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U     Action Required U     High Priority 

Dow Jones STOXX® 600 Index: Introduction of  
22 Single Stock Futures on Additional Index Components 

French Equity Options: Introduction of  
Options Contracts and LEPOs on Mittal Steel 

 Delisting of Futures and Options on Equities 

 
Related Eurex Circulars: 085/06, 091/06, 095/06, 105/06, 110/06, 119/06, 125/05, 134/06, 137/06, 149/06, 
155/06, 157/06, 161/06; 118/06, 152/06 

Contact: Dr. Weiwei Wang (Product Design Equity Derivatives), tel. +49-69-211-1 72 62  
                E-mail: Weiwei.Wang@eurexchange.com 
Content may be most important for: 

Ü All Departments 

Attachments:  

1. Updated sections of Contract Specifications for Futures 
Contracts and Options Contracts at Eurex Deutschland 
and Eurex Zürich 

2. Updated section of Clearing Conditions for Eurex 
Clearing AG 

3. Market Maker Obligations (only on the Eurex website) 
4. Market Maker Registration Form (only on the Eurex 

website) 

Summary: 

In their session on September 20, 2006 the Management Boards of the Eurex Exchanges and the Eurex 
Clearing AG approved the following measures:  

With the effective date of October 23, 2006 

1. Eurex will extend the Single Stock Futures (SSF) segment by way of including all EUR-/CHF-denominated 
components of the Dow Jones STOXX® 600 Index. In addition, futures on three Swedish equities (Ericsson, 
Nordea Bank and TeliaSonera) will be launched at Eurex. Swedish SSFs will be denominated in EUR and 
integrated in the pricing group for Scandinavian SSFs. 

2. Options and LEPOs on Mittal Steel will be tradable. 

3. A series of futures and options on equities will be de-listed due to exclusion of the relevant shares from the 
Dow Jones STOXX® 600 Index, none availability of the underlyings or due to corporate actions. 

http://www.eurexchange.com
mailto:Weiwei.Wang@eurexchange.com
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Dow Jones STOXX® 600 Index: Introduction of  
22 Single Stock Futures on Additional Index Components  

French Equity Options: Introduction of  
Options Contracts and LEPOs on Mittal Steel  

Delisting of Futures and Options on Equities 

 
A.  Introduction of SSFs and Options 

1. Introduction Date 

Eurex will extend the Single Stock Futures segment by way of including all EUR-/CHF-denominated 
components of the Dow Jones STOXX® 600 Index with the effective date of October 23, 2006. In addition, 
futures on three Swedish equities (Ericsson, Nordea Bank and TeliaSonera) will be launched at Eurex. Swedish 
SSFs will be denominated in EUR. As of the same date options and LEPOs on Mittal Steel will also be tradable 
at Eurex. 

For the updated sections of the Contract Specifications for Futures Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich (sections 1.6.1, 1.6.4, Annexes A to C) and the updated section of Clearing 
Conditions for Eurex Clearing AG (section 2.7.3) please see the attachments.  

 

2. Product Parameters and Contract Specifications 

Underlying Eurex 
Currency 

Eurex 
Country 
Code 

Underlying ISIN Eurex 
Prod 
ID 

Product  ISIN Contract 
size 

Minimum 
Price 
Change 

Single Stock Futures (SSFs) on  
Arkema EUR FR FR0010313833  V1SF DE000A0JZMV7 100 0.01 

