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DAX® EX Futures and Options: Name Change in  

iShares DAX® (DE) Futures and Options; 
DJ EURO STOXX 50® EX Futures and Options: Delisting   

Contact: Christian Csomos (Product Strategy ): tel. +49-69-211-1 23 94,  
                e-mail: christian.csomos@eurexchange.com 

Content may be most important for:  

Ü All departments 

Attachments:  
Updated sections of: 
1. Contract Specifications for Futures Contracts and 

Options Contracts at Eurex Deutschland und Eurex 
Zürich 

2. Price List  
3. Conditions for Utilization of the OTC Trade Entry 

Facilities 

On October 17, 2007, the Management Boards of the Eurex Exchanges decided the following changes in 
the segment Futures and Options on Exchange Traded Index Fund Shares: 

• Name change of the DAX® EX Future (product ID: EXSF; ISIN: DE0007200164) to iShares DAX® (DE) 
Future  

• Name change of the DAX® EX Option (product ID: EXS1; ISIN: DE0005933931) in iShares DAX® (DE) 
Option  

These changes will come into effect due to a name change of the respective underlying products. Both 
product codes and ISINs will remain unchanged.  

Furthermore, also on October 17, 2007 and in the segment Futures and Options on Exchange Traded Index 
Fund Shares, the Management Boards of the Eurex Exchanges decided on the delisting of the DJ EURO 
STOXX 50® EX Futures contract (product ID: EXWF; ISIN: DE0007200172) and the DJ EURO STOXX 50® 
EX Options contract (product ID: EXW1; ISIN: DE0005933956).  

Both decisions will come into effect on October 22, 2007.  

The corresponding changes in the Eurex rules and regulations can be found in the attachment.  

 

http://www.eurexchange.com
mailto:christian.csomos@eurexchange.com
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[…..] 

 

1.4 Subpart:  
Contract Specifications for Futures Contracts on Shares of Exchange-Traded Funds 
(EXTF Futures) 

The following subpart contains contract specifications for Futures Contracts on shares of exchange-traded 
funds (“EXTF Futures”).  

1.4.1 Subject Matter of Contract 

Futures Contracts on the following shares of exchange-traded funds (“EXTF Futures”) are available at the 
Eurex Exchanges: 

§ iShares DAX® (DE) DAX® EX (Frankfurt Stock Exchange FWB) 
§Dow Jones EURO STOXX® 50 EX (Frankfurt Stock Exchange FWB) 
§ iShares Dow Jones EURO STOXX 50® (Frankfurt Stock Exchange FWB) 
§ XMTCH on SMI® (SWX Swiss Exchange) 

EXTF Futures shall refer to 100 shares of the underlying Exchange-traded fund. 

1.4.2 Obligation for Performance 

(1) After the close of trading in the relevant EXTF Futures Contract, the seller of an EXTF future shall be 
required to deliver the relevant underlying Exchange traded fund on the delivery day (number 1.4.6 
paragraph).  

(2) The purchaser shall be required to pay the tender price (Chapter II, number 2.5.3 of the Clearing 
Conditions of Eurex Clearing AG) 

[…..] 

2.5 Subpart:  
Contract Specifications for Options Contracts on Shares of Exchange-Traded Funds 
(EXTF-Options) 

The following subpart contains contract specifications for Options Contracts shares of exchange-traded funds 
(“EXTF-Options).  
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2.5.1 Subject Matter of Contract 

Options Contracts on the following shares of Exchange-traded funds of the below mentioned reference 
markets are available for trading at the Eurex Exchanges: 

§ iShares DAX® (DE) DAX® EX (Frankfurt Stock Exchange FWB) 
§Dow Jones EURO STOXX® 50 EX (Frankfurt Stock Exchange FWB) 
§ iShares Dow Jones EURO STOXX® 50 (Frankfurt Stock Exchange FWB) 
§ XMTCH on SMI® (SWX Swiss Exchange) 

EXTF-Options shall generally cover 100 shares of an underlying Exchange-traded fund.  

