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e u r e x  c i r cu l a r  022/11  
 
Date: January 26, 2011 
Sender: 1. Eurex Deutschland and Eurex Zürich 

2. Eurex Clearing AG 
Recipients: All Trading Members of Eurex Deutschland and Eurex Zürich, all Clearing Members of 

Eurex Clearing AG and Vendors 
Authorized by: Peter Reitz 
  
    Action required
 

 
Admission Withdrawal of three Equity Options, 23 Single Stock Futures, 14 Single Stock 

Dividend Futures and of Broadbased and Size Index Futures and Options 
 

Related Eurex Circular: 129/10 

Contact: Christine Heyde, tel. 49-69-211-1 56 98, e-mail: christine.heyde@eurexchange.com 

Content may be most important for:  

Ü All departments 

Attachments:  
Eurex Deutschland and Eurex Zürich: 
1. Contract Specifications for Futures Contracts and Options 

Contracts at Eurex Deutschland and Eurex Zürich effective 
January 31, 2011 

2. Contract Specifications for Futures Contracts and Options 
Contracts at Eurex Deutschland and Eurex Zürich effective  
March 28, 2011 

Eurex Clearing AG: 
3. Conditions for Utilization of the OTC Trade Entry Facilities 

(General Conditions for Participation) effective March 28, 2011 
 

Summary: 

Effective January 31, 2011, the Management Boards of the Eurex Exchanges and the Executive Board of Eurex 
Clearing AG decided to withdraw admission of three equity options, 23 Single Stock Futures and 14 Single Stock 
Dividend Futures.  
 
Also, effective March 28, 2011, they took the decision to withdraw the Broadbased and Size Index Futures and Options 
with index multiplier of EUR 200. 

http://www.eurexchange.com
mailto:christine.heyde@eurexchange.com
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Admission Withdrawal of three Equity Options, 23 Single Stock Futures, 14 Single 
Stock Dividend Futures and of Broadbased and Size Index Futures and Options 

 
1. Admission withdrawal of three Equity Options, 23 Single Stock Futures and 14 Single 
Stock Dividend Futures effective January 31, 2011 
 
Effective January 31, 2011, the Management Boards of the Eurex Exchanges and the Executive Board of 
Eurex Clearing AG decided to delist the following equity and dividend products. The delisting will take place 
due to corporate actions and changes of contract multipliers, and the introduction of successor products 
resulting from this. 
 

Eurex Deutschland and Eurex Zürich 

To implement this decision, Contract Specifications for Futures Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich will be amended as specified in attachment 1 with effect from January 31, 
2011.  
 
Equity Options   
Product Code Product Name Product ISIN 
ARO  OPTION ON ARCANDOR AG                       DE0006275001 
DPB  OPTION ON DEUTSCHE POSTBANK              DE0008001009 
LYO  OPTION ON GDF SUEZ BASKET                   FR0000120529 
   
Single Stock Futures  
Product Code Product Name Product ISIN 
ACRG FUTURE ON ACCOR                             DE000A0V8M52 
AZUF FUTURE ON EBRO FOODS                        DE000A0JY167 
BBVF FUTURE ON BANCO BILBAO VIZ. ARG.            DE000A0C38M1 
BKCF FUTURE ON BURGER KING HOLD INC              DE000A1A4QH6 
DPBF FUTURE ON DEUTSCHE POSTBANK                 DE000A0JJSZ9 
FLNF FUTURE ON ADMIRALGRP                        DE000A1CQ406 
I4MF FUTURE ON IMMOEAST AG                       DE000A0JZM26 
IFXF FUTURE ON INFINEON                          DE000A0C3966 
IXDG FUTURE ON INDITEX                           DE000A0JZPE6 
KC4G FUTURE ON KONE CORP.                        DE000A0SNGR4 
MOSG FUTURE ON MOBISTAR                          DE000A1A4Y62 
NHYF FUTURE ON NORSK HYDRO ASA                   DE000A0X7Y22 
P2FF FUTURE ON PETROFAC LTD - BASKET             DE000A1CQ455 
PILF FUTURE ON PIRELLI & C                       DE000A0C4BF1 
PILG FUTURE ON PIRELLI & C. SPA BASKET           DE000A1EY9J2 
RK9F FUTURE ON AUTOROUTES PRR                    DE000A0JY159 
RY4G FUTURE ON RYANAIR                           DE000A0MEV17 
SKAG FUTURE ON SKANSKA AB                        DE000A0V7535 
TOMF FUTURE ON TOMKINS PLC                       DE000A0SYDG1 
UTDF FUTURE ON UNITED INTERNET AG                DE000A0SNHC4 
VACG FUTURE ON VALLOUREC                         DE000A0QZCE9 
CRTF FUTURE ON CRITERIA CAIXACORP                DE000A0XW0F9 
IBLG FUTURE ON IBERIA LINEAS AEREAS              DE000A1CRKM0 
   