BAM Groep EUR NL NL0000337319 BGPF DE000A0JZM75 100 0.01 

Banca Italease EUR IT IT0000226503 B4IF DE000A0JZM00 100 0.0005 

Bank of Piraeus EUR GR GRS014013007 BKPF DE000A0JJSQ8 100 0.01 

CGG Compagnie 
Générale de 
Géophysique 

EUR FR FR0000120164 GDGF DE000A0JZMW5 10 0.01 

DEPFA Bank EUR IE IE0072559994 DEPF DE000A0JZM34 100 0.01 

Ericsson EUR SE SE0000108656 ERCF DE000A0JZNC5 500 0.01 

Eutelsat  EUR FR FR0010221234 E3BF DE000A0JZMX3 100 0.01 

Hagemeyer EUR NL NL0000355477 HMYF DE000A0JZMZ8 100 0.01 

IFIL Investments EUR IT IT0001353173 IILF DE000A0JZM83 500 0.0005 

IMMOEAST 
Immobilien 
Anlagen 

EUR AT AT0000642806 I4MF DE000A0JZM26 100 0.01 

Legrand EUR FR FR0010307819 LRCF DE000A0JZM91 100 0.01 

Lottomatica EUR IT IT0003990402 N4GF DE000A0JZM18 100 0.0005 

Mittal Steel EUR NL NL0000361947 ISPF DE000A0JZMY1 100 0.01 

MTU Aero 
Engines Holding 

EUR DE DE000A0D9PT0 MTXF DE000A0JZM42 100 0.01 

Neste Oil EUR FI FI0009013296 NEFF DE000A0JZD92 100 0.01 

Nordea Bank EUR SE SE0000427361 NDBF DE000A0JZND3 100 0.01 

OKO Bank EUR FI FI0009003222 OKBF DE000A0JZNA9 100 0.01 

http://www.eurexchange.com
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Underlying Eurex 
Currency 

Eurex 
Country 
Code 

Underlying ISIN Eurex 
Prod 
ID 

Product  ISIN Contract 
size 

Minimum 
Price 
Change 

Q-Cells  EUR DE DE0005558662 QCEF DE000A0JZM59 100 0.01 

Swatch B CHF CH CH0012255151 UHFF DE000A0JZNB7 10 0.01 

TeliaSonera EUR SE SE0000667925 TLSF DE000A0JZNE1 500 0.01 

Wincor Nixdorf EUR DE DE000A0CAYB2 WINF DE000A0JZM67 10 0.01 
Options and LEPOs on  
Mittal Steel EUR FR NL0000361947 ISPA NL0000361947 100 0.01 

 

Generally, contract specifications for the new SSFs are in line with the existing ones, and the contract 
specifications for options on Mittal Steel are defined analogue to the French equity options. 

Settlement of SSFs By cash settlement, due on the first exchange trading day after the Last 
Trading Day. 

Last Trading Day of SSFs The third Friday, for Italian Single Stock Futures the day before the third 
Friday of the respective maturity month, if this is an Exchange Day; otherwise 
the exchange trading day immediately preceding that day. 

 

Final Settlement Price of SSFs 

Stock futures on Austrian shares The official closing price of the respective share determined by the 
electronic trading system of the Vienna Stock Exchange on the final 
settlement day. 

Stock futures on Belgian shares The official closing price of the respective share determined by the 
electronic trading system of Euronext Brussels on the final settlement 
day. 

Stock futures on Dutch shares The official closing price of the respective share determined by the 
electronic trading system of Euronext Amsterdam on the final settle-
ment day. 

Stock futures on Finnish and 
Swedish shares 

The official closing price of the respective share determined by the 
electronic trading system of OMHEX on the final settlement day. 

Stock futures on French shares The official closing price of the respective share determined by the 
electronic trading system of Euronext Paris on the final settlement day. 

Stock futures on German shares The official closing price of the respective share determined by the 
electronic trading system of Deutsche Börse on the final settlement day. 

Stock futures on Greek shares The official closing price of the respective share determined by the 
electronic trading system of the Athens Stock Exchange on the final 
settlement day. 

Stock futures on Irish shares The official closing price of the respective share determined by the 
electronic trading system of the Irish Stock Exchange on the final 
settlement day. 

Stock futures on Italian shares The official closing price of the respective share determined by the 
electronic trading system of Borsa Italiana on the final settlement day. 

http://www.eurexchange.com
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Final Settlement Price of SSFs 

Stock futures on Portuguese shares The official closing price of the respective share determined by the 
electronic trading system of Euronext Lisbon on the final settlement day. 

Stock futures on Spanish shares The official closing price of the respective share determined by the 
electronic trading system of Bolsa de Madrid on the final settlement 
day. 

Stock futures on Swiss shares The official closing price of the respective share determined by the 
electronic trading system of SWX on the final settlement day. 

