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Attachment 1 to Eurex circular 005/20 

 

A. Product overview 

Eurex 
product 
code 

Product 
type Underlying Underlying ISIN Eurex 

group ID 
Product 
currency 

Product 
ISIN 

DALF SSF Delta Air Lines US2473617023 US01 USD DE000A26RXJ7 

ALFF SSF 
American Airlines 
Group 

US02376R1023 US01 USD 
DE000A26RXK5 

JBLF SSF JetBlue Airways US4771431016 US01 USD DE000A26RXL3 

UALF SSF 
United Airlines 
Holdings 

US9100471096 US01 USD 
DE000A26RXM1 

LUVF SSF Southwest Airlines US8447411088 US01 USD DE000A26RXN9 

UBRF SSF Uber Technologies US90353T1007 US01 USD DE000A26RXP4 

LYFF SSF Lyft US55087P1049 US01 USD DE000A26RXQ2 

NSCF SSF Norfolk Southern US6558441084 US01 USD DE000A26RXR0 

KSUF SSF Kansas City Southern US4851703029 US01 USD DE000A26RXS8 

JBHF SSF 
J. B. Hunt Transport 
Services 

US4456581077 US01 USD 
DE000A26RXT6 

ALKF SSF Alaska Air Group US0116591092 US01 USD DE000A26RXU4 

SAVF SSF Spirit Airlines US8485771021 US01 USD DE000A26RXV2 

FDJF SSF Française des Jeux  FR0013451333 FR01 EUR DE000A26RXW0 

SWOF SSF SoftwareONE Holding  CH0496451508 CH01 CHF DE000A26RXX8 

SRAF SSF Stadler Rail CH0002178181 CH01 CHF DE000A26RXY6 

AMA EO 
AMG Advanced 
Metallurgical Group 

NL0000888691 NL12 EUR NL0000888691 

SLHE EO 
Swiss Life Holding AG 
[European] 

CH0014852781 CH14 CHF DE000A26RYE6 

SWO EO SoftwareONE Holding CH0496451508 CH12 CHF CH0496451508 

FDJ EO Française des Jeux FR0013451333 FR12 EUR FR0013451333 

ELR EO Elior Group FR0011950732 FR12 EUR FR0011950732 

7PI EO Poste Italiane IT0003796171 IT12 EUR IT0003796171 

ADJ EO ADO Properties LU1250154413 DE12 EUR LU1250154413 

AUT EO Autoneum Holding CH0127480363 CH12 CHF CH0127480363 

BOS EO Bossard Holding CH0238627142 CH12 CHF CH0238627142 

BVB EO 
Borussia Dortmund 
GmbH & Co 

DE0005493092 DE12 EUR DE0005493092 

CPH EO 
Cosmo 
Pharmaceuticals 

NL0011832936 NL12 CHF NL0011832936 

COT EO Comet Holding CH0360826991 CH12 CHF CH0360826991 

SKB EO Koenig & Bauer DE0007193500 DE12 EUR DE0007193500 

STM EO Stabilus Safety LU1066226637 DE12 EUR LU1066226637 
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Eurex 
product  

code 

Product 
type 

Contract 
size 

Minimum 
price 

change 

Maximum 
maturity 
(months) 

