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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

 

[…] 
 
Part 1 Contract Specifications for Futures Contracts 
 
[…]  
 
Subpart 1.27 Contract Specifications for Stock Tracking Futures Contracts on Shares  
The following subpart contains contract specifications for Stock Tracking Futures Contracts on Shares 
– (“Stock Tracking Futures”). 

[…] 

1.27.10 Delisting of an Underlying 

[…]  

In such case, the Management Board of Eurex Deutschland shall determine the price of 
the underlying relevant for cash settlement. The settlement of the contracts shall take 
place according to the fair value method on the basis of the average settlement prices on 
the ten days preceding the first public announcement of the delisting. countervalue of the 
underlying, taking into account the risk-free interest rate in relation to the remaining term 
and, if applicable, any estimated dividends. If liquidation proceedings, insolvency 
proceedings or any similar procedure has been opened in respect of the company to 
which the underlying refers, settlement shall take place, taking into account any dividends 
already and actually paid. on the basis of the closing price of the underlying on the last 
trading day before delisting. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



Contract Specifications for Futures Contracts  
and Options Contracts at Eurex Deutschland  
 

 Eurex14e 
 As of 27.01.2020 

 Page 2 

   
 

Part 2 Contract Specifications for Options Contracts 

[…] 
 
Subpart 2.11 Contract Specifications for Options Contracts and Low Exercise Price 

Options on Exchange-Traded Commodities Securities 
 

[…]  

2.11.1 Subject Matter of Contract 

 […]  

 ETC Options shall, in each case, refer to 100 shares (OCRU refers to 1,000 shares) of 
the underlying exchange-traded commodities securities. Options Contracts on the ETFS 
WisdomTree Physical Gold cover 10 shares. 

2.11.6 Exercise Prices 

 Options series of ETC Contracts shall have the following exercise prices: 

n ETFS WisdomTree Physical Gold with price gradations in the amount of USD 2.00 
n ETFS WisdomTree WTI Crude Oil with price gradations in the amount of USD 0.50. 
n [...]  

[…] 
 
Annex A in relation to Subsection 1.6 of the Contract Specifications: 

Futures on Shares of Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency** Minimum 
Block 
Trade 
Size 
(TES) 

Minimum 
Block 
Trade 
Size 
(Eurex 
EnLight) 

[…]         

Carpetright PLC Registered S. CPRF GB01 XLON 1000 0.0001 GBX 25 25 

Geox S.p.A. GEOF IT01 XMIL 1000 0.0001 USD 10 10 

Beneteau S.A. Actions Port. EO 
-,10 

3GDF FR01 XPAR 100 0.0001 EUR 25 25 

Befimmo S.C.A. BEFF BE01 XBRU 100 0.0001 EUR 5 5 

Arcadis HIJF NL01 XAMS 100 0.0001 EUR 25 25 

Virbac S.A. Actions au Porteur VIRF FR01 XPAR 100 0.0001 EUR 5 5 

Lotus Bakeries S.A. Actions No LOTF BE01 XBRU 100 0.0001 EUR 1 1 

Brunello Cucinelli S.P.A. 8BUF IT01 XMIL 1000 0.0001 EUR 5 5 

Jastrzebska Spolka Weglowa 
SA 

J2SF PL01 XWAR 100 0.0001 EUR 25 25 

Almirall S.A. Acciones Port. EO 
-,12 

E2ZF ES01 XMAD 100 0.0001 EUR 50 50 

ERG SPA ER9F IT01 XMIL 1000 0.0001 EUR 5 5 
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Futures on Shares of Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency** Minimum 
Block 
Trade 
Size 
(TES) 

Minimum 
Block 
Trade 
Size 
(Eurex 
EnLight) 