 

3. Market Making Parameters in Options on Mittal Steel 

Permanent Market-Making (PMM) will be offered as of October 23, 2006 whereas Advanced Market-Making 
(AMM) will be offered as of November 1, 2006.  As a clear assignment of options on Mittal Steel in the French or 
Dutch AMM Package is hardly possible, they will be included in both AMM packages. The number of monthly 
exceptions for products which do not require quotation within the French Package for AMM will be increased 
from currently 28 to 29 equity options, and the monthly exception number within the Dutch Package for AMM 
will be increased from currently three to four equity options. 

Market-making parameters of options on Mittal Steel are as follows: 

Minimum Quote Size Option on Spread 
Class PMM/AMM 

Maturity Range for PMM/AMM 
(up to months) 

AMM 
Package ID 

Mittal Steel 4 50 18 FR/NL 

 

Detailed Market Maker Obligations at Eurex in their version valid as of October 23, 2006 are available for 
download from the Eurex website under the path: 

www.eurexchange.com > Trading > Market Model > Market-Making 

Participants interested in Market-Making for the new options should complete and return the Market Maker 
Registration Form (attachment 4) by October 18, 2006 to Eurex Product Design, for the attention of Dr. Weiwei 
Wang, at fax no. +49-69-211-1 44 61. This form can be downloaded from the Eurex website at: 

www.eurexchange.com > Documents > Forms > Trading Derivatives > Single Forms > Market-Making 

 

4.  Mistrade Parameters 

Mistrade Ranges for SSFs will be published on the Eurex website as of start of trading on October 23, 2006 
under the relevant SSF under the path:  

www.eurexchange.com > Trading < Products > Equity Derivatives > Single Stock Futures 

You will find the Mistrade Ranges for options on Mittal Steel as of the same date under the path: 

www.eurexchange.com > Trading > Products > Equity Derivatives > Equity Options 

 

http://www.eurexchange.com
http://www.eurexchange.com
http://www.eurexchange.com
http://www.eurexchange.com
http://www.eurexchange.com
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5. Transaction Limits, OTC Minimum Block Trade Size, Minimum Size for Cross- and Pre-arranged 
Trades, Trading Calendar and Transaction Fees 

The same values which currently relate to the existing SSFs and the French equity options will apply, as 
appropriate. 

 

6. Margin Parameters 

Underlying Eurex 
Currency 

Margin 
Class 
Code 

Products 
in this 
Class 

Initial 
Margin 
(EUR/CHF) 

Margin 
Parameter 
(absolute) 

Spread Margin 
for SSFs Spot & 
Back Month 
(EUR/CHF) 

Position 
Limits 
(contracts) 

Single Stock Futures (SSFs) on  

Arkema EUR V1S  V1SF 300 3.00 6.00  NA 

BAM Groep EUR BGPA BGPF 150 1.50 43.00  NA 

Banca Italease EUR B4I B4IF 500 5.00 56.00  NA 

Bank of Piraeus EUR BKP BKPF 300 3.00 44.00  NA 

CGG 
Compagnie 
Générale de 
Géophysique 

EUR GDG GDGF 140 14.00 3.00  NA 

DEPFA Bank EUR DEP   DEP, 
DEPF 

200 2.00 28.00  NA 

Ericsson EUR ERCB ERCB, 
ERCF 

150 0.30 27.00  NA 

Eutelsat  EUR E3B E3BF 140 1.40 57.00  NA 

Hagemeyer EUR HMY   HMY, 
HMYF 

40 0.40 15.00  NA 

IFIL Investments EUR IIL IILF 300 0.60 45.00  NA 

IMMOEAST 
Immobilien 
Anlagen 

EUR I4M I4MF 100 1.00 25.00  NA 

Legrand EUR LRC LRCF 300 3.00 45.00  NA 

Lottomatica EUR N4G N4GF 300 3.00 125.00  NA 

Mittal Steel EUR ISP ISPA, 
ISPF 

300 3.00 14.00  NA 

MTU Aero 
Engines Holding 

EUR MTX MTXF 300 3.00 78.00  NA 

Neste Oil EUR NEF   NEF, 
NEFF 

300 3.00 85.00  NA 

Nordea Bank EUR NDB NDB, 
NDBF 

100 1.00 37.00  NA 

OKO Bank EUR OKB OKBF 130 1.30 63.00  NA 

Q-Cells  EUR QCE QCEF 600 6.00 7.00  NA 

Swatch B CHF UHR UHFF 240 24.00 30.00  NA 

TeliaSonera EUR TLSN  TLSN, 
TLSF 

250 0.50 126.00  NA 

Wincor Nixdorf EUR WIN WINF 110 11.00 23.00  NA 
Options and LEPOs on  

Mittal Steel EUR ISP ISPA, 
ISPF 

NA 3.00  NA 1,921,052 

 

http://www.eurexchange.com
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7. Price List 

Swedish SSFs will be integrated in the Scandinavian price group of the Eurex Price List. For all other new 
products prices for the relevant segments will be applied. 
 

