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Attachment 1 to Eurex circular 039/20 

 
 
3. Product overview 

 

Eurex 
product  

code 

Product 
type 

Contract 
size 

Minimum 
price 

change 

Maximum 
maturity 
(months) 

MBTS TES MBTS 
EnLight Capacity group 

PEUP SSF 100 0.0001 36 25 25 Physical EUR  

NBPP SSF 100 0.0001 36 125 125 Physical EUR  

SEVP SSF 100 0.0001 36 25 25 Physical EUR  

PERP SSF 100 0.0001 36 5 5 Physical EUR  

E2FP SSF 100 0.0001 36 50 50 Physical EUR  

CRIP SSF 100 0.0001 36 5 5 Physical EUR  

TQIP SSF 100 0.0001 36 75 75 Physical EUR  

Eurex 
product 

code 

Product 
type Underlying Underlying ISIN Eurex 

group ID 
Product 
currency 

Product 
ISIN 

PEUP SSF Peugeot S.A. FR0000121501 FR02 EUR DE000A2P44J3 

NBPP SSF Natixis S.A. FR0000120685 FR02 EUR DE000A2P44K1 

SEVP SSF Suez FR0010613471 FR02 EUR DE000A2P44L9 

PERP SSF Pernod-Ricard FR0000120693 FR02 EUR DE000A2P44M7 

E2FP SSF 
Electricité de France 
(E.D.F.) 

FR0010242511 FR02 EUR DE000A2P44N5 

CRIP SSF UniCredit S.p.A. IT0005239360 IT02 EUR DE000A2P44Q8 

TQIP SSF Telecom Italia S.p.A. IT0003497168 IT02 EUR DE000A2P44R6 

ASGP SSF 
Assicurazioni Generali 
S.p.A. 

IT0000062072 IT02 EUR DE000A2P44S4 

1KDB STF KBC Groep N.V. BE0003565737 BE31 EUR DE000A2P46Q3 

1EFC STF 
Établissements Franz 
Colruyt S.A. 

BE0974256852 BE31 EUR DE000A2P46R1 

1NEF STF Neste OYJ FI0009013296 FI31 EUR DE000A2P46S9 

1NDB STF Nordea Bank ABP FI4000297767 FI31 EUR DE000A2P46T7 

1SMP STF Sampo PLC FI0009003305 FI31 EUR DE000A2P46U5 

1MTA STF Wärtsilä Corp. FI0009003727 FI31 EUR DE000A2P46V3 

1VLM STF Metso Corp. FI0009007835 FI31 EUR DE000A2P46W1 

1PEU STF Peugeot S.A. FR0000121501 FR31 EUR DE000A2P46X9 

1LIF STF Klépierre S.A. FR0000121964 FR31 EUR DE000A2P46Y7 

1E3B STF 
Eutelsat 
Communications S.A. 

FR0010221234 FR31 EUR DE000A2P46Z4 

1R6C STF 
Royal Dutch Shell PLC 
- A shares 

GB00B03MLX29 NL31 EUR DE000A2P48A3 

1EDS STF 
Endesa S.A. Acciones 
Port. EO 

ES0130670112 ES31 EUR DE000A2P48B1 
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Eurex 
product  

code 

Product 
type 

Contract 
size 

Minimum 
price 

change 

Maximum 
maturity 
(months) 

MBTS TES MBTS 
EnLight Capacity group 

ASGP SSF 100 0.0001 36 5 5 Physical EUR  

1KDB STF 100 0.0001 36 225 - Cash/Physical EUR  

1EFC STF 100 0.0001 36 10 - Cash/Physical EUR  

1NEF STF 100 0.0001 36 10 - Cash/Physical EUR  

1NDB STF 100 0.0001 36 25 - Cash/Physical EUR  

1SMP STF 100 0.0001 36 10 - Cash/Physical EUR  

1MTA STF 100 0.0001 36 25 - Cash/Physical EUR  

1VLM STF 100 0.0001 36 10 - Cash/Physical EUR  

1PEU STF 100 0.0001 36 25 - Cash/Physical EUR  

1LIF STF 100 0.0001 36 10 - Cash/Physical EUR  

1E3B STF 100 0.0001 36 25 - Cash/Physical EUR  

1R6C STF 100 0.0001 36 125 - Cash/Physical EUR  

1EDS STF 100 0.0001 36 25 - Cash/Physical EUR  

 
(…) 
 

12. 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 Stock Tracking Futures (Equity-06): 

Scheme 
Product 
type 

Name 
Product 

ID 
Spread 
Class 

Basis 
Minimum 

Quote Size 

Number of 
expirations to 
be quoted; the 

first 
Others SSF Peugeot S.A. PEUP SSF 3 5 - 

Others SSF Natixis S.A. NBPP SSF 3 5 - 

Others SSF Suez SEVP SSF 3 5 - 

Others SSF Pernod-Ricard PERP SSF 3 5 - 

Others SSF 
Electricité de France 
(E.D.F.) E2FP SSF 3 5 - 

Others SSF UniCredit S.p.A. CRIP SSF 3 5 - 

Others SSF Telecom Italia S.p.A.  TQIP SSF 3 5 - 

Others SSF 
Assicurazioni Generali 
S.p.A. ASGP SSF 3 5 - 

Others STF KBC Groep N.V. 1KDB SSF 3 5 - 

Others STF 
Établissements Franz 
Colruyt S.A. 1EFC SSF 3 5 - 

Others STF Neste OYJ 1NEF SSF 3 5 - 

Others STF Nordea Bank ABP 1NDB SSF 3 5 - 

Others STF Sampo PLC 1SMP SSF 3 5 - 

Others STF Wärtsilä Corp. 1MTA SSF 3 5 - 

Others STF Metso Corp. 1VLM SSF 3 5 - 

Others STF Peugeot S.A. 1PEU SSF 3 5 - 
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Scheme 
Product 
type 

Name 
Product 

ID 
Spread 
Class 

Basis 
Minimum 

Quote Size 

Number of 
expirations to 
be quoted; the 

first 
Others STF Klépierre S.A. 1LIF SSF 3 5 - 

Others STF 
Eutelsat Communications 
S.A. 1E3B SSF 3 5 - 

Others STF 
Royal Dutch Shell PLC - A 
shares 1R6C SSF 3 5 - 

Others STF 
Endesa S.A. Acciones 
Port. EO 1EDS SSF 3 5 - 

 