2.5.2 Call Option (Call) 

[…..] 

2.5.11 Exercise 

EXTF options may be exercised by the purchaser on any Exchange day until the end of the Post Trading Full 
Period (American-style). 

For EXTF-Options the underlying security of which is traded in the electronic trading system of the Frankfurt 
Stock Exchange this shall be applicable with the exception of the day preceding the day of the dividend 
payout or the tax deduction. If the day of the dividend payout or the tax deduction is not an Exchange day, 
the options in question may not be exercised on the Exchange day preceding such day. 

The last exercise day shall generally be the last trading day (subsection 2.5.5). 

2.5.12 Fulfillment, Delivery 

Any physical delivery shall be effected delivery versus payment directly between the clearing participants. 
Each Clearing Member shall be responsible for deliveries to the Non-Clearing Members served by it and its 
own customers; the performance of deliveries by Non-Clearing Members to their customers is the 
responsibility of the Non-Clearing Members.  

 

[…..] 
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[…..] 

3.1 Matching of Exchange Transactions / Recording of Derivatives Transactions (Trade)  

3.1.1 Exchange Transactions 

3.1.1.1 Regular Transactions 

 

Contract 

Fee per 
Contract A 
and P 
Accounts 

Fee per 
Contract  
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

Equity Derivatives     
Stock Futures     
Futures on European, Euro-denominated 
Shares (except Scandinavian and Swiss 
Shares) 

EUR 0.30 
(EUR 3.001]    

Futures on Scandinavian Shares EUR 0.60    
Futures on Swiss Shares CHF 0.45    
Futures on Russian Shares USD 0.40    
Futures on British Shares GBP 0.20    
Stock Options/LEPOs      
Euro-denominated Stock Options  EUR 0.20 EUR 0.04 EUR 0.04 EUR 0.02 
Options on Swiss Shares CHF 0.30 CHF 0.06 CHF 0.06 CHF 0.03 
Options on Russian Shares USD 0.30 USD 0.06 USD 0.06 USD 0.03 
Equity Index Derivatives     
Futures     
Dow Jones Global Titans 50SM Future EUR 0.30    
Dow Jones STOXX® 50 Future EUR 0.30    
Dow Jones EURO STOXX® 50 Future EUR 0.30    
Dow Jones EURO STOXX® Select Dividend 
30 Future EUR 0.30    
Dow Jones STOXX® 600 Future EUR 0.30    
Dow Jones EURO STOXX® Large 200 Future EUR 0.30    
Dow Jones STOXX® Mid 200 Future EUR 0.30    
Dow Jones EURO STOXX® Small 200 Future EUR 0.30    
Dow Jones STOXX® 600 Sector Index-
Futures  EUR 0.30    
Dow Jones EURO STOXX® Sector Index-
Futures EUR 0.30    
DAX® Future EUR 0.50    
MDAX® Future EUR 0.30    
TecDAX® Future EUR 0.20    
SLI Swiss Leader Index® Futures CHF 0.20    

                                                 

1 For futures on equities of 
- Allianz AG and SAP AG with the contract size 100 
- Banco Santander Central Hispano SA, BASF AG, Bayer AG, E.ON AG and Deutsche Telekom AG with the 
contract size 1000 
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Contract 

