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AMENDMENTS ARE MARKED AS FOLLOWS:
INSERTIONS ARE UNDERLINED

DELETIONS ARE CROSSED OUT

[.]

Part 1 Contract Specifications for Futures Contracts

[.]

Subpart 1.20 Contract Specifications for Variance Futures Contracts
[...]

1.20.7 Trading convention

[.]

1.20.7.2 Conversion

[.]

1.20.7.2.2 Formula Trade Price Conversion
[...]
2. Traded Variance Futures price

traded Futures price(F; (o))
= D, * (traded variance (¢) — standard variance strike(a?))

— ARMVM, +C
where
T = total amount of daily variance observations that are expected to occur during the life
time of the contract
t = amount of daily variance observations that have occurred until the day of the trade

match

Dt =discount factor according to 1.204.7.2.2.3, valid at time t

02 =realized variance measured until and including the closing price of the underlying

instrument at the end of the day of the trade match. Realized variance is calculated
according to section 1.20%.7.2.2.1
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02 = standard variance strike according to section 1.204.7.3

ARMVM, = Accumulated Return on Modified Variation Margin —
A correction term according to section 1.204.7.2.2.2

[.]
[.]

1.20.7.2.2.2 Accumulated Return on Modified STM Variation Margin

The Accumulated Return on Modified STM Variation Margin (ARMVM) is calculated on
each variance observation day, using the following formula:

! (ﬁ) 1At
ARMVM, = ARMVM,_, + e"t=1Ges) + (S,_, — C) * (e(t-1Ges)-1),
where

St_1 = the settlement price of the variance futures on the previous business day
according to 1.20%.7.4

]
[..]

Subpart 1.21 [Deleted]Contract-Specificationsfor LDXIRS-ConstantMaturity Futures
(“I Dx IRS GhAF”)
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Part 3 Contracts Off-Book
[...]

Subpart 3.1 Entry Intervals for Contract Prices
[...]
3.141. Entry Interval for Futures Contracts

[.]

The upper limit of the admitted entry interval results from the daily settlement price for the
respective Futures Contract on the previous trading day pursuant to Chapter Il Part 2
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Number 2.1.2 (2) (a) — (e) of the Clearing Conditions of Eurex Clearing, plus an amount
of 20 percent of the margin parameter defined for this contract by Eurex Clearing AG
(available online at the Eurex Clearing AG website (www.eurexclearing.com)). If the daily
high of the Futures Contract determined for the respective futures contracts at Eurex
Deutschland on this trading day, or the synthetic daily high of the Futures Contract
exceeds the value pursuant to Clause 3, the upper limit of the admitted entry interval
results from the higher of such two values, respectively. In order to determine the upper
limit of the admitted entry interval, the value determined pursuant to Clause 3 and 4 shall
respectively be increased by:

[.]

Product Value increased by
GE02-GE03 1.00%
GE04—GE10 4.50%
GE11—GE13 2.00%
GE14 2.50%
GE15—GE18 3.00%
GE19—GE22 3.50%
GE23—GE25 4.00%
GE26—GE30 4.50%

[.]

The lower limit of the admitted entry interval results from the daily settlement price of the
respective Futures Contract of the previous trading day pursuant to Chapter Il Part 2 No
2.1.2 (2) (a) — (e) of the Clearing Conditions of Eurex Clearing AG, minus an amount of
20 per cent of the margin parameter respectively defined for this contract by Eurex
Clearing AG. If the daily low of the Futures Contract determined for the respective
Futures Contracts at Eurex Deutschland on this trading day or the synthetic daily low of
the Futures Contract is less than the value pursuant to Clause 5, the lower limit of the
admitted entry interval results from the lower of such two values respectively. In order to
determine the lower limit of the admitted entry interval, the value determined pursuant to
Clause 5 and 6 shall respectively be reduced by:

[.]

Product Value decreased by
GE02-GEG3 1.00%
GE04—GE10 1.50%
GE11—GE13 2.00%
GE14 2.50%
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Produect Value-decreased by
GE15—GE18 3.00%
GE19—GE22 3:50%
GE23—-GE25 4.00%
GE26—GE30 4.50%

[.]

Subpart 3.2 Contracts Admitted for Off-Book Trading
[...]

3.2.1. Block trades
[...]

Product Minimum Minimum
number of number of
contracts contracts
traded traded

Standard Additional TES Eurex

contract EnLight
versions
Y/N

[.]

LDXIRS-Constant Maturity Futures-Contracts

Constant Maturity Futures-Contracts-on-swap-rates with-tenors-2-30-years N 1 N-LA

{GE02-GE30)

[-]

[...]

Annex C in relation to Contract Specifications:

[...]

LDX RS CME

Product Product | Pre- Continuous | Post- Off- Off-book Last Trading-Day

b Frading Frading Frading | beok Post-
Period Period Trading | Trading
Until Period Period
until
. Notifi
II ad_ Rg |7 i
swaps-rates-with GEO3 07:30 1845
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All-times CET
[.]

Annex E Allocation Scheme (Part A Section 2.5 Paragraph 3 of the Conditions for Trading) and
Path Priority (Part A Section 2.5 Paragraph 2 of the Conditions for Trading) *

Product Class Allocation Scheme Path Priority

[-]

Interest Rate Swap Futures Time Direct Path Priority
LBDXIRS-Constant-Maturity Futures-on-swap-rates-with-tenors 2 Pro-Rata nia

and-3-years

*hkkkkkkkkkkhkkkkkkkhkkhkhkhkkhkkkkkx



