES21 XMAD 1000 0.001 EUR 
RWE AG R2WE DE21 XETR 1000 0.001 EUR 
Sanofi-Aventis S.A.  S2NW FR21 XPAR 1000 0.001 EUR 
SAP AG  S2AP DE21 XETR 1000 0.001 EUR 
Schneider Electric S.A.  S2ND FR21 XPAR 1000 0.001 EUR 
Siemens AG  S2IE DE21 XETR 1000 0.001 EUR 
Société Générale S.A. S2GE FR21 XPAR 1000 0.001 EUR 
Telecom Italia S.p.A. T2QI IT21 XMIL 1000 0.001 EUR 
Telefónica S.A.  T2NE ES21 XMAD 1000 0.001 EUR 
TOTAL S.A.  T2OT FR21 XPAR 1000 0.001 EUR 
Unibail-Rodamco S.A. U2BL FR21 XPAR 1000 0.001 EUR 
UniCredit S.p.A. C2RI IT21 XMIL 1000 0.001 EUR 
Unilever N.V.  U2NI NL21 XAMS 1000 0.001 EUR 
VINCI S.A.  S2QU FR21 XPAR 1000 0.001 EUR 
Vivendi S.A.  V2VU FR21 XPAR 1000 0.001 EUR 

* The group ID as well as the cash market ID shall be assigned by the Eurex Exchanges according to the following table and shall 

serve, amongst others, the purpose of determining a market place for the price of the share underlying the contract. 

Group ID Relevant Cash Market ID of Cash Market 

BE21 Electronic Trading System of NYSE Euronext Brussels XBRU 
DE21 Electronic Trading System of the Frankfurter Wertpapierbörse XETR 
ES21 Electronic Trading System of the Bolsa de Madrid XMAD 
FI21 Electronic Trading System of the OMX Helsinki Stock Exchange XHEL 
FR21 Electronic Trading System of NYSE Euronext Paris XPAR 
IE21 Electronic Trading System of the Irish Stock Exchange XDUB 
IT21 Electronic Trading System of the Borsa Italiana XMIL 
NL21 Electronic Trading System of NYSE Euronext Amsterdam XAMS 

 

 

 