Fee per 
Contract A 
and P 
Accounts 

Fee per 
Contract  
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

SMI® Future CHF 0.40    
SMIM® Future CHF 0.20    
OMXH25 Future EUR 0.90    
RDXxt® USD – RDX Extended Future USD 0.60    
Options     
Dow Jones Global Titans 50 SM Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones STOXX® 50 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® 50 Option EUR 0.30 EUR 0.15 EUR 0.15 EUR 0.08 
Dow Jones EURO STOXX® Select Dividend 
30 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones STOXX® 600 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® Large 200 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones STOXX® Mid 200 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® Small 200 Option EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones STOXX® 600 Sector Index 
Options EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® Sector Index 
Options EUR 0,30 EUR 0,15 EUR 0,15  
DAX® Option  EUR 0.75 EUR 0.20 EUR 0.20 EUR 0.10 
MDAX® Option  EUR 0.30 EUR 0.15 EUR 0.15  
TecDAX® Option EUR 0.20 EUR 0.10 EUR 0.10  
SLI Swiss Leader Index® Option  CHF 0.40 CHF 0.20 CHF 0.20 CHF 0.10 
SMI® Option CHF 1.50 CHF 0.45 CHF 0.30 CHF 0.22 
SMIM® Option CHF 0.40 CHF 0.20 CHF 0.20  
OMXH25 Option EUR 0.90 EUR 0.60 EUR 0.60 EUR 0,30 
Exchange Traded Fund Derivatives     
Futures     
iShares DAX® (DE) DAX® EX Future EUR 0.30    
Dow Jones EURO STOXX® 50 EX Future EUR 0.30    
iShares Dow Jones EURO STOXX® 50 Future  EUR 0.30    
XMTCH on  SMI® Future CHF 0.50    
Options     
iShares DAX® (DE) DAX® EX Option EUR 0.30 EUR 0.20 EUR 0.20  
Dow Jones EURO STOXX® 50 EX Option EUR 0.30 EUR 0.20 EUR 0.20  
iShares Dow Jones EURO STOXX® 50 
Option EUR 0.30 EUR 0.20 EUR 0.20  
XMTCH on SMI® Option CHF 0.50 CHF 0.30 CHF 0.30  
Volatility Index Derivatives     
Futures     
VDAX-NEW® Future EUR 0.75    
VSMI® Future CHF 1.20    
VSTOXX® Future EUR 0.50    
Interest Rate Derivatives     
Futures     
One-Month EONIA Future  EUR 0.20    
Three-Month EURIBOR Future  EUR 0.20    
Euro Schatz Future, Euro Bobl Future, Euro 
Bund Future, Euro Buxl® Future  EUR 0.20    
CONF Future CHF 0.30    
Options     

Option on Three-Month EURIBOR Future EUR 0.20 EUR 0.04   
Option on the Euro Schatz Future, Option on 
the Euro Bobl Future, Option on the Euro EUR 0.20 EUR 0.04 EUR 0.04 EUR 0.02 
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Contract 

Fee per 
Contract A 
and P 
Accounts 

Fee per 
Contract  
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

Bund Future 

Credit Derivatives     
Futures     
iTraxx®  Europe 5 Year Index Future**,  
iTraxx®  Europe Hi Vol 5 year Index Future**,  
iTraxx® Europe Crossover 5 Year Index  
Future** 

EUR 0.40 
 
    

Single Credit Recovery Future EUR 0.10    

* If the Market Maker requirements determined by the Boards of Management of the Eurex Exchanges are met, 
transaction fees paid for trades (Market Maker) shall be subject to a refund, the actual fees for order matching on 
M-accounts thus amounting to the monthly total specified in the column “Fee per Contract M-Accounts”.  

** Credit Futures Contract on the iTraxx® Europe, Hi Vol and Crossover 5 Year Series respectively valid at the time of 
introduction of the Futures Contract as well as Credit Futures Contract on the new version of the iTraxx® Europe, Hi Vol 
and Crossover 5 Year Series respectively valid at the time of introduction of the Futures Contract in case of an 
anticipated and an actual credit event. 

 
 

[….] 