Single Stock Dividend Futures  
Product Code Product Name Product ISIN 
C1AR FUTURE ON CARREFOUR DIVIDENDS DE000A1CRDN3 
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Product Code Product Name Product ISIN 
C1RG FUTURE ON CRH DIVIDENDS                            DE000A1CREE0 
D1B1 FUTURE ON DEUTSCHE BOERSE DIVIDENDS                DE000A1CREG5 
I1BE FUTURE ON IBERDROLA DIVIDENDS                      DE000A1CREJ9 
I1ES FUTURE ON INTESA SANPAOLO DIVIDENDS                DE000A1CREL5 
I1NN FUTURE ON ING GROEP DIVIDENDS                      DE000A1CREK7 
I1TK FUTURE ON ANHEUSER-BUSH INBEV DIVIDENDS            DE000A1CRD98 
L1OR FUTURE ON L OREAL DIVIDENDS                        DE000A1CREM3 
P1HI FUTURE ON PHILIPS  DIVIDENDS             DE000A1CRDW4 
S1AP FUTURE ON SAP DIVIDENDS                            DE000A1CRER2 
S1ND FUTURE ON SCHNEIDER ELECTRIC DIVIDENDS             DE000A1CRES0 
S1QU FUTURE ON VINCI DIVIDENDS                          DE000A1CREV4 
T1QI FUTURE ON TELECOM ITALIA DIVIDENDS                 DE000A1CRET8 
U1NI FUTURE ON UNILEVER DIVIDENDS                   DE000A1CRD49 

´ 
2. Admission Withdrawal of Broadbased and Size Index Futures and Options with  
Index Multiplier of EUR 200, effective March 28, 2011 
 
As announced in Eurex circular 129/10, trading in futures and options on the indexes STOXX®

 Europe 600 
(F600/O600), STOXX®

 Europe Large 200 (F2LA/O2LA), STOXX® Europe Mid 200 (F2MI/O2MI) and STOXX® 
Europe Small 200 (F2SM/O2SM) with a contract value of EUR 200 per index point has been/will be 
discontinued successively and will be replaced by successor products with a contract value of EUR 50 per 
index point. Therefore, admission of the products listed below will be withdrawn effective March 28, 2011, if 
there is no more open interest available.  
 

Eurex Deutschland and Eurex Zürich 

To implement this decision, Contract Specifications for Futures Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich will be amended as specified in attachment 2 with effect from March 28, 2011.  

Eurex Clearing AG 

To implement this decision of the Eurex Exchanges, Eurex Clearing AG will adjust the Conditions for 
Utilization of the OTC Trade Entry Facilities (General Conditions for Participation - attachment 3).  
These changes will also become effective on the same date.  
 
