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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

 

Part 1 Contract Specifications for Futures Contracts 

 

Contract Specifications for Index Futures Contracts 

[…] 

1.3.1 Subject Matter of Contract 

[…] 

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

n EUR 1 per index point for Micro-DAX® (Product ID: FDXS), Micro-Euro STOXX 
50® Futures (Product ID: FSXE) 

n CHF 1 per index point Micro-SMI® Futures (Product-ID: FSMS) 
n […] 

[…] 

[…] 

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

[…] 

(3) Close of trading on the last trading day 

n for DAX®, Mini-DAX®, Micro-DAX®, MDAX®, TecDAX®, DivDAX® and DAX® 50 
ESG Futures Contracts shall be the start of the call phase of the intra-day 
auctions in the electronic trading system of the Frankfurt Stock Exchange as 
determined by the Management Board of Eurex Deutschland 

n for OMXH25 Futures Contracts shall be the close of trading in continuous 
electronic trading at Helsinki Stock Exchange 

n for Micro-SMI®, SMI® Futures Contracts, SLI® Futures Contracts and SMIM® 
Futures Contracts shall be 9:00 CET. 

n for 
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- […] 
- iSTOXX® Europe Carry Factor (Net Return, EUR) 
- Micro-EURO STOXX 50® Index (Product ID: FSXE) 
- […] 

n […] 

1.3.5 Price Gradations 

1.3.5.1 General Price Gradations for Index Futures Contracts 

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

[…] 

n 0.5 points at 

- […] 
- EURO STOXX 50® ex Financials, this represents a value of EUR 5.00, 
- Micro-Euro STOXX 50® (Product ID: FSXE), this represents a value of EUR 

0.50 
- […] 

n 1 point at 

- […] 
- Mini-DAX® (Product ID: FDXM), this represents a value of EUR 5 
- Micro-DAX® (Product ID: FDXS), this represents a value of EUR 1 
- […] 
- SMI®, this represents a value of CHF 10 
- Micro-SMI® (Product ID: FSMS), this represents a value of CHF 1 
- […] 

n […] 

1.3.5.2 Price Gradations for Standardized Futures Strategies 

[…] 
 
n 0.25 points at 

- Euro STOXX 50®, DAX® 50 ESG this represents a value of EUR 2.50 
- Micro-Euro STOXX 50® (Product ID: FSXE), this represents a value of EUR 0.50 

n 0.5 points at 

- […] 
- Mini-DAX® (Product ID: FDXM), this represents a value of EUR 2.50 
- Micro-DAX® (Product ID: FDXS), this represents a value of EUR 0.50 
- […] 
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n […] 

[…] 

Part 3 Contracts Off-Book 

[…] 

Contracts Admitted for Off-Book Trading  

[…]  

3.2.1 Block trades 

 […] 

Product Minimum 
number of 
contracts 
traded 

Minimum 
number of 
contracts 
traded 

Standard Additional 
contract 
versions 
Y/N 

TES Eurex 
EnLight and 

QTPIP 
entered 
Trans-

actions* 

[…]    

Index Futures    

[…]   

Eurex Daily Futures on KOSPI 200 Options N 250 N / A 

Micro-Futures Contracts on the DAX® (FDXS) Y 2,500 

Micro-Futures Contracts on the Euro STOXX 50® (FSXE) Y 20,000 

Micro-Futures Contracts on the SMI® (FSMS) Y 2,500 

[…]   

 This applies to transactions entered by QTPIP according to Section 4.6 (3) of the Conditions for Trading at Eurex 
Deutschland. The provisions for TES apply for transactions entered by STPIP according to Section 4.6 (2) of the Conditions 
for Trading at Eurex Deutschland. 

 

[…] 

3.2.3 Exchange for Physicals for Index Futures/FX Futures (“EFP-I”)  

 The following Contracts are admitted: 

n […] 
n Futures Contracts on the MDAX® (F2MX) 
n Micro-Futures Contracts on the Euro STOXX 50® Index (FSXE) 
n Micro-Futures Contracts on the DAX® (FDXS) 
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n Micro-Futures Contracts on the SMI® (FSMS) 
n […] 

 […] 

3.2.4 Exchange for Swaps (“EFS”)  

 The following Contracts are admitted: 

n […] 
n Futures Contracts on the MDAX® (F2MX) 
n Micro-Futures Contracts on the Euro STOXX 50® Index (FSXE) 
n Micro-Futures Contracts on the DAX® (FDXS) 
n Micro-Futures Contracts on the SMI® (FSMS)  
n […] 