3.1.2 OTC Transactions 

3.1.2.1 OTC Entries – Block Trades 

Contract Fee per 
Contract 
A-and P-
Accounts 

Fee per 
Contract 
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

Equity Derivatives     

Stock Futures     
Futures on European, Euro-denominated 
Shares (except Scandinavian and Swiss 
Shares) 

EUR 0.30 
(EUR 3.002]    

Futures on Scandinavian Shares EUR 0.60    
Futures on Swiss Shares CHF 0.45    
Futures on Russian Shares3 USD 0.40    
Futures on British Shares GBP 0.20    
Stock Options/LEPOs      
Euro-denominated Stock Options  EUR 0.20 EUR 0.04 EUR 0.04 EUR 0.02 
Options on Swiss Shares CHF 0.30 CHF 0.06 CHF 0.06 CHF 0.03 

                                                 

2 For futures on equities of 
- Allianz AG and SAP AG with the contract size 100 
- Banco Santander Central Hispano SA, BASF AG, Bayer AG, E.ON AG and Deutsche Telekom AG with the 
contract size 1000 

3 Depositary Receipts (share certificates representing shares) are hereinafter referred to as shares. 
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Contract Fee per 
Contract 
A-and P-
Accounts 

Fee per 
Contract 
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

Options on Russian Shares USD 0.30 USD 0.06 USD 0.06 USD 0.03 
Equity Index Derivatives      

Futures      

Dow Jones Global Titans  50SM Future  EUR 0.45    

Dow Jones STOXX® 50 Future  EUR 0.45    

Dow Jones EURO STOXX® 50 Future   EUR 0.45    
Dow Jones EURO STOXX® Select Dividend 
Future EUR 0.45   

 

Dow Jones STOXX® 600 Future EUR 0.45    

Dow Jones STOXX® Large 200 Future EUR 0.45    

Dow Jones STOXX® Mid 200 Future EUR 0.45    

Dow Jones STOXX® Small 200 Future EUR 0.45    
Dow Jones STOXX® 600 Sector Index  
Futures  EUR 0.45   

 

Dow Jones EURO STOXX® Sector Index 
Futures  EUR 0.45   

 

DAX® Future  EUR 0.75    

MDAX® Future.  EUR 0.45    

TecDAX® Future  EUR 0.30    

SLI Swiss Leader Index® Futures CHF 0.20    

SMI® Future  CHF 0.60    

SMIM® Future  CHF 0.30    

OMXH25 Future  EUR 1.35    

RDXxt® USD – RDX Extended Future UDS 0.90    

Options      

Dow Jones Global Titans 50 SM Option  EUR 0.30 EUR 0.15 EUR 0.15  

Dow Jones STOXX® 50 Option  EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® 50 Option  EUR 0.30 EUR 0.15 EUR 0.15 EUR 0.08 
Dow Jones EURO STOXX® Select Dividend 30 
Option  EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones STOXX® 600 Option EUR 0.30 EUR 0.15 EUR 0.15  

Dow Jones STOXX® Large 200 Option EUR 0.30 EUR 0.15 EUR 0.15  

Dow Jones STOXX® Mid 200 Option EUR 0.30 EUR 0.15 EUR 0.15  

Dow Jones STOXX® Small 200 Option EUR 0.30 EUR 0.15 EUR 0.15  

Dow Jones STOXX® 600-Sector Index Options  EUR 0.30 EUR 0.15 EUR 0.15  
Dow Jones EURO STOXX® Sector Index  
Options  EUR 0.30 EUR 0.15 EUR 0.15 

 

DAX® Option  EUR 0.75 EUR 0.20 EUR 0.20 EUR 0.10 
MDAX® Option  EUR 0.30 EUR 0.15 EUR 0.15  
TecDAX® Option  EUR 0.20 EUR 0.10 EUR 0.10  
SLI Swiss Leader Index® Option CHF 0.40 CHF 0.20 CHF 0.20 CHF 0.10 
SMI® Option  CHF 1.50 CHF 0.45 CHF 0.30 CHF 0.22 
SMIM® Option  CHF 0.40 CHF 0.20 CHF 0.20  
OMXH25 Option  EUR 0.90 EUR 0.60 EUR 0.60 EUR 0,30 
Derivatives on Exchange Traded Index  
Fund Shares   

  