Equity Index Futures  
Product Code Product Name Product ISIN 
F2LA FUTURE ON STOXX EUROPE LARGE 200            DE000A0ME627 
F2MI FUTURE ON STOXX EUROPE MID 200              DE000A0E4RD0 
F2SM FUTURE ON STOXX EUROPE SMALL 200            DE000A0ME635 
F600 FUTURE ON STOXX EUROPE 600                  DE000A0E4RB4 
   
Equity Index Options  
Product Code Product Name Product ISIN 
O2LA OPTION ON STOXX EUROPE LARGE 200            DE000A0ME650 
O2MI OPTION ON STOXX EUROPE MID 200              DE000A0E4RA6 
O2SM OPTION ON STOXX EUROPE SMALL 200            DE000A0ME668 
O600 OPTION ON STOXX EUROPE 600                  DE000A0E4RC2 

 
 
January 26, 2011 
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****************************************************************** 

CHANGES ARE MARKED AS FOLLOWS:  

AMENDMENTS ARE UNDERLINDED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Annex A in relation to subsection 1.6 of the Contract Specifications: 

Futures auf Aktien der Produkt-
ID 

Gruppen-
kennung* 

Kassa-
markt-ID* 

Kontrakt-
größe 

Minimale 
Preisver-
änderung 

Währung ** 

Accor S.A.  ACRG FR01 XPAR 100 0.0001 EUR 

Admiral Group PLC  FLNF GB01 XLON 1000 0.01 GBX 

Autoroutes Paris-Rhin-Rhône      RK9F FR01 XPAR 50 0.001 EUR 
Banco Bilbao Vizcaya Argentaria S.A. 
(BBVA)  BBVF ES01 XMAD 100 0.0001 EUR 

Burger King Holdings Inc.  BKCF US01 XNYS 100 0.0001 USD 

Criteria Caixa Corp. CRTF ES01 XMAD 100 0.0001 EUR 

Deutsche Postbank AG  DPBF DE01 XETR 100 0.001 EUR 

Ebro Puleva S.A.  AZUF ES01 XMAD 100 0.0001 EUR 

Iberia Lineas Aereas de España S.A.  IBLG ES01 XMAD 1000 0.0001 EUR 

Immoeast AG  I4MF AT01 XVIE 100 0.0001 EUR 

Industria de Diseño Textil S.A.  IXDG ES01 XMAD 100 0.0001 EUR 

Infineon Technologies AG IFXF DE01 XETR 100 0.0001 EUR 

KONE Corp.  KC4G FI01 XHEL 50 0.001 EUR 

Mobistar S.A. MOSG 
MOSH BE01 XBRU 100 0.0001 EUR 

Norsk Hydro ASA NHYF NO01 XOSL 100 0.0001 EUR 

Petrofac Ltd. P2FF GB01 XLON 1000 0.01 GBX 

Pirelli & C. S.p.A.  PILF IT01 XMIL 1000 0.0001 EUR 

Pirelli & C. S.p.A.  PILG IT01 XMIL 1000 0.0001 EUR 

Ryanair Holdings PLC RY4G IE01 XDUB 1000 0.0001 EUR 

Skanska AB      SKAG SE01 XSSE 100 0.0001 EUR 

Tomkins PLC TOMF GB01 XLON 1000 0.01 GBX 

United Internet AG UTDF DE01 XETR  100 0.0001 EUR 

Vallourec S.A.  VACG FR01 XPAR 100 0.001 EUR 
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[…] 

Annex B zu Ziffer 2.6 der Kontraktspezifikationen: 

Optionen auf Aktien der Produkt-
ID 

Gruppen-
kennung* 

Kassa-

markt-
ID* 

Kontrakt-
größe 

Maximale 

Laufzeit 
(Monate) 

Minimale 

Preisver-
änderung 

Währung 
** 

Arcandor AG  ARO DE12 XETR 100 24 0.01 EUR 

Deutsche Postbank AG  DPB DE11 XETR 100 60 0.01 EUR 

Suez S.A. LYO FR12 XPAR 100 60 0.01 EUR 

 

[…] 

Annex D zu Ziffer 1.15 der Kontraktspezifikationen: 

Futures-Kontrakte auf Aktiendividenden 

("Aktiendividenden-Futures") 