8. Trading Hours (CET) 

Last Trading Day Products Pre-Trading Continuous 
Trading* 

Post-Trading 
Full 

OTC Block-
Trading 

Trading     
until 

Exercise/ 
Notify until 

German SSFs 07:30-08:51 08:51-17:45 17:45-19:00 09:00-18:30 17:45  

Scandinavian and 
Swiss SSFs 

07:30-08:52 08:52-17:45 17:45-19:00 09:00-18:30 17:45  

SSFs of all other 
underlyings 

07:30-08:50 08:50-17:45 17:45-19:00 09:00-18:30 17:45  

Options on Mittal 
Steel 

07:30-08:54 08:54-17:30 17:30-20:00 09:00-19:00 17:30 20:00 

* Trading in futures on single stocks begins directly after start of trading in the respective stock options.  
 

9. Data Vendor Codes 

At the start of trading, data vendor codes will be published on the Eurex website under the path: 

www.eurexchange.com > Trading > Products > Vendor Product Code Search 

 

10. Preparations before Start of Trading 

• On October 17, 2006 (Tuesday), the new products and corresponding margin classes will be set up 
in the Eurex® trading system. 

• From October 18, 2006 (Wednesday) to October 20, 2006 (Friday) after close of trading, settlement 
prices for all contract months of the new products will be transmitted. In addition, PMI file transactions 
will be generated. Theoretical prices for the new products, transmitted during end of day after 
21:00 CET, should be ignored. 

• Trading in the new products will start on October 23, 2006. Orders and quotes can be entered in the 
Eurex® system from 07:30 CET onwards. 

 

B. Delisting of Futures and Options on Equities 

Due to no further availability of some underlyings or exclusion of some shares from the Dow Jones STOXX 
600® Index in its latest re-weighting, as well as due to corporate action adjustments, SSFs on those underlyings 
are currently set or will be set on “HOLD” and will then be deleted from the Eurex® system.  

http://www.eurexchange.com
http://www.eurexchange.com
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1. The following products have already been set on "HOLD" and will be deleted from the Eurex® 
system in the batch run on October 20, 2006: 

 
No. Products Prod ID Underlying ISIN 
  Futures on     
1 Adidas               ADSF DE0005003404 
2 Arcelor                 ARRF LU0140205948 
3 E.ON EOAF DE0007614406 
4 E.ON XL EOAX DE0007614406 
5 Eircom Group            ERUF GB0034341890 
6 Endesa ELEF ES0130670112 
7 Fresenius Medical Care  FMEF DE0005785802 
8 Holcim N                HOLF CH0012214059 
9 Inditex                 IXDF ES0148396015 
10 Linde                   LINF DE0006483001 
11 SBM Offshore            IHCF NL0000360618 
12 Telefonica Moviles TELF ES0178401016 
13 Total TOTF DE000A0G9FW2 
14 UBS                 UBSF CH0024899483 
15 Unilever UNIF NL0000009355 
16 VNU VNUF NL0000389872 
  Options on     
17 Versatel Telecom VT3 NL0000391266 
18 T-Online TOI DE0005557706 

 
2. The following SSFs will be set on "HOLD" on September 29, 2006 and deleted from the Eurex® 

system in the batch run on October 20, 2006: 
 

No. Futures on Prod ID Underlying ISIN 
1 Emporiki Bank Of Greece CMXF GRS006013007 
2 Nokian Renkaat          NREF FI0009005318 
3 Orion OROF FI0009014377 
4 Schering                SCHF DE0007172009 
5 SIG Holding             SIGF CH0012022494 
6 Solarworld              SWVF DE0005108401 

