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Summary:

Effective 26 January 2015, Eurex Clearing will offer clearing of the 17 newly introduced Single Stock
Dividend Futures on dividends of German, French, Dutch and Italian stocks at Eurex Exchange.

Effective 2 February 2015, upon fulfilment of the quote obligations of the Designated Market-Making (DMM)
scheme in 50 percent of the products in the non-EURO STOXX 50 package, a refund of 50 percent of
transaction fees for order book transactions and for off-book transactions on Eurex Exchange for contracts
traded on M-accounts in the respective products will be granted.

This circular contains all information on the clearing of the new products.

Specific information on the introduction of the new products as well as the updated sections of the Contract
Specifications for Futures Contracts and Options Contracts at Eurex Deutschland and Eurex Ziirich can be
retrieved from Eurex circular 007/15.
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Single Stock Dividend Futures: Clearing of Single Stock Dividend Futures

on dividends of German, French, Dutch and Italian stocks

Effective 26 January 2015, Eurex Clearing will offer clearing of the newly introduced 17 Single Stock Dividend

Futures on dividends of German, French, Dutch and Italian stocks at Eurex Exchange.

Effective 2 February 2015, upon fulfilment of the quote obligations of the Designated Market-Making (DMM)
scheme in 50 percent of the products in the non-EURO STOXX 50° package, a refund of 50 percent of

transaction fees for order book transactions and for off-book transactions on Eurex Exchange for contracts

traded on M-accounts in the respective products will be granted.

This circular contains all information on the clearing of the new products.

Specific information on the introduction of the new products as well as the updated sections of the Contract

Specifications for Futures Contracts and Options Contracts at Eurex Deutschland and Eurex Ziirich can be

retrieved from Eurex circular 007/15.

1. Product overview

. .. Technical underlying of Single
Single Stock Dividend Single Stock Dividend Future Stock Dividend Future
ruture on Eurex product | Eurex product p'f:ﬁt Ugff::::g Underlying ISIN
code ISIN currency code
ACCOR S.A. A2CR DEOOOA13RNMO EUR A2CD XCO000A13RM51
Ahold N.V., Kon. A2HO DEOOOA13RNV1 EUR A2HD XCO00A13RMT5
Akzo Nobel N.V. A2KU DEOOOA13RNR9 EUR A2KD XCO00A13RMG2
Bouygues S.A. B2YG DEOOOA13RNS7 EUR B2YD XCO000A13RMJ6
Continental AG C20N DEOOOA13RNTS EUR C20D XCO000A13RMMO
Deutsche Lufthansa AG L2HA DEOOOA13RNNS8 EUR L2HD XCO000A13RM69
Gemalto N.V. L2DV DEOOOA13RNP3 EUR L2DD XCO00A13RM77
Henkel AG & Co. KGaA - Vz. H2EN DEOOOA13RNU3 EUR H2ED XCO000A13RMQ1
K+S Aktiengesellschaft S2DF DEOOOA13RNQ1 EUR S2DD XCO000A13RM85
Koninklijke DSM N.V. D2SM DEOOOA13RNW9 EUR D2SD XCO000A13RMU3
Linde AG L2IN DEOOOA13RNY5 EUR L2ID XCO000A13RMW9
Merck KGaA M2RK DEOOOA13RNZ2 EUR M2RD XCO00A13RMX7
Publicis Groupe S.A. P2U4 DEOOOA13RNO09 EUR P2UD XCO00A13RMZ2
SAFRAN S2EJ DEOOOA13RNL2 EUR S2ED XCO000A13RMO02
Terna S.p.A. U2EI DEOOOA13RN17 EUR U2ED XCO000A13RNA3
Vallourec S.A. V2AC DEOOOA13RN25 EUR V2AD XCO000A13RNB1
Veolia Environnement S.A. V2VD DEOOOA13RN33 EUR V2XD XCO00A13RNC9
plf:;i)::t Con-tract I.Vlinimum MI;:T;;: csklze Eurex product | Eurex group Product type
code size price change Trades group ID
A2CR 1000 0.001 1 XPAR FR21 FSTK
A2HO 1000 0.001 1 XAMS NL21 FSTK
A2KU 1000 0.001 1 XAMS NL21 FSTK
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Eurex L. Minimum size
B Con-tract I.Vlmlmum for Block Eurex product | Eurex group Product type
code size price change Trades group ID
B2YG 1000 0.001 1 XPAR FR21 FSTK
C20N 1000 0.001 1 XETR DE21 FSTK
L2HA 1000 0.001 1 XETR DE21 FSTK
L2DV 1000 0.001 1 XAMS NL21 FSTK
H2EN 1000 0.001 1 XETR DE21 FSTK
S2DF 1000 0.001 1 XETR DE21 FSTK
D2SM 1000 0.001 1 XAMS NL21 FSTK
L2IN 1000 0.001 1 XETR DE21 FSTK
M2RK 1000 0.001 1 XETR DE21 FSTK
P2U4 1000 0.001 1 XPAR FR21 FSTK
S2EJ 1000 0.001 1 XPAR FR21 FSTK
U2EI 1000 0.001 1 XMIL IT21 FSTK
V2AC 1000 0.001 1 XPAR FR21 FSTK
V2VD 1000 0.001 1 XPAR FR21 FSTK