TAURON POLSKA ENERGIA 
SA 

TPEF PL01 XWAR 1000 0.0001 EUR 50 50 

Sampo PLC SMPF FI01 XHEL 100 0.0001 EUR 10 10 

innogy SE IGYF DE01 XETR 100 0.0001 EUR 10 10 

Alstom S.A. AOMH FR01 XPAR 100 0.0001 EUR 10 10 

AIB Group PLC ALBF IE01 XDUBXM
SM 100 0.0001 EUR 75 75 

Bank of Ireland BIRF IE01 XDUBXM
SM 100 0.0001 EUR 50 50 

CRH PLC CRGG IE01 XDUBXM
SM 100 0.0001 EUR 10 10 

CRH PLC CRGP IE02 XDUBXM
SM 100 0.0001 EUR 10 10 

Flutter Entertainment PLC PLSF IE01 XDUBXM
SM 100 0.0001 EUR 5 5 

Glanbia PLC GLBF IE01 XDUBXM
SM 100 0.0001 EUR 50 50 

Kerry Group PLC KYGG IE01 XDUBXM
SM 100 0.0001 EUR 5 5 

Kingspan Group PLC KRXF IE01 XDUBXM
SM 100 0.0001 EUR 10 10 

Ryanair Holdings PLC RY4I IE01 XDUBXM
SM 100 0.0001 EUR 25 25 

Smurfit Kappa Group PLC SK3F IE01 XDUBXM
SM 100 0.0001 EUR 10 10 

Delta Air Lines, Inc. DALF US01 XNYS 100 0.0001 USD 5 5 

American Airlines Group Inc. ALFF US01 XNAS 100 0.0001 USD 10 10 

JetBlue Airways Corp. JBLF US01 XNAS 100 0.0001 USD 25 25 

United Airlines Holdings, Inc. UALF US01 XNAS 100 0.0001 USD 5 5 

Southwest Airlines Co. LUVF US01 XNYS 100 0.0001 USD 10 10 

Uber Technologies, Inc. UBRF US01 XNYS 100 0.0001 USD 10 10 

Lyft, Inc. LYFF US01 XNAS 100 0.0001 USD 5 5 

Norfolk Southern Corp. NSCF US01 XNYS 100 0.0001 USD 5 5 

Kansas City Southern KSUF US01 XNYS 100 0.0001 USD 5 5 

J. B. Hunt Transport Services, 
Inc. JBHF US01 XNAS 100 0.0001 USD 5 5 

Alaska Air Group, Inc. ALKF US01 XNYS 100 0.0001 USD 5 5 

Spirit Airlines, Inc. SAVF US01 XNYS 100 0.0001 USD 10 10 

Française des Jeux S.A. FDJF FR01 XFRA 100 0.0001 EUR 10 10 

SoftwareONE Holding AG SWOF CH01 XSWX 100 0.0001 CHF 25 25 

Stadler Rail AG SRAF CH01 XSWX 100 0.0001 CHF 5 5 

[…]         
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* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall, amongst other things, serve the purpose of determining a market place for the price of the share underlying the 
contract. If the reference market of the underlying share is changed within the Electronic Trading System of the Euronext 
Exchanges Euronext Brussels, Euronext Paris and Euronext Amsterdam, the Management Board of Eurex Deutschland may 
change the cash market-ID for a contract and thus determine a relevant cash market other than the cash market determined 
upon the introduction of the contract. 

** GBX: Pence Sterling 
 
 

Group ID Relevant Cash Market ID of Cash Market 

[…]   

IE01, IE02 Electronic Trading System of Euronext DublinIrish Stock Exchange XDUBXMSM 

[…]   

[…]  
 
Annex B in relation to Subsection 2.6 of the Contract Specifications: 
Options on 
Shares of 

Pro-
duct 
ID 

Group 
ID* 

Cash 
Market ID* 

Con-
tract 
Size 

Maximum 
Term 
(Months) 

Minimum 
Price 
Change 

Cur-
rency** 

Mini- 
mum 
Block 
Trade 
Size 
(TES) 

Minimum 
Block 
Trade 
Size 
(Eurex 
EnLight) 

[…]          

Bank of Ireland The 
Governor and 
Company of the 

BIR IE11 XDUBXMSM 1000 24 0.001 EUR 50 25 

C&C Group PLC GCC IE11 XDUBXMSM 100 24 0.01 EUR 200 150 

CRH PLC CRG IE11 XDUBXMSM 100 24 0.01 EUR 200 150 

Flutter 
Entertainment PLC PLS IE11 XDUBXMSM 100 24 0.01 EUR 50 25 

Kerry Group PLC KYG IE11 XDUBXMSM 100 24 0.01 EUR 50 25 

Kingspan Group 
PLC KRX IE11 XDUBXMSM 100 24 0.01 EUR 50 25 

Ryanair Holding 
PLC RYA IE11 XDUBXMSM 100 24 0.01 EUR 50 25 

Smurfit Kappa 
Group PLC SK3 IE11 XDUBXMSM 100 24 0.01 EUR 50 25 

Gerry Weber 
International AG 

GWI1 DE12 XETR 100 60 0.01 EUR 100 75 

Axel Springer SE SPR DE12 XETR 100 60 0.01 EUR 100 75 

C&C Group PLC GCC IE11 XDUB 100 24 0.01 EUR 200 150 

innogy SE IGY DE12 XETR 100 60 0.01 EUR 500 350 

Alcatel-Lucent S.A. CGE FR11 XPAR 100 60 0.01 EUR 1500 1250 

AMG Advanced 
Metallurgical Group 
N.V. 