MBTS TES MBTS 
EnLight Capacity group 

DALF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

ALFF SSF 100 0.0001 36 10 10 Cash Futures 871m/USD  

JBLF SSF 100 0.0001 36 25 25 Cash Futures 871m/USD  

UALF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

LUVF SSF 100 0.0001 36 10 10 Cash Futures 871m/USD  

UBRF SSF 100 0.0001 36 10 10 Cash Futures 871m/USD  

LYFF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

NSCF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

KSUF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

JBHF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

ALKF SSF 100 0.0001 36 5 5 Cash Futures 871m/USD  

SAVF SSF 100 0.0001 36 10 10 Cash Futures 871m/USD  

FDJF SSF 100 0.0001 36 10 10 Cash/Physical EUR 

SWOF SSF 100 0.0001 36 25 25 Cash/Physical CHF 

SRAF SSF 100 0.0001 36 5 5 Cash/Physical CHF 

AMA EO 100 0.01 24 50 25 Cash/Physical EUR  

SLHE EO 100 0.01 60 50 25 Cash/Physical CHF  

SWO EO 100 0.01 24 50 25 Cash/Physical CHF  

FDJ EO 100 0.01 24 50 25 Cash/Physical EUR  

ELR EO 100 0.01 24 50 25 Cash/Physical EUR  

7PI EO 500 0.0005 24 50 25 Cash/Physical EUR  

ADJ EO 100 0.01 60 50 25 Cash/Physical EUR  

AUT EO 100 0.01 24 50 25 Cash/Physical CHF  

BOS EO 100 0.01 24 50 25 Cash/Physical CHF  

BVB EO 100 0.01 60 50 25 Cash/Physical EUR  

CPH EO 100 0.01 24 50 25 Cash/Physical EUR  

COT EO 100 0.01 24 50 25 Cash/Physical CHF  

SKB EO 100 0.01 60 50 25 Cash/Physical EUR  

STM EO 100 0.01 60 50 25 Cash/Physical EUR  
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(…) 

J. Liquidity Provisioning 

With effect from production start, the products will be included in the respective Liquidity Provider Scheme for Single 
Stock Futures (Equity-02) or equity options (Equity-01): 

Scheme 
Product 
type 

Name 
Product 

ID 
Spread 
Class 

Basis 
Minimum 

Quote 
Size 

Number of 
expirations to 

be quoted; 
the first 

Others SSF Delta Air Lines DALF SSF 3 5 - 

Others SSF American Airlines Group ALFF SSF 3 5 - 

Others SSF JetBlue Airways JBLF SSF 3 5 - 

Others SSF United Airlines Holdings UALF SSF 3 5 - 

Others SSF Southwest Airlines LUVF SSF 3 5 - 

Others SSF Uber Technologies UBRF SSF 3 5 - 

Others SSF Lyft LYFF SSF 3 5 - 

Others SSF Norfolk Southern NSCF SSF 3 5 - 

Others SSF Kansas City Southern KSUF SSF 3 5 - 

Others SSF 
J. B. Hunt Transport 
Services JBHF SSF 3 5 - 

Others SSF Alaska Air Group ALKF SSF 3 5 - 

Others SSF Spirit Airlines SAVF SSF 3 5 - 

Others SSF Française des Jeux FDJF SSF 3 5 - 

Others SSF SoftwareONE Holding SWOF SSF 3 5 - 

Others SSF Stadler Rail SRAF SSF 3 5 - 

Non-Package EO 
AMG Advanced 
Metallurgical Group AMA OSTK 7 10 6 

Non-Package EO 
Swiss Life Holding 
[European] SLHE OSTK 4 10 8 

Non-Package EO SoftwareONE Holding SWO OSTK 17 10 7 

Non-Package EO Française des Jeux FDJ OSTK 8 10 8 

Non-Package EO Elior Group ELR OSTK 8 10 8 

Non-Package EO Poste Italiane 7PI OSTK 6 10 6 

Non-Package EO ADO Properties ADJ OSTK 17 10 6 

Non-Package EO Autoneum Holding AUT OSTK 18 10 7 

Non-Package EO Bossard Holding BOS OSTK 10 10 7 

Non-Package EO 
Borussia Dortmund GmbH 
& Co BVB OSTK 8 10 6 

Non-Package EO Cosmo Pharmaceuticals CPH OSTK 18 10 6 

Non-Package EO Comet Holding COT OSTK 18 10 7 

Non-Package EO Koenig & Bauer SKB OSTK 10 10 6 

Non-Package EO Stabilus Safety STM OSTK 10 10 6 

 