2. Transaction fees

Transaction fees are determined according to the relevant Eurex group ID (DE21, BE21, ES21, FR21, FI21, GB23,

IE21, NL21, IT21):

Single Stock Dividend Futures with group
) L. Regular Block
ID according to Annex D of the Eurex Dividend Currency .
e transactions Trades
Contract Specifications
>=1.00 EUR 1.20 1.80
0.75-0.99 EUR 1.00 1.50
DE21, BE21, ES21, FR21, FI21, GB23, IE21,
0.25-0.49 EUR 0.60 0.90
<0.25 EUR 0.20 0.30

Further information can be retrieved from the Price List for Eurex Clearing AG available for download on the

Eurex Clearing website www.eurexclearing.com under the following link:

Resources > Rules and Regulations > Price list

Please refer to the attachment for the exact transaction fees per Single Stock Dividend Future. The classification of

the level of the transaction fees depends on the amount of dividends paid in these products in 2014.
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3. Eurex Trade Entry Services

The new Single Stock Dividend Futures will be admitted to the Eurex Trade Entry Services with the Block-
Trade size of one contract.

Participants wishing to use the Eurex Trade Entry Services for the first time should confirm their acceptance of
the General Conditions for Participation by signing the appropriate form and returning it to Eurex Exchange. In
addition, where the member firm is a Non-Clearing Member, its Clearing Member must sign and return the
General Clearer’'s Declaration Agreement at the same time. The necessary forms can be found on the Eurex
Clearing website www.eurexclearing.com under the following link:

Resources > Forms

4. Market-Making

The new Single Stock Dividend Futures will be incorporated into the Designated Market-Making scheme on
dividends of non-constituents of the EURO STOXX50® index (non-EURO STOXX 50° package).

As of 2 February 2015, upon fulfilment of the quote obligations of the Designated Market-Making (DMM)
scheme in 50 percent of the products in the non-EURO STOXX 50 package, a refund of 50 percent of
transaction fees for order book transactions and for off-book transactions on Eurex Exchange for contracts
traded on M-accounts in the respective products will be granted.

5. Risk parameters

As of start of trading, risk parameters of the new products will be published on the Eurex Clearing website
www.eurexclearing.com under the following link:

Risk management > Risk parameters

16 January 2015
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eurex

Transaction fees for Single Stock Dividend Futures effective from 26 January 2015

until 31 August 2015

Fee per contract

Eurex
Eurex product Order book | Off-book Cash
group ID | code Product name transaction | transaction settlement Currency
BE21 12TK Anheuser-Busch-InBev Dividend 1.20 180 1.20 EUR
Futures
CH21 A2BB ABB Dividend Futures 1.10 1.65 1.10 CHF
CH21 C2FR Cie Financiére Richemont Dividend 1.60 240 1.60 CHF
Futures
CH21 C2SG Credit Suisse Group Dividend 1.10 165 1.10 CHF
Futures
CH21 C3SG Credit Suisse Group Dividend 1.10 165 1.10 CHF
Futures
CH21 N2ES Nestlé Dividend Futures 1.60 2.40 1.60 CHF
CH21 N20oV Novartis Dividend Futures 1.60 2.40 1.60 CHF
CH21 R20G Roche Holding Dividend Futures 1.60 2.40 1.60 CHF
CH21 S2RE Swiss Re Dividend Futures 1.60 2.40 1.60 CHF
CH21 S3RE Swiss Re Dividend Futures 1.60 2.40 1.60 CHF
CH21 S2CM Swisscom Dividend Futures 1.60 2.40 1.60 CHF
CH21 S2YN Syngenta Dividend Futures 1.60 2.40 1.60 CHF
CH21 U2BS UBS Dividend Futures 0.80 1.20 0.80 CHF
CH21 72UR Zurich Financial Services Dividend 1.60 240 1.60 CHF
Futures
DE21 A2DS Adidas Dividend Futures 1.20 1.80 1.20 EUR
DE21 A2LV Allianz Dividend Futures 1.20 1.80 1.20 EUR
DE21 B2AS BASF Dividend Futures 1.20 1.80 1.20 EUR
DE21 B2AY Bayer Dividend Futures 1.20 1.80 1.20 EUR
DE21 B2MW BMW Dividend Futures 1.20 1.80 1.20 EUR
DE21 C20N Continental AG Dividend Futures 1.20 1.80 1.20 EUR
DE21 D2AI Daimler Dividend Futures 1.20 1.80 1.20 EUR
DE21 D2BK Deutsche Bank Dividend Futures 0.80 1.20 0.80 EUR
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eurex

Fee per contract

Eurex
Eurex product Order book | Off-book Cash
group ID | code Product name transaction | transaction settlement | Currency
DE21 D3BK Deutsche Bank Dividend Futures 0.80 1.20 0.80 EUR
DE21 D2B1 Deutsche Borse Dividend Futures 1.20 1.80 1.20 EUR
DE21 D3B1 Deutsche Borse Dividend Futures 1.20 1.80 1.20 EUR
DE21 L2HA Deutsche Lufthansa AG Dividend 0.60 0.90 0.60 EUR
Futures
DE21 D2PW Deutsche Post Dividend Futures 1.00 1.50 1.00 EUR
DE21 D2TE Deutsche Telekom Dividend 0.60 0.90 0.60 EUR
Futures
DE21 E20A E.ON Dividend Futures 0.60 0.90 0.60 EUR
Henkel AG & Co. KGaA — Vz.
DE21 H2EN Dividend Futures 1.20 1.80 1.20 EUR
DE21 S2DF K+S Aktiengesellschaft Dividend 0.60 0.90 0.60 EUR
Futures
DE21 L2IN Linde AG Dividend Futures 1.20 1.80 1.20 EUR
DE21 M2RK Merck KGaA Dividend Futures 1.00 1.50 1.00 EUR
DE21 M2EO Metro Dividend Futures 1.00 1.50 1.00 EUR
DE21 M2UV Minchener Rick Dividend Futures | 1.20 1.80 1.20 EUR
DE21 R2WE RWE Dividend Futures 1.00 1.50 1.00 EUR
DE21 R3WE RWE Dividend Futures 1.00 1.50 1.00 EUR
DE21 S2AP SAP Dividend Futures 1.20 1.80 1.20 EUR
DE21 S3AP SAP Dividend Futures 1.20 1.80 1.20 EUR
DE21 S2IE Siemens Dividend Futures 1.20 1.80 1.20 EUR
DE21 S3IE Siemens Dividend Futures 1.20 1.80 1.20 EUR
DE21 T2KA ThyssenKrupp Dividend Futures 0.20 0.30 0.20 EUR
DE21 V2W3 VW pref, Dividend Futures 1.20 1.80 1.20 EUR
Banco Bilbao Vizcaya Argentaria
ES21 B2BV Dividend Futures 0.60 0.90 0.60 EUR
Banco Bilbao Vizcaya Argentaria
ES21 B3BV Dividend Futures 0.60 0.90 0.60 EUR
ES21 S2SD Banco Santander Dividend Futures | 0.60 0.90 0.60 EUR
ES21 12BE Iberdrola Dividend Futures 0.60 0.90 0.60 EUR
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eurex