Produkt-

kennung 

Gruppen-

kennung* 

Kassa-

markt-ID* 

Kontrakt-

größe 

Minimale 

Preisver-

änderung 

Wäh-

rung 

Anheuser-Busch Inbev N.V./SA I1TK BE21 XBRU 100 0.01 EUR 

Carrefour S.A.  C1AR FR21 XPAR 100 0.01 EUR 

CRH PLC C1RG IE21 XDUB 100 0.01 EUR 

Deutsche Börse AG  D1B1 DE21 XETR 100 0.01 EUR 

Iberdrola S.A.  I1BE ES21 XMAD 100 0.01 EUR 

ING Groep N.V. I1NN NL21 XAMS 100 0.01 EUR 

Intesa Sanpaolo S.p.A. I1ES IT21 XMIL 100 0.01 EUR 

Koninklijke Philips Electronics N.V. P1HI NL21 XAMS 100 0.01 EUR 

L'Oréal S.A.  L1OR FR21 XPAR 100 0.01 EUR 

SAP AG  S1AP DE21 XETR 100 0.01 EUR 

Schneider Electric S.A.  S1ND FR21 XPAR 100 0.01 EUR 

Telecom Italia S.p.A. T1QI IT21 XMIL 100 0.01 EUR 

Unilever N.V.  U1NI NL21 XAMS 100 0.01 EUR 

VINCI S.A.  S1QU FR21 XPAR 100 0.01 EUR 
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****************************************************************** 

MODIFICATIONS ARE MARKED AS FOLLOWS:  

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

1.3 Subpart: Contract Specifications for Index Futures Contracts 

[…] 

(6) The value of a futures contract shall be: 

§ […] 

§ EUR 200 per index point for Futures Contracts on the STOXX® Europe 600 
Index (Product ID: F600), STOXX® Europe Large 200 Index (Product ID: 
F2LA), STOXX® Europe Mid 200 Index (Product ID: F2MI), STOXX® Europe 
Small 200 Index (Product ID: F2SM) 

§ […] 
 

1.3.4.  Last Trading Day, Final Settlement Day, Close of Trading 

[…] 

(3) Close of trading on the last trading day 

[…] 

§ for 
- STOXX® Europe 600 Index (Product ID: FXXP and F600)  
- STOXX® Europe Large 200 Index (Product ID: FLCP and F2LA) 
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- STOXX® Europe Mid 200 Index (Product ID: FMCP and F2MI)  
- STOXX® Europe Small 200 Index (Product ID: FSCP and F2SM) 
 […] 

1.3.5.  Price Gradations 

The price of Index Futures Contracts shall be quoted in points.  The minimum price 
change (Tick) shall be: 

[…] 

 - STOXX® Europe 600 (Produkt ID: F600), dies entspricht einem Wert von EUR 20 
- STOXX® Europe Large 200 (Produkt ID: F2LA), dies entspricht einem Wert von EUR 20 
- STOXX® Europe Mid 200 (Produkt ID: F2MI), dies entspricht einem Wert von EUR 20 
- STOXX® Europe Small 200 (Produkt ID: F2SM), dies entspricht einem Wert von EUR 20  
[…] 

2.4 Subpart: 
Contract Specifications for Index Options 
The following subpart contains contract specifications for Options Contracts on stock 
indices (“Index Options”). 

[…] 

(5) The value of an Option contract shall be: 
[…] 

 

§ EUR 200 per index point for Options contracts for STOXX® Europe 600 Index 
(Produkt ID: O600), STOXX® Europe Large 200 Index (Produkt ID: O2LA), 
STOXX® Europe Mid 200 Index (Produkt ID: O2MI), STOXX® Europe Small 
200 Index (Produkt ID: O2SM) and the DivDAX®, 

§ […] 

[…] 

 

2.4.4.  Term 

[…] 
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Index Options are currently available at the Eurex Exchanges for the following terms, 
such terms being determined by the Board of Management of the Eurex Exchanges: 

 

Product Term Groups 

[…]   

STOXX® Europe 600 Index (Produkt ID: OXXP und O600)  24 months  

STOXX® Europe Large 200 Index (Produkt ID: OLCP und O2LA)  24 months 

STOXX® Europe Mid 200 Index (Produkt ID: OMCP und O2MI)  24 months 

STOXX® Europe Small 200 Index (Produkt ID: OSCP und O2SM)  24 months 

[…]   

2.4.5.  Last Trading Day, Final Settlement Day, Close of Trading 

[…]  