AMA NL12 XAMS 100 24 0.01 EUR 50 25 

Swiss Life Holding 
AG 

SLHE CH14 XSWX 100 60 0.01 CHF 200 150 

SoftwareONE 
Holding AG SWO CH12 XSWX 100 24 0.01 CHF 50 25 
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Française des Jeux 
S.A. FDJ FR12 XFRA 100 24 0.01 EUR 50 25 

Elior Group S.A. ELR FR12 XFRA 100 24 0.01 EUR 50 25 

Poste Italiane 
S.p.A. 7PI IT12 XFRA 500 24 0.0005 EUR 50 25 

ADO Properties 
S.A. 

ADJ DE12 XETR 100 60 0.01 EUR 50 25 

Autoneum Holding 
AG 

AUT CH12 XSWX 100 24 0.01 CHF 50 25 

Bossard Holding 
AG 

BOS CH12 XSWX 100 24 0.01 CHF 50 25 

Borussia Dortmund 
GmbH & Co. KGaA 

BVB DE12 XETR 100 60 0.01 EUR 50 25 

Cosmo 
Pharmaceuticals 
N.V. 

CPH NL12 XAMS 100 24 0.01 CHF 50 25 

Comet Holding AG COT CH12 XSWX 100 24 0.01 CHF 50 25 

Koenig & Bauer AG SKB DE12 XETR 100 60 0.01 EUR 50 25 

Stabilus Safety 
GmbH 

STM DE12 XETR 100 60 0.01 EUR 50 25 

[…]          

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall, amongst other things, serve the purpose of determining a market place for the price of the share underlying the 
contract. If the reference market of the underlying share is changed within the Electronic Trading System of the Euronext 
Exchanges Euronext Brussels, Euronext Paris and Euronext Amsterdam, the Management Board of Eurex Deutschland may 
change the cash market-ID for a contract and thus determine a relevant cash market other than the cash market determined 
upon the introduction of the contract. 

** GBX: Pence Sterling 
 

Stock options with Premium Threshold (Subsection 2.6.11) 
 

Options on shares of Product ID Group 
ID 

Minimum 
price change 
below 
threshold 

Premium 
Threshold 

Minimum 
price change 
above 
threshold 

[…]      

Gerry Weber International AG GWI1 DE12 0.01 5 0.05 

Axel Springer SE SPR DE12 0.01 5 0.05 

C&C Group PLC GCC IE11 0.01 0.5 0.05 

innogy SE IGY DE12 0.01 0.5 0.05 

Alcatel-Lucent S.A. CGE FR11 0.01 5 0.05 

AMG Advanced Metallurgical Group N.V. AMA NL12 0.01 0.5 0.05 

Swiss Life Holding AG SLHE CH14 0.01 0.5 0.05 

SoftwareONE Holding AG SWO CH12 0.01 0.5 0.05 

Française des Jeux S.A. FDJ FR12 0.01 0.5 0.05 

Elior Group S.A. ELR FR12 0.01 0.5 0.05 

ADO Properties S.A. ADJ DE12 0.01 0.5 0.05 

Autoneum Holding AG AUT CH12 0.01 0.5 0.05 
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Options on shares of Product ID Group 
ID 

Minimum 
price change 
below 
threshold 

Premium 
Threshold 

Minimum 
price change 
above 
threshold 

Bossard Holding AG BOS CH12 0.01 0.5 0.05 

Borussia Dortmund GmbH & Co. KGaA BVB DE12 0.01 0.5 0.05 

Cosmo Pharmaceuticals N.V. CPH NL12 0.01 0.5 0.05 

Comet Holding AG COT CH12 0.01 0.5 0.05 

Koenig & Bauer AG SKB DE12 0.01 0.5 0.05 

Stabilus Safety GmbH STM DE12 0.01 0.5 0.05 

[…]      

 
Stock options with two Premium Thresholds (Subsection 2.6.11) 
 

Options on shares of Product-ID Group 
ID 

Minimum 
price 
change 
below 
threshold 
(I) 

Premium 
Threshold 
(I) 

Minimum 
price 
change 
between 
thresholds 
(I-II) 

Premium 
Threshold 
(II) 

Minimum 
price 
change 
above 
threshold 
(II) 

[…]        

Poste Italiane S.p.A. 7PI IT12 0.005 0.05 0.01 1.5 0.05 

[…]        

 
Group ID Relevant Cash Market  ID of Cash 

Market  

[…]   

IE11 Electronic Trading System of Euronext Dublinthe Irish Stock 
Exchange 

XDUBXMSM 

[…]   

 

[…]  

Annex D in relation to Subsection 1.13 of the Contract Specifications: 

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

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Maximum 
term 
(years) 

Contract 
Size 

Minimum 
Price 
Change 

Curren
cy** 

Minimum 
Block 
Trade  
Size 

[…]         