 
3. There is still open interest (OI) in the following SSFs. Those SSFs will be deleted from the Eurex® system in 

the batch run on the relevant maturity date: 
 

No. Futures on Prod ID Underlying ISIN OI until 
1 Air Liquide             AIRF FR0000120073 APR 07 
2 BNP Paribas             BNPG FR0000131104 DEC 06 
3 Cie Financière Richemont CFRF CH0012731458 DEC 06 
4 Iberia                  IBLF ES0147200036 DEC 06 
5 Syngenta SYNF CH0011037469 DEC 06 
6 ThyssenKrupp            TKAG DE0007500001 DEC 06 
7 Swisscom                SCMF CH0008742519 MAR 07 

 

http://www.eurexchange.com
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4. Due to corporate action adjustments the contract size of an SSF may turn odd. In that case a new product 
ID with the formerly even and standardized contract size will replace the odd contracts size with the old 
product ID. In the case of SSF on Solarworld a new contract size of 50 will be introduced. The following 
new product ID and contract size will be introduced on October 23, 2006. All other contract specifications 
and product parameters remain unchanged. 

 
No. Products New Prod ID New Contract Size Underlying ISIN 
1 Air Liquide             AIRG 100 FR0000120073 
2 Comp. Financ. Richemont CFRG 100 CH0012731458 
3 Swisscom                SCMG 10 CH0008742519 
4 Syngenta SYNG 10 CH0011037469 
5 Solarworld              SWVG 50 DE0005108401 
6 Inditex                 IXDG 100 ES0148396015 

 
 
 
 
Frankfurt, September 28, 2006  
 
 

 

http://www.eurexchange.com
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[….] 

1.6 Subpart:  
Contract Specifications for Futures Contracts on Shares  

The following subpart contains the contract form for Futures Contracts on Shares (“Shares-Futures 
Contracts”). 

1.6.1 Subject Matter of Contract 

(1) A Shares-Futures Contract is a futures contract on a specific share.  

(2) Available for trading at the Eurex exchanges are Futures contracts on the shares (EUR) contained in the 
Dow Jones EURO STOXX 50® (EUR) Index and Dow Jones STOXX 600® Index (EUR/CHF) at the Eurex 
exchanges with the following contract sizesas well as other shares (EUR/CHF) pursuant to Annex A:.  

 

 Underlying - Country Code Contract Size Minimum  
 ID   Price Change 
  
ABN Amro AAR NL 100 0.01 
Aegon AEN NL 100 0.01 
Ahold AHO NL 100 0.01 
Air Liquide AIR FR 100 0.01 
Alcatel CGE FR 100 0.01 
Allianz-Holding ALV DE 10 0.01 
Allianz-Holding ALV DE 100 0.01 
Allied Irish Bank AIB IR 100 0.01 
AXA AXA FR 100 0.01 
Banco  Bilbao 
Vizcaya 
Argentaria  BBVD ES 100 0.01 
Banco Santander 
Central Hispano BSD2 ES 100 0.01 
Banco Santander 
Central Hispano BSD2 ES 1000 0.01 
BASF BAS DE 100 0.01 
BASF BAS DE 1000 0.01 
Bayer BAY DE 100 0.01 
Bayer BAY DE 1000 0.01 
BNP Paribas BNP FR 100 0.01 
Carrefour CAR FR 100 0.01 
Crédit Agricole XCA FR 100 0.01 
DaimlerChrysler DCX DE 100 0.01 
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 Underlying - Country Code Contract Size Minimum  
 ID   Price Change 
Danone BSN FR 100 0.01 
Deutsche Bank DBK DE 100 0.01 
Deutsche 
Telekom DTE DE 100 0.01 
Deutsche 
Telekom DTE DE 1000 0.01 
Endesa ENA ES 100 0.01 
Enel ENL5 IT 500 0.0005 
E.ON EOA DE 100 0.01 
E.ON EOA DE 1000 0.01 
ENI ENT5 IT 500 0.0005 
Fortis FO4 BE 100 0.01 
France Télécom FTE FR 100 0.01 
Generali ASG5 IT 100 0.0005 
Iberdrola IBE ES 100 0.01 
ING INN NL 100 0.01 
Lafarge CIL FR 100 0.01 
L’Oréal LOR FR 100 0.01 
LVMH MOH FR 100 0.01 
Münchener 
Rückversicherung MU2 DE 10 0.01 
Nokia NOA3 FI 100 0.01 
Philips PH1 NL 100 0.01 
Renault RNL FR 100 0.01 
Repsol REP ES 100 0.01 
RWE RWE DE 100 0.01 
Saint-Gobain GOB FR 100 0.01 
Sanofi-Aventis SNW FR 100 0.01 
Sanpaolo IMI PA5 IT 500 0.0005 
SAP SAP DE 10 0.01 
SAP SAP DE 100 0.01 
Siemens SIE DE 100 0.01 
Société Générale SGE FR 100 0.01 
Suez LYO FR 100 0.01 
Telecom Italia TQI IT 1,000 0.0005 
Telefonica TNE5 ES 100 0.01 
Total TOTB FR 100 0.01 
UniCredito 
Italiano CRI5 IT 1,000 0.0005 
Unilever UNI NL 100 0.01 
Vivendi Universal VVU FR 100 0.01 