Fee per contract

Eurex

Eurex product Order book | Off-book Cash

group ID | code Product name transaction | transaction settlement | Currency
ES21 12XD Inditex Dividend Futures 0.60 0.90 0.60 EUR
ES21 I3XD Inditex Dividend Futures 0.60 0.90 0.60 EUR
ES21 14XD Inditex Dividend Futures 0.60 0.90 0.60 EUR
ES21 R2EP Repsol Dividend Futures 1.00 1.50 1.00 EUR
ES21 R3EP Repsol Dividend Futures 1.00 1.50 1.00 EUR
ES21 TINE Telefénica Dividend Futures 0.80 1.20 0.80 EUR
ES21 T2NE Telefénica Dividend Futures 0.80 1.20 0.80 EUR
Fi21 N20A Nokia Dividend Futures 0.20 0.30 0.20 EUR
Fi21 N30A Nokia Dividend Futures 0.20 0.30 0.20 EUR
FR21 A2CR ACCOR S.A. Dividend Futures 1.00 1.50 1.00 EUR
FR21 A3IR Air Liquide Dividend Futures 1.20 1.80 1.20 EUR
FR21 A4IR Air Liquide Dividend Futures 1.20 1.80 1.20 EUR
FR21 A20M ALSTOM Dividend Futures 0.60 0.90 0.60 EUR
FR21 A2XA AXA Dividend Futures 1.00 1.50 1.00 EUR
FR21 B2NP BNP Paribas Dividend Futures 1.20 1.80 1.20 EUR
FR21 B2YG Bouygues S.A. Dividend Futures 1.20 1.80 1.20 EUR
FR21 C2AR Carrefour Basket Dividend Futures | 0.80 1.20 0.80 EUR
FR21 C3AR Carrefour Dividend Futures 0.80 1.20 0.80 EUR
FR21 X2CA Crédit Agricole Dividend Futures 0.60 0.90 0.60 EUR
FR21 B2SN Danone Dividend Futures 1.20 1.80 1.20 EUR
FR21 E2AS EADS Dividend Futures 1.20 1.80 1.20 EUR
FR21 E2DF Electricité de France Dividend 1.20 180 1.20 EUR

utures

FR21 E2sL | podlor International Dividend 1.20 1.80 1.20 EUR
FR21 G2ZF GDF Suez Dividend Futures 1.00 1.50 1.00 EUR
FR21 P2PX Kering Dividend Futures 1.20 1.80 1.20 EUR
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eurex

