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e u r e x  c i r cu l a r  049/15  
 
Date: 24 March 2015 
Recipients: All Trading Participants of Eurex Deutschland and Eurex Zürich and Vendors 
Authorized by: Mehtap Dinc 
 
    Action required
 

Equity options with weekly expirations (“Weekly Options”): 
Change of product codes 

 

 

Related Eurex Circular: 032/15 

Related Eurex Clearing Circular: 024/15 

Contact: Michael Durica, Eurex Product Development, T +49-69-211-1 59 23, 
               michael.durica@eurexchange.com 

Content may be most important for: 

Ü All departments 

Attachments: 

1. Updates of the Contract Specifications for Futures 
Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich 

2. Market Maker Obligations (excerpt)  

Summary: 

For technical reasons, the equity options with weekly expirations on Novartis AG and Zurich Insurance 
Group AG have to be admitted to trading with other product codes than those announced in Eurex circular 
032/15, as detailed in the attachments. 

In accordance with this, the Management Board of Eurex Deutschland and the Executive Board of Eurex 
Zürich AG decided to change the product codes for the two aforementioned products with effect from  
1 April 2015. 

All other product parameters announced in Eurex circular 032/15 remain valid without changes. 
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Equity options with weekly expirations (“Weekly Options”): 
Change of product codes 

For technical reasons, the equity options with weekly expirations on Novartis AG and Zurich Insurance Group 
AG have to be admitted to trading with other product codes than those announced in Eurex circular 032/15, as 
detailed in the attachments. 

In accordance with this, the Management Board of Eurex Deutschland and the Executive Board of Eurex 
Zürich AG decided to change the product codes for the two aforementioned products with effect from  
1 April 2015. 

All other product parameters announced in Eurex circular 032/15 remain valid without changes. 

Contract specifications and product parameters 

Options on ISIN 
of the underlying 
instrument 

Eurex 
product 

code 

Contract 
size 

Maximum 
maturity 
(months) 

Minimum 
price 
change 

Currency 

Introduction on 1 April 2015 

German Equity Options (Group ID: DE13) 

Commerzbank AG DE000CBK1001 CBK1/2
/4/5 

100 1 0.01 EUR 

Deutsche Post AG DE0005552004 DPW1/
2/4/5 

100 1 0.01 EUR 

Deutsche Lufthansa AG DE0008232125 LHA1/2
/4/5 

100 1 0.01 EUR 

E.ON SE DE000ENAG999 EOA1/2
/4/5 

100 1 0.01 EUR 

SAP SE DE0007164600 SAP1/2
/4/5 

100 1 0.01 EUR 

Introduction on 1 April 2015 

Swiss Equity Options (Group ID: CH13) 

ABB Ltd. - N. CH0012221716 ABB1/2
/4/5 

100 1 0.01 CHF 

Nestlé S.A. - N. CH0038863350 NES1/2
/4/5 

100 1 0.01 CHF 

Novartis AG - N.  CH0012005267 NOW1/
2/4/5 

100 1 0.01 CHF 

UBS AG - N. CH0244767585 UBS1/2
/4/5 

100 1 0.01 CHF 

Zurich Insurance Group 
AG-N. CH0011075394 

ZUW1/
2/4/5 

10 1 0.01 CHF 
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Contract Specifications for Futures Contracts and As of 01.04.2015 

Options Contracts at Eurex Deutschland and Eurex Zürich  Page 1 

 
 
 
 

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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

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 

** 

[…]        

Novartis AG - N.  NOWV1/2/4/

5 

CH13 XVTX 100 1 0.01 CHF 

Zurich Insurance Group AG-N. ZUWR1/2/4/

5 

CH13 XVTX 10 1 0.01 CHF 

[…]        

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

table and shall merely have an internal assignment function 
**  GBX: Pence Sterling 

[…] 
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Attachment 2 to Eurex Circular 049/15 
 
Equity options with group ID: 

AT12, BE12, CH12, CH13, DE12, DE13, ES12, FI12, FI13, FR12, IT12, NL12, RU12, SE12 

Product Product 
code 

Spread 
class 

Minimum 
quotation 

size 
(contracts) 
RMM/PMM 

 

Number of 
contract months 

to be quoted; 
the first 

 

Equity options on: 
Commerzbank – WEEKLY OPTIONS CBK1/2/4/5 1 10 1 
Deutsche Lufthansa – WEEKLY OPTIONS LHA1/2/4/5 1 10 1 
Deutsche Post – WEEKLY OPTIONS DPW1/2/4/5 2 10 1 
E.ON – WEEKLY OPTIONS EOA1/2/4/5 1 10 1 
ABB – WEEKLY OPTIONS ABB1/2/4/5 2 10 1 
Nestlé – WEEKLY OPTIONS NES1/2/4/5 2 10 1 
Novartis – WEEKLY OPTIONS NOW1/2/4/5 2 10 1 
SAP – WEEKLY OPTIONS SAP1/2/4/5 2 10 1 
UBS – WEEKLY OPTIONS UBS1/2/4/5 2 10 1 
Zurich Insurance Group – WEEKLY 
OPTIONS ZUW1/2/4/5 4 10 1 
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