Options      

iShares DAX® (DE) DAX® EX Option EUR 0.40 EUR 0.30 EUR 0.30  

Dow Jones EURO STOXX® 50 EX Option EUR 0.40 EUR 0.30 EUR 0.30  

iShares Dow Jones EURO STOXX® 50 Option EUR 0.40 EUR 0.30 EUR 0.30  

XMTCH on SMI® Option CHF 0.70 CHF 0.50 CHF 0.50  

Volatility Index Derivatives     
Futures (Block Trades)     
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Contract Fee per 
Contract 
A-and P-
Accounts 

Fee per 
Contract 
M-Accounts 
(Regular 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Permanent 
Market-
Making)* 

Fee per 
Contract  
M-Accounts 
(Advanced 
Market-
Making)* 

VDAX-NEW® Future EUR 1.10    
VSMI® Future CHF 1.80    
VSTOXX® Future EUR 0.75    
Interest Rate Derivatives     

Futures      

One-Month EONIA Future EUR 0.30    

Three-Month EURIBOR Future EUR 0.30    
Euro Schatz Future, Euro Bobl Future, Euro 
Bund Future  EUR 0.30   

 

Euro Buxl® Future**  EUR 0.30    

CONF Future CHF 0.45    

Options     
Option on Euro Schatz Future, Option on Euro 
Bobl Future, Option on Euro Bund Future EUR 0.20 EUR 0.04 EUR 0.04 

 
EUR 0.02 

Credit Derivatives     
Futures     
iTraxx®  Europe 5 Year Index Future**,  
iTraxx®  Europe Hi Vol 5 year Index Future**,  
iTraxx® Europe Crossover 5 Year Index  
Future** 

EUR 0.60 
 
    

Single Credit Recovery Future  EUR 0.15    
 

* If the Market Maker requirements determined by the Boards of Management of the Eurex Exchanges are met, transaction 

fees paid for trades (Market Maker) shall be subject to a refund, the actual fees for order matching on M-accounts thus 

amounting to the monthly total specified in the column “Fee per Contract M-Accounts”. 

** Credit Futures Contract on the iTraxx® Europe, Hi Vol and Crossover 5 Year Series respectively valid at the time of 

introduction of the Futures Contract as well as Credit Futures Contract on the new version of the iTraxx® Europe, Hi Vol 

and Crossover 5 Year Series respectively valid at the time of introduction of the Futures Contract in case of an anticipated 

and an actual credit event. 

 
The fees for the entry of a block trade in specified products shall be limited as follows: 

 
Contract Maximum 

Fee per  
Trade Entry 
A- und P-
Accounts 

Maximum 
Fee per  
Trade Entry 
M-Accounts 
(Regular 
Market-
Making)* 

Maximum 
Fee per  
Trade Entry 
M-Accounts 
(Permanent 
Market-
Making)* 

Maximum 
Fee per  
Trade Entry 
M-Account 
(Advanced 
Market-
Making)* 

Corresponds 
to Number of 
Contracts 

Equity Derivatives      

Stock Futures      
Futures on European, Euro-
denominated Shares (except German, 
Swiss and Scandinavian Shares) EUR 300    1,000 
Futures on German  Shares EUR 600    2,000 
Futures on Scandinavian Shares EUR 1,200    2,000 
Futures on Swiss Shares CHF 900    2,000 
Futures on Russian Shares USD 400    1,000 
Futures on British Shares GBP 200    1,000 
Stock Options/LEPOs       
Euro-denominated Stock Options 
(except German and Scandinavian 
Shares) EUR 200 EUR 40 EUR 40 EUR 20 1,000 
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Contract Maximum 
Fee per  
Trade Entry 
A- und P-
Accounts 