Fee per contract

Eurex
Eurex product Order book | Off-book Cash
group ID | code Product name transaction | transaction settlement | Currency
FR21 L20R L'Oréal Dividend Futures 1.20 1.80 1.20 EUR
FR21 M20OH LVMH Dividend Futures 1.20 1.80 1.20 EUR
FR21 F1TE Orange Dividend Futures 0.80 1.20 0.80 EUR
FR21 F2TE Orange Dividend Futures 0.80 1.20 0.80 EUR
FR21 P2ER Pernod-Ricard Dividend Futures 1.20 1.80 1.20 EUR
FR21 P2U4 Publicis Groupe S.A. Dividend 1.20 1.80 1.20 EUR
Futures
FR21 R2NL Renault Dividend Futures 1.20 1.80 1.20 EUR
FR21 S2EJ SAFRAN Dividend Futures 1.20 1.80 1.20 EUR
FR21 G20B Saint-Gobain Dividend Futures 1.20 1.80 1.20 EUR
FR21 S2NW Sanofi Dividend Futures 1.20 1.80 1.20 EUR
FR21 S2ND Schneider Electric Dividend 1.20 180 1.20 EUR
Futures
FR21 S3ND Schneider Electric Dividend 1.20 180 1.20 EUR
Futures
FR21 S2GE Société Générale Dividend Futures | 1.20 1.80 1.20 EUR
FR21 T20T TOTAL Dividend Futures 1.20 1.80 1.20 EUR
FR21 V2AC Vallourec S.A. Dividend Futures 1.00 1.50 1.00 EUR
FR21 voyp | Veolia Environnement S.A. 0.80 1.20 0.80 EUR
Dividend Futures
FR21 S2QuU Vinci Dividend Futures 1.20 1.80 1.20 EUR
FR21 V2vU Vivendi Universal Dividend Futures | 0.60 0.90 0.60 EUR
FR21 V3vVU Vivendi Universal Dividend Futures | 0.60 0.90 0.60 EUR
GB21 A2V Aviva Dividend Futures 0.04 0.06 0.04 GBP
GB21 B2AR Barclays Dividend Futures 0.04 0.06 0.04 GBP
GB21 B3AR Barclays Dividend Futures 0.04 0.06 0.04 GBP
GB21 B2G BG Group Dividend Futures 0.04 0.06 0.04 GBP
GB21 B2P BP Dividend Futures 0.04 0.06 0.04 GBP
GB21 B2T BT Group Dividend Futures 0.04 0.06 0.04 GBP
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eurex

Fee per contract

Eurex

Eurex product Order book | Off-book Cash

group ID | code Product name transaction | transaction settlement | Currency
GB21 D2GE Diageo Dividend Futures 0.20 0.30 0.20 GBP
GB21 G2SK GlaxoSmithKline Dividend Futures | 0.26 0.39 0.26 GBP
GB21 G3SK GlaxoSmithKline Dividend Futures | 0.26 0.39 0.26 GBP
GB21 R2TZz Rio Tinto Dividend Futures 0.30 0.45 0.30 GBP
GB21 T2SC Tesco Dividend Futures 0.04 0.06 0.04 GBP
GB21 V20 Vodafone Group Dividend Futures 0.04 0.06 0.04 GBP
GB21 V30 Vodafone Group Dividend Futures 0.04 0.06 0.04 GBP
GB21 V40 Vodafone Group Dividend Futures 0.04 0.06 0.04 GBP
GB22 A2AL Anglo American Dividend Futures 1.00 1.50 1.00 uUsD
GB22 A2ZN AstraZeneca Dividend Futures 1.20 1.80 1.20 usbD
GB22 B2LT BHP Billiton Dividend Futures 1.20 1.80 1.20 usD
GB22 H2SB HSBC Dividend Futures 0.80 1.20 0.80 usD
GB23 R2DA Royal Dutch Shell Dividend Futures | 1.20 1.80 1.20 EUR
IE21 C2RG CRH Dividend Futures 0.80 1.20 0.80 EUR
IT21 A2SG éjiijcr:g;azioni Generali Dividend 0.80 120 0.80 EUR
IT21 E2NL Enel Dividend Futures 0.20 0.30 0.20 EUR
IT21 E2NT Eni Dividend Futures 1.20 1.80 1.20 EUR
IT21 I2ES Intesa Sanpaolo Dividend Futures 0.20 0.30 0.20 EUR
IT21 IBES Intesa Sanpaolo Dividend Futures 0.20 0.30 0.20 EUR
IT21 T2Ql Telecom ltalia Dividend Futures 0.20 0.30 0.20 EUR
IT21 U2EI Terna S.p.A. Dividend Futures 0.20 0.30 0.20 EUR
IT21 C2RI UniCredit Dividend Futures 0.20 0.30 0.20 EUR
IT21 C3RI UniCredit Dividend Futures 0.20 0.30 0.20 EUR
NL21 A2EN AEGON Dividend Futures 0.20 0.30 0.20 EUR
NL21 A2HO Ahold N.V., Kon. Dividend Futures | 0.60 0.90 0.60 EUR
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eurex