3.2.5 Vola trades 

 The following Contracts are admitted:  

Options Contract Futures Contract 

[…]  

Options Contracts on NZD/USD Futures (NUCO) Future Contracts on NZD/USD (FCNU) 

Options Contracts on the DAX® (ODAX) Micro-Futures Contracts on the DAX® (FDXS) 

Options Contracts on the EURO STOXX 50® (OESX) Micro-Futures Contracts on the EURO STOXX 50® 
(FSXE) 

Options Contracts on the SMI® (OSMI) Micro-Futures Contracts on the SMI® (FSMS) 

 

[…] 

 

Annex C in relation to Contract Specifications: 

[…] 

Index Futures Contracts 

Product Product 
ID 

Pre-
Trading 
Period 

Continu-
ous 
Trading 

Post-
Trading 
Period 
Until 

Off-book 
Trading 
Period 

Off-book 
Post-
Trading 
Period until 

Last 
Trading 
Day 

       Trading Until 

[…]        
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Product Product 
ID 

Pre-
Trading 
Period 

Continu-
ous 
Trading 

Post-
Trading 
Period 
Until 

Off-book 
Trading 
Period 

Off-book 
Post-
Trading 
Period until 

Last 
Trading 
Day 

       Trading Until 

Mini-DAX® Index Futures FDXM 01:00-
01:10 
CET 
 
02:00-
02:10 
CEST  

01:10-
22:00 
CET 
 
02:10-
22:00 
CEST  

22:10 01:15-
22:00  
CET 
 
02:15-
22:00 
CEST  

22:10 13:00 

Micro-DAX® Index Futures FDXS 01:00-
01:10 
CET 
 
02:00-
02:10 
CEST  

01:10-
22:00 
CET 
 
02:10-
22:00 
CEST  

22:10 01:15-
22:00  
CET 
 
02:15-
22:00 
CEST  

22:10 13:00 

Micro-SMI® Index Futures FSMS 07:30-
07:50 

07:50-
22:00 

22:10 08:00-
22:00 

22:10 09:00 

Micro-EURO STOXX 50® 
Index Futures 

FSXE 01:00-
01:10 
CET 
 
02:00-
02:10 
CEST  

01:10-
22:00 
CET 
 
02:10-
22:00 
CEST  

22:10 01:15-
22:00  
CET 
 
02:15-
22:00 
CEST  

22:10 12:00 

[…]        

* During daylight savings time in Germany (CEST), trading in Germany on the last trading day ends at 12:00 CET. 
All times CET 
 

[…] 

Annex E Allocation Scheme (Part A Section 2.5 Paragraph 3 of the Conditions for Trading) and 
Path Priority (Part A Section 2.5 Paragraph 2 of the Conditions for Trading) * 

Product Class Allocation Scheme Path Priority 

[…]   

Index Futures Time Direct Path Priority 

DAX®-Futures, Euro STOXX 50®-Futures, Mini-DAX®-Futures, 
Micro-Euro STOXX 50®-Futures, Micro-DAX®-Futures, STOXX® 
Europe 600-Futures, EURO STOXX® Banks- and STOXX® Europe 
600 Banks-Futures, as well as  
Futures on MSCI AC Asia ex Japan Index (NTR, USD), MSCI 
Australia (NTR, USD), MSCI China Free Index (NTR, USD), MSCI 
EAFE (Price, USD), MSCI EAFE (NTR, USD), MSCI Europe 
(Price, EUR), MSCI Europe (NTR, EUR), MSCI Europe (NTR, 
USD), MSCI World (NTR, EUR), MSCI Emerging Markets Index 
(Price, USD), MSCI Emerging Markets Index (NTR, EUR), MSCI 
Emerging Markets Index (NTR, USD), MSCI Emerging Markets 
Asia Index (NTR, USD), MSCI Emerging Markets EMEA (NTR, 
USD), MSCI Emerging Markets Latin America (NTR, USD), MSCI 
Hong Kong Index (NTR, USD), MSCI Japan (NTR, USD), MSCI 
Canada Index (GTR, USD), MSCI North America (NTR, USD), 
MSCI United Kingdom (NTR, USD), MSCI USA (NTR, USD), MSCI 
World (Price, USD), MSCI World (NTR, USD) 

Time n/a 
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Product Class Allocation Scheme Path Priority 

[…]   

* Applicable only to products available on the New Trading Architecture (according to Annex F). 

 
[…] 

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