 

as well as Futures Contracts on shares (EUR or CHF) named thereafter with the following contract 
sizes: 
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Underlying- 
ID 

Country 
Code 

Contract 
Size 

Minimum Price 
Change 

 
Currency 

ABB ABBN CH 100 0.01 CHF 

Abertis Infraestructuras ABEF ES 100 0.01 EUR 

Acciona  ANAF ES 10 0.01 EUR 

Accor ACRF FR 100 0.01 EUR 

Acerinox ACEF ES 100 0.01 EUR 

ACS Actividades Cons y Serv OCIF ES 50 0.01 EUR 

Actelion  ATLF CH 10 0.01 CHF 

Adecco ADEN CH 100 0.01 CHF 

Adidas ADS DE 100 0.01 EUR 

Adidas ADSG DE 100 0.01 EUR 

AEM EAMF IT 1000 0.0005 EUR 

AGF AGEF FR 100 0.01 EUR 

AGFA-Gevaert  AGFF BE 100 0.01 EUR 

Air France-KLM AFRF FR 100 0.01 EUR 

Akzo Nobel  AKUF NL 100 0.01 EUR 
Alleanza Assicurazioni  AZAF IT 500 0.0005 EUR 

Alpha Bank  ACBF GR 100 0.01 EUR 

Alstom RGPT AOMF FR 50 0.01 EUR 

Altadis  TABF ES 100 0.01 EUR 

Altana ALT DE 100 0.01 EUR 

Anglo Irish Bank Corp  CKLF IE 100 0.01 EUR 

Antena 3 de Television YT2F ES 100 0.01 EUR 

Arcelor ARRF LU 100 0.01 EUR 

ASML Holding  ASMF NL 100 0.01 EUR 

Atos Origin  AXIF FR 100 0.01 EUR 
Autogrill  AULF IT 500 0.0005 EUR 

Autostrade  AOPF IT 500 0.0005 EUR 

Baloise BALN CH 100 0.01 CHF 

Banca Carige  BCAF IT 500 0,0005 EUR 
Banca Fideuram  BFMF IT 1000 0.0005 EUR 

Banca Intesa  IESF IT 1000 0,0005 EUR 
Banca Lombarda e 

Piemontese  BLFF IT 100 
 
0.0005 

 
EUR 

Banca Monte di Siena MPIF IT 1000 0.0005 EUR 
Banca Pop di Milano  BPMF IT 100 0.0005 EUR 
Banca Pop di Verona BPVF IT 500 0.0005 EUR 

Banca Popolare Italiana BPRF IT 500 0.0005 EUR 
Banche Pop Unite  BPDF IT 500 0.0005 EUR 

Banco BPI  BPIF PT 500 0.01 EUR 

Banco Comercial Portugues  BCPF PT7 500 0.01 EUR 

Banco de Valencia  BDVF ES 50 0.01 EUR 

Banco Espirito Santo BATF PT 100 0.01 EUR 

Banco Pastor  BPQF ES 50 0.01 EUR 

Banco Popular Espanol  POPF ES 100 0.01 EUR 

Banco Sabadell  BDSF ES 50 0.01 EUR 
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Underlying- 
ID 
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Code 