(3) Close of Trading on the last trading day for   

[…]  

§ EURO STOXX 50®  Index,  
[…] 

§ STOXX®  Europe 600 Index (Product ID: OXXP and O600),  
STOXX® Europe Large 200 Index (Product ID: OLCP and O2LA),  
STOXX®  Europe Mid 200 Index (Product ID: OMCP and O2MI),  
STOXX® Europe Small 200 Index (Product ID: OSCP and O2SM),  
[…]  

2.4.6  Exercise Prices 

 […]  

(5) Option series of options contracts on Optionsserien von Optionskontrakten auf 
STOXX® Europe 600 Index (Produkt ID: O600), STOXX® Europe Large 200 Index 
(Produkt ID: O2LA), STOXX® Europe Mid 200 Index (Produkt ID: O2MI), STOXX® 
Europe Small 200 Index (Produkt ID: O2SM) und DivDAX®, may have exercise 
prices with price gradation of five points for terms up to twelve months or ten points 
for terms of more than 12 months. 

 […]  

2.4.9  Price Gradations 

[…]  
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§EUR 20 bei STOXX® Europe 600 Index (Produkt ID: O600), STOXX® Europe 
Large 200 Index (Produkt ID: O2LA), STOXX® Europe Mid 200 Index (Produkt 
ID: O2MI) und STOXX® Europe Small 200 Index (Produkt ID: O2SM) 
Optionskontrakten 

[…]  
 

Annex C in relation to Contract Specifications: 

Trading Hours Futures Contracts 

 […]  

Index-Futures-Contrakts 

Product Product-

ID 

Pre-Trading-

Period 

Continuous 

Trading 

Post-Trading 

Full-Period 

OTC Block 

Trading 

Last Trading Day 

      Trading 

until 

 

[…]        
STOXX® Europe 600 

Index Futures 

F600 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 12:00  

STOXX® Europe Mid 200 

Index Futures 

F2MI 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 12:00  

STOXX® Europe Large 

200 Index Futures 

F2LA 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 12:00  

STOXX® Europe Small 

200 Index Futures 

F2SM 07:30-07:50 07:50-22:00 22:00-22:30 08:00-22:00 12:00  

[…]        

[…]  

Trading Hours Options Contracts 

[…]  

Index Options Contracts 

Product Product-

ID 

Pre-Trading-

Period 

Continuous 

Trading  

Post-Trading 

Full-Period 

OTC Block 

Trading 

Last Trading Day 

      Trading 

until 

Exercise 

until 

[…]        

STOXX®  Europe 

600 Index 

Optionskontrakte 

 07:30-09:00 09:00-17:30 17:30-20:30 09:00-19:00 12:00 21:00 

STOXX® Europe O2LA 07:30-09:00 09:00-17:30 17:30-20:30 09:00-19:00 12:00 21:00 
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Large 200 Index 

Optionskontrakte 

STOXX® Europe 

Mid 200 Index 

Optionskontrakte 

O2MI 07:30-09:00 09:00-17:30 17:30-20:30 09:00-19:00 12:00 21:00 

STOXX® Europe 

Small 200 Index 

Optionskontrakte 

O2SM 07:30-09:00 09:00-17:30 17:30-20:30 09:00-19:00 12:00 21:00 

[…]        
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******************************************************************************* 

MODIFICATIONS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

******************************************************************************* 
[…] 

 
9.2 Eurex Clearing AG has admitted the following products to the EFPI Trade functionality 

and the EFS Trade functionality: 
[…] 
 

§ Futures Contracts on the STOXX Europe 600 Index (F600 and FXXP) 
 

§ Futures Contracts on the STOXX Europe Large 200 Index (F2LA and FLCP) 

§ Futures Contracts on the STOXX Europe Mid 200 Index (F2MI and FMCP) 
 

§ Futures Contracts on the STOXX Europe Small 200 Index (F2SM and FSCP)  
 

[…] 
 

9.3 Eurex Clearing AG has admitted the products listed in the following to the Block Trade 
Facility even if they had been entered within the scope of options strategies, options 
volatility strategies or a Combination Transactions Option-Share, consisting of OTC 
options transactions and OTC security transactions: 