Maximum 
Fee per  
Trade Entry 
M-Accounts 
(Regular 
Market-
Making)* 

Maximum 
Fee per  
Trade Entry 
M-Accounts 
(Permanent 
Market-
Making)* 

Maximum 
Fee per  
Trade Entry 
M-Account 
(Advanced 
Market-
Making)* 

Corresponds 
to Number of 
Contracts 

Options on German and Scandinavian 
Shares EUR 400 EUR 80 EUR 80 EUR 40 2,000 
Options on Swiss Shares CHF 600 CHF 120 CHF 120 CHF 60 2,000 
Options on Russian Shares USD 300 USD 60 USD 60 USD 30 1,000 
Equity Index Derivatives      

Options       

Dow Jones Global Titans 50SM Option  EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® 50 Option  EUR 600 EUR 300 EUR 300  2,000 
Dow Jones EURO STOXX® 50 Option  EUR 600 EUR 300 EUR 300 EUR 160 2,000 
Dow Jones EURO STOXX® Select 
Dividend 30 Option  EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® 600 Option EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® Large 200 
Option EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® Mid 200 Option EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® Small 200 
Option EUR 600 EUR 300 EUR 300  2,000 
Dow Jones STOXX® 600-Sector 
Index-Options  EUR 600 EUR 300 EUR 300  2,000 
Dow Jones EURO STOXX®-Sector 
Index-Options  EUR 600 EUR 300 EUR 300  2,000 
DAX® Option EUR 1500 EUR 400 EUR 400 EUR 200 2,000 
MDAX® Option EUR 600 EUR 300 EUR 300  2,000 
TecDAX® Option EUR 400 EUR 200 EUR 200  2,000 
SLI Swiss Leader Index® Option  CHF 800 CHF 400 CHF 400 CHF 200  
SMI® Option  CHF 3,000 CHF 900 CHF 600 CHF 440 2,000 
SMIM® Option  CHF 800 CHF 400 CHF 400  2,000 
OMXH25 Option  EUR 1,800 EUR 1,200 EUR 1,200 EUR 600 2,000 
Interest Rate Derivatives      
Options       
Option on Euro Schatz Future, Option 
on Euro Bobl Future, Option on Euro 
Bund Future EUR 800 EUR 160 EUR 160 EUR 80 4,000 

* If the Market Maker requirements determined by the Boards of Management of the Eurex Exchanges are met, 
transaction fees paid for exercise (Market Maker) shall be subject to a refund, the actual fees for exercises on M-
accounts thus amounting to the monthly total specified in the column “Maximum Fee per Block Trade transaction 
M-Accounts”. 

 

3.1.2.2 OTC Entries – Flexible Options 

Contract Fee per  
Contract A- und P-
Accounts 

Maximum Fee per  
Trade Entry 
 

Corresponds to 
Number of 
Contracts 

Equity Derivatives    

Stock Options/LEPOs    
Euro-denominated Stock Options (except German and 
Scandinavian Shares) EUR 0.20 EUR 200 1,000 
Options on German and Scandinavian Shares EUR 0.20 EUR 400 2,000 
Options on Swiss Shares CHF 0.30 CHF 600 2,000 
Options on Russian Shares USD 0.30 USD 300 1,000 
Equity Index Derivatives    
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Contract Fee per  
Contract A- und P-
Accounts 