Contract 
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Minimum Price 
Change 

 
Currency 

Bank of Greece BGCF GR 10 0,01 EUR 

Bank of Ireland BIRF IE 100 0.01 EUR 

Bankinter  BAKF ES 100 0.01 EUR 

BB Biotech  BIOF CH 50 0.01 CHF 

Beiersdorf BEIF DE 50 0.01 EUR 

Belgacom  BX7F BE 100 0.01 EUR 
 

BetandWin.com Interactive 
Entertainment  

 
BW9F 

 
AT 

 
50 

 
0.01 

 
EUR 

Bilfinger Berger GBFF DE 50 0.01 EUR 

BMW BMW DE 100 0.01 EUR 
Boehler-Uddeholm  UDHF AT 10 0.01 EUR 

Bourbon  GBBF FR 50 0,01 EUR 

Bouygues BYGF FR 100 0.01 EUR 
Brisa-Auto Estradas de 

Portugal BRQF PT 100 
 

0.01 
 

EUR 
Buhrmann  BUHF NL 100 0.01 EUR 

Bulgari  BUIF IT 1000 0.0005 EUR 

Business Objects  BUVF FR 100 0.01 EUR 

C&C Group  GCCF IE 500 0.01 EUR 

Cap Gemini CGMF FR 100 0.01 EUR 

Capitalia  BCRF IT 1000 0,0005 EUR 

Cargotec  C1CF FI 50 0.01 EUR 

Casino Guichard Perrachon  CAJF FR 100 0.01 EUR 

Cattolica di Assicurazioni CASF IT 50 0.0005 EUR 

Celesio  CLSF DE 100 0.01 EUR 

Christian Dior CDIF FR 100 0.01 EUR 

Cia Espanola de Petroleos CPSF ES 50 0.01 EUR 

Ciba Spezialitätenchemie CIBN CH 10 0.01 CHF 

Cimpor Cimentos de Portugal  CPVF PT 500 
 

0,01 
 

EUR 
Cintra Concesiones de 

Infraestructuras de Transporte 
 

UFGF 
 

ES 
 

100 
 

0.01 
 

EUR 
Clariant CLN CH 100 0.01 CHF 

CNP Assurances XNPF FR 100 0.01 EUR 

Coca Cola Hellenic Bottling HCBF GR 100 0.01 EUR 

Colruyt EFCF BE 50 0.01 EUR 

Commerzbank CBK DE 100 0.01 EUR 

Comp. Fin. Richemont CFR CH 100 0.01 CHF 

Continental CON DE 100 0.01 EUR 

Converium Holding  CHRF CH 100 0.01 CHF 

Corio  CL6F NL 50 0.01 EUR 

Corp Financiera Alba CSVF ES 50 0.01 EUR 

Corp Mapfre  CMAF ES 100 0.01 EUR 
Cosmote Mobile 

Telecommunications CRMF GR 100 0.01 EUR 
Credit Suisse CSGN CH 100 0.01 CHF 
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CRH  CRGF IE 50 0.01 EUR 