 
9.3.1 Admitted Products: 

 
Product Minimum number of 

tradable contracts 
Options Contracts on the STOXX Europe 600 (O600 and 
OXXP) 

100 

  
Options Contracts on the STOXX Europe Large 200 Index 
(O2LA and OLCP) 

100 

  
Options Contracts on the STOXX Europe Mid 200 Index 
(O2MI and OMCP) 

100 

  
Options Contracts on the STOXX Europe Small 200 Index 
(O2SM and OSCP) 

100 
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[…]  
Futures Contracts on the STOXX Europe 600 (F600 and 
FXXP) 

100 

  
Futures Contracts on the STOXX Europe Large 200 
(F2LA and FLCP) 

100 

  
Futures Contracts on the STOXX Europe Mid 200 (F2MI 
and FMCP) 

100 

  
Futures Contracts on the STOXX Europe Small 200 
(F2SM and FSCP) 

100 

[…]  
[…] 
 

 
9.4 Eurex Clearing AG has admitted the following product combinations to the Vola Trade 

Facility: 
 

Options Contract Futures Contract 
[…]  
Options Contracts on the STOXX Europe 
600 (O600) 

Futures Contracts on the STOXX Europe 
600 (F600) 

  
Options Contracts on the STOXX Europe 
Large 200 Index (O2LA) 

Futures Contracts on the STOXX Europe 
Large 200 Index (F2LA) 

  
Options Contracts on the STOXX Europe 
Mid 200 (O2MI) 

Futures Contracts on the STOXX Europe 
Mid 200 (F2MI) 

  
Options Contracts on the STOXX Europe 
Small 200 Index (O2SM) 

Futures Contracts on the STOXX Europe 
Small 200 Index (F2SM) 

  
[…]  

 
[…] 
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Annex A to the General Conditions for Participation: 
OTC Periods of Use (all times in CET) 

Futures-Contracts 

[…] 

Index Futures Contracts 

Product Product-
ID 

Start-End 

      

[…]   

STOXX® Europe 600 Index Futures F600 08:00-22:00 

STOXX® Europe Large 200  Index 
Futures 

F2LA 08:00-22:00 

STOXX® Europe Mid 200 Index Futures F2MI 08:00-22:00 

STOXX Europe Small 200 Index Futures F2SM 08:00-22:00 

[…]   

 
[…] 

 

Options Contracts  

[…] 

Index Options Contracts 

Product Product-
ID 

Start-End 

      

[…]   

STOXX Europe 600 Index Options Contracts O600 09:00-19:00 

STOXX Europe Large 200 Index Options 
Contracts O2LA 

09:00-19:00 

STOXX Europe Mid 200 Index Options 
Contracts O2MI 

09:00-19:00 
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Product Product-
ID 

Start-End 

      

STOXX Europe Small 200 Index Options 
Contracts O2SM 

09:00-19:00 

[…]   

 
 

Annex B to the General Conditions for Participation: 
OTC transactions eligible for Clearing to Participants legally organized or resident in the US 
(“U.S. Participants”) and to Participants which clear OTC transactions on behalf of U.S. 
Customers 

The Eurex products shown in the following table, which are marked with “x”, are eligible for 
clearing to U.S. Participants and to Participants which clear OTC transactions on behalf of U.S. 
Customers: 

 
Block 
Trade* 

Vola 
Trade* EFP/EFPI* EFS* MTR* 

Flexible 
Futures* 

Flexible 
Options* 

[…]        

STOXX® Europe 600 Index 
Futures (F600) X        X   

STOXX® Europe Large 200 
Index Futures (F2LA) X        X   

STOXX® Europe Mid 200 Index 
Futures (F2MI) X        X   

STOXX® Europe Small 200 
Index Futures (F2SM) X        X   

[….]        

 

 

*  Block Trade, Vola Trade, EFP/EFPI, EFS, MTR, Flexible Futures and Flexible Options have the 
meaning as defined in this General Conditions for Participation, particularly within Section 2 of 
General Conditions for Participation. 

 