Maximum Fee per  
Trade Entry 
 

Corresponds to 
Number of 
Contracts 

Options     
Dow Jones Global Titans 50SM Option  EUR 0.30 EUR 600 2,000 
Dow Jones STOXX® 50 Option  EUR 0.30 EUR 600 2,000 
Dow Jones EURO STOXX® 50 Option  EUR 0.30 EUR 600 2,000 
Dow Jones EURO STOXX® Select Dividend 30 Option  EUR 0,30 EUR 600 2,000 
Dow Jones STOXX® 600 Option EUR 0.30 EUR 600 2,000 
Dow Jones STOXX® Large 200 Option EUR 0,30 EUR 600 2,000 
Dow Jones STOXX® Mid 200 Option EUR 0.30 EUR 600 2,000 
Dow Jones STOXX® Small 200 Option EUR 0,30 EUR 600 2,000 
Dow Jones STOXX® 600-Sectorindex-Optionen  EUR 0.30 EUR 600 2,000 
Dow Jones EURO STOXX®-Sectorindex-Optionen EUR 0.30 EUR 600 2,000 
DAX® Option EUR 0.75 EUR 1,500 2,000 
MDAX® Option EUR 0.30 EUR 600 2,000 
TecDAX® Option EUR 0.20 EUR 400 2,000 
SLI Swiss Leader Index® Option  CHF 0.40 CHF 800 2,000 
SMI® Option  CHF 1.50 CHF 3,000 2,000 
SMIM® Option  CHF 0.40 CHF 800 2,000 
OMXH25 Option  EUR 0.90 EUR 1,800 2,000 
Derivatives on Exchange-traded Index fund shares    
Options    
iShares DAX® (DE) DAX® EX Option EUR 0.40    
Dow Jones EURO STOXX® 50 EX Option EUR 0.40    
iShares Dow Jones EURO STOXX® 50 Option EUR 0.40    

XMTCH on SMI® Option CHF 0.70     

 
 

Contract Fee per  
Contract A- und P-
Accounts  

Fee per  
Trade Entry 
M-Accounts 
(Regular 
Market-
Making) 
 

Fee per  
Trade Entry 
M-Accounts 
(Permanent 
Market-
Making) 

Fee per  
Trade Entry 
M-Accounts 
(Advanced 
Market-
Making) 

Interest Derivatives     
Options      
Option on Euro-Schatz-Future, 
Option on Euro-Bobl-Future,  
Option on Euro-Bund-Future  

EUR 0.20 EUR 0.04 EUR 0.04 EUR 0.02 

 

The fees for the OTC entry in the Flexible Options listed below are limited as follows: 

Contract Maximum fee per 
Contract A- and  
P-Accounts 

Maximum 
fee per 
Contract  
M-Accounts 
(Regular 
Market 
Making) 

Maximum 
fee per 
Contract  
M-Accounts 
(Permanent 
Market 
Making) 

Maximum 
fee per 
Contract  
M-Accounts 
(Advanced 
Market 
Making) 

Corresponds 
to number of 
contracts: 

Interest Derivatives      
Options       
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Options on Euro-Schatz Future, 
Options on Euro-Bobl Future,  
Options on Euro-Bund Future  

EUR 800 EUR 160 EUR 160 EUR 80 4.000 

[…..] 
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[…..] 

[…..] 
 
9 Admitted Products 
 
[…..] 
 
9.3 Eurex Clearing AG has admitted the following products to the Block Trade Facility even 

if they had been entered within the scope of options strategies or options volatility 
strategies: 
 

 
Product Minimum number of 

tradable contracts 
[…..]  
Options Contracts on the Dow Jones STOXX® Mid 200 
Index (O2MI) 

250 

  
Options Contracts on the Exchange Traded Funds:- 
iShares DAX® (DE)DAX® EX (EXS1), DJ EURO STOXX® 
50 EX (EXW1), iShares DJ EURO STOXX® 50 (EUN2), 
XMTCH on SMI® (XMT) 

1,000 

  
Options Contracts on a Euro BUND Future (OGBL) 50 
  
[…..]  

 
[…..] 
 

9.5 The Eurex Clearing AG has admitted the following products to the Flexible-Options-
Trade-Functionality: 
 

 
Product Minimum number of 

contracts to be traded 
[…..]  
Options Contracts on the Dow Jones STOXX Small 200 
Index (O2SM) 

250 

  
Options Contracts on Exchange Traded Index funds - iShares 
DAX® (DE) DAX EX (EXS1), DJ EURO STOXX® 50 EX 
(EXW1), iShares DJ EURO STOXX® 50 (EUN2), XMTCH on 
SMI (XMT) 

1,000 

  
Options Contracts on German Stock Corporations (OSTK) 250 
  
[…..]  

 