CSM CSMF NL 50 0.01 EUR 

Dassault Systemes  DSYF FR 100 0.01 EUR 

DCC  DCCF IE 100 0.01 EUR 

Delhaize Group DHZF BE 100 0,01 EUR 

Deutsche Börse DB1 DE 100 0.01 EUR 

Deutsche Post DPW DE 100 0.01 EUR 

Deutsche Postbank DPBF DE 100 0.01 EUR 

Dexia DXBF BE 100 0.01 EUR 

E.ON  EOAG DE 100 0.01 EUR 

Ebro Puleva  AZUF ES 100 0.01 EUR 

EFG Eurobank Ergasias EFGF GR 50 0.01 EUR 

Eiffage EF3F FR 10 0.01 EUR 

Eircom Group  ERUF GB 500 0.01 EUR 

Elan Corp  DRXF IE 100 0.01 EUR 

Electricite de France E2FF FR 100 0.01 EUR 

Elisa EIAF FI 100 0.01 EUR 

Emporiki Bank of Greece CMXF GR 50 0.01 EUR 

Enagas EG4F ES 100 0.01 EUR 

Endesa ELEG ES 100 0,01 EUR 

Energias de Portugal EDPF PT 100 0.01 EUR 

Erste Bank  EBOF AT 100 0.01 EUR 

Essilor International EFXF FR 100 0.01 EUR 
Etablissements Maurel et 

Prom ETXF FR 100 0.01 
 

EUR 
Eurazeo RFXF FR 50 0.01 EUR 

Euronext ENXF NL 100 0.01 EUR 

European Aeronautic Defence 
and Space Co  

 
EADF 

 
NL 

 
100 

 
0,01 

 
EUR 

Fadesa Inmobiliaria  FD6F ES 50 0.01 EUR 

Fastweb EB7F IT 100 0.0005 EUR 

Fiat  FIAF IT 500 0.0005 EUR 

Finmeccanica  FMNF IT 100 0.0005 EUR 
Fomento de Construcciones y 

Contratas  FCCF ES 50 0.01 
 

EUR 
Fondiaria-Sai SpA SOAF IT 50 0.0005 EUR 

Fortum  FOTF FI 100 0.01 EUR 

Fraport  FRAF DE 50 0.01 EUR 

Fresenius FREF DE 50 0.01 EUR 

Fresenius Medical Care FME DE 100 0.01 EUR 

Fugro FUGF NL 100 0.01 EUR 

Gamesa Corp Tecnologica  GTQF ES 100 0.01 EUR 

Gas Natural SDG GANF ES 100 0,01 EUR 

Gaz de France GZFF FR 100 0.01 EUR 

GEA Group  G1AF DE 100 0.01 EUR 

Geberit  GBRF CH 10 0.01 CHF 

Gecina  GI6F FR 50 0.01 EUR 
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Currency 

Gestevision Telecinco  RWWF ES 100 0.01 EUR 

Getronics GTOG NL 100 0.01 EUR 

Givaudan GIVN CH 10 0.01 CHF 

Grafton Group  GN5F IE 100 0.01 EUR 

Groupe Bruxelles Lambert  EAIF BE 100 0.01 EUR 

Grupo Ferrovial FERF ES 100 0.01 EUR 

Hannover Rueckversicherung HNRF DE 100 0.01 EUR 

Havas  HAVF FR 100 0.01 EUR 

HeidelbergCement  HEFF DE 50 0.01 EUR 

Heidelberger Druckmaschinen HDDF DE 50 0.01 
 

EUR 
Heineken  HNKF NL 100 0.01 EUR 

Heineken Holding  HEHF NL 100 0,01 EUR 
Hellenic Telecommunications 

Organization OTEF GR 100 0.01 
EUR 

Henkel HEN DE 100 0.01 EUR 

Hermes International HMIF FR 10 0,01 EUR 

Hochtief HOTF DE 100 0.01 EUR 

Holcim HOLG CH 100 0.01 CHF 
Huhtamaki HUKF FI 100 0.01 EUR 

Hypo Real Estate HRX DE 100 0.01 EUR 

HypoVereinsbank HVMF DE 100 0.01 EUR 

Iaws Group  IW4F IE 100 0.01 EUR 
Iberia Lineas Aereas de 

Espana IBLF ES 500 
 

0,01 
 

EUR 
Imerys NKFF FR 50 0.01 EUR 

IMMOFINANZ Immobilien 
Anlagen  IMOF AT 500 0.01 

 
EUR 

InBev  ITKF BE 100 0.01 EUR 

Independent News & Media  IPDF IE 500 0.01 EUR 

Inditex  IXDF ES 100 0.01 EUR 

Indra Sistemas  IDAF ES 100 0,01 EUR 

Infineon IFX DE 100 0.01 EUR 

Inmobiliaria Colonial IMZF ES 50 0.01 EUR 

Irish Life & Permanent  ILBF IE 50 0.01 EUR 
Italcementi  ITAF IT 50 0.0005 EUR 

IVG Immobilien  IVGF DE 50 0.01 EUR 

JC Decaux  DCSF FR 50 0.01 EUR 
Julius Baer BAER CH 10 0.01 CHF 

K+S SDXF DE 50 0.01 EUR 

KBC Groep KDBF BE 100 0.01 EUR 

Kerry Group  KYGF IE 50 0.01 EUR 

Kesko KEKF