CRH PLC C2RG IE21 XDUBX
MSM 5 1000 0.001 EUR 50 

UniCredit S.p.A. C3RI IT21 XMIL 5 1000 0.001 EUR 50 

GlaxoSmithKline PLC  G3SK GB21 XLON 5 1000 0.01 GBX 50 

Swiss Re AG S4RE CH21 XSWX 5 1000 0.001 CHF 10 
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Futures contracts on the 
dividends of Shares  
(“Single Stock Dividend 
Futures”) 

Product 
ID 

Group 
ID* 

Cash 
Market-
ID* 

Maximum 
term 
(years) 

Contract 
Size 

Minimum 
Price 
Change 

Curren
cy** 

Minimum 
Block 
Trade  
Size 

Nokia Corp. Oyj N3OA FI21 XHEL 5 1000 0.001 EUR 500 

LafargeHolcim Ltd. H2OL CH21 XSWX 5 1000 0.001 CHF 50 

Inditex S.A. I7XD ES21 XMAD 5 1000 0.001 EUR 50 

Credit Suisse Group AG C4SG CH21 XSWX 5 1000 0.001 CHF 100 

UBS Group AG  U3BS CH21 XETR 5 1000 0.001 CHF 50 

National Grid PLC N2G GB21 XLON 5 1000 0.01 GBX 100 

Akzo Nobel N.V. A2KU NL21 XAMS 5 1000 0.001 EUR 10 

Air Liquide S.A. A4IR FR21 XETR 5 1000 0.001 EUR 10 

BHP Group Dividend Basket B2LT GB22 XLON 5 1000 0.001 USD 100 

Deutsche Börse AG D2B2 DE21 XETR 5 1000 0.001 EUR 10 

[…]         

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall merely have an internal assignment function. If the reference market of the underlying share is changed within the 
Electronic Trading System of the Euronext Exchanges Euronext Brussels, Euronext Paris and Euronext Amsterdam, the 
Management Board of Eurex Deutschland may change the cash market-ID for a contract and thus determine a relevant cash 
market other than the cash market determined upon the introduction of the contract. 

**  GBX: Pence Sterling 
 
 

Group ID  Relevant Cash Market  ID of Cash Market  

[…]   

IE21 Electronic Trading System of Euronext Dublinthe Irish Stock 
Exchange 

XDUBXMSM 

[…]   

 

[…]  

Annex G in relation to Subsection 1.26 of the Contract Specifications: 
Total-Return-Futures contracts on 
equities  
(“Equity-Total-Return-Futures”) 

Product ID Group ID* Cash 
Market-ID* 

Contract 
Size 

Currency Minimum 
Block 
Trade  
Size 

[…]       

AIB Group PLC TALB BX41 XDUBXMS
M 100 EUR 75 

Bank of Ireland TBIR BX41 XDUBXMS
M 100 EUR 50 

CRH PLC TCRG BX40 XDUBXMS
M 100 EUR 10 

Flutter Entertainment PLC TPLS BX41 XDUBXMS
M 100 EUR 5 

Glanbia PLC TGL9 BX41 XDUBXMS
M 100 EUR 50 
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Total-Return-Futures contracts on 
equities  
(“Equity-Total-Return-Futures”) 

Product ID Group ID* Cash 
Market-ID* 

Contract 
Size 

Currency Minimum 
Block 
Trade  
Size 

Kerry Group PLC TKYG BX40 XDUBXMS
M 100 EUR 5 

Kingspan Group PLC TKRX BX41 XDUBXMS
M 100 EUR 10 

Ryanair Holding PLC TRYA BX41 XDUBXMS
M 100 EUR 25 

Smurfit Kappa Group PLC TSK3 BX41 XDUBXMS
M 100 EUR 10 

[…]       

* The group ID as well as the cash market ID shall be assigned by Eurex Deutschland according to the following table and 
shall merely have an internal assignment function. If the reference market of the underlying share is changed within the 
Electronic Trading System of the Euronext Exchanges Euronext Brussels, Euronext Paris and Euronext Amsterdam, the 
Management Board of Eurex Deutschland may change the cash market-ID for a contract and thus determine a relevant cash 
market other than the cash market determined upon the introduction of the contract. 

 

ID of Cash Market  Relevant Cash Market  

[…]  

XDUBXMSM Electronic Trading System of Euronext Dublinthe Irish Stock 
Exchange 

[…]  

 

[…] 

Annex H in relation to Subsection 1.27 of the Contract Specifications: 

Stock Tracking Futures on Shares of Product ID Group 
ID* 

Cash 
Market-ID* 

Contract 
Size 

Minimum 
Price 
Change 

Currency** Minimum 
Block 
Trade Size 

[…]        

CRH 1CRG IE31 XDUBXMSM 100 0.0001 EUR 10 

[…]        

 

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