Fee per contract

Eurex
Eurex product Order book | Off-book Cash
group ID | code Product name transaction | transaction settlement | Currency
NL21 A2KU Akzo Nobel N.V. Dividend Futures 1.20 1.80 1.20 EUR
NL21 12SP Arcelor Mittal Dividend Futures 0.20 0.30 0.20 EUR
NL21 A2SM ASML Holding Dividend Futures 0.80 1.20 0.80 EUR
NL21 L2DV Gemalto N.V. Dividend Futures 0.60 0.90 0.60 EUR
NL21 12NN ING Dividend Futures 0.20 0.30 0.20 EUR
NL21 D2SM Koninklijke DSM N.V. Dividend 1.20 180 1.20 EUR
Futures
NL21 P2HI Philips Dividend Futures 1.00 1.50 1.00 EUR
NL21 K2PN Royal KPN Dividend Futures 0.20 0.30 0.20 EUR
NL21 K3PN Royal KPN Dividend Futures 0.20 0.30 0.20 EUR
NL21 U2BL Unibail-Rodamco Dividend Futures | 1.20 1.80 1.20 EUR
NL21 U2NI Unilever NV Dividend Futures 1.20 1.80 1.20 EUR
Us21 M2MM 3M Co Dividend Futures 1.20 1.80 1.20 UsD
us21 M20OF Altria Group Inc Dividend Futures 1.20 1.80 1.20 UsD
Us21 B2AC lE__Bank of America Corp Dividend 0.20 0.30 0.20 USsD
utures
Us21 B2MY Bristol-Myers Squibb Co Dividend 1.20 1.80 1.20 UsD
Futures
us21 C2vX Chevron Corp Dividend Futures 1.20 1.80 1.20 UsD
USs21 caiTt Citigroup Inc Dividend Futures 0.20 0.30 0.20 UsbD
Us21 K20OF Coca-Cola Co., The Dividend 1.20 1.80 1.20 UsD
Futures
Us21 G2EC |C:5eneral Electric Co Dividend 1.00 150 1.00 USD
utures
Us21 12BM Intl Business Machines Corp. 1.20 1.80 1.20 USD
Dividend Futures
us21 J2NJ lJ:Oh”SO” & Johnson Dividend 1.20 1.80 1.20 usD
utures
us21 J2PM lJ:PMorga” Chase & Co Dividend 1.20 1.80 1.20 usD
utures
us21 M2CD McDonald's Corp Dividend Futures | 1.20 1.80 1.20 UsD
us21 P2EP PepsiCo Inc Dividend Futures 1.20 1.80 1.20 UsD
uUs21 P2FE Pfizer Inc Dividend Futures 1.20 1.80 1.20 USD
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eurex

Fee per contract
Eurex

Eurex product Order book | Off-book Cash
group ID | code Product name transaction | transaction settlement | Currency
Us21 POM Phi!ip Morris International In 1.20 180 1.20 USD

Dividend Futures
Us21 W2MT Wal-Mart Stores Inc Dividend 1.20 180 1.20 UsD

Futures
us22 A2MZ Amazon.com Inc Dividend Futures | 0.20 0.30 0.20 uUsbD
us22 A2AP Apple Inc Dividend Futures 1.20 1.80 1.20 UsD
Us22 C2SC |C:§ISCO Systems Inc Dividend 1.00 150 1.00 UsD

utures

us22 I2NT Intel Corp Dividend Futures 1.00 1.50 1.00 UsD
us22 M2ST Microsoft Corp Dividend Futures 1.20 1.80 1.20 UsD

The fee classification for an individual Single Stock Dividend Future shall be based on the relevant dividend amount of
such Single Stock Dividend Future on the relevant reference date, such classification taking effect on 1 September of
each calendar year and being communicated via circular. The reference date will be the last trading day in July of each

calendar year.

In a case that for a given Single Stock Dividend Future a successor product is admitted for trading due to a corporate
action of the underlying stock, the successor product will have the same transaction fees as the predecessor product.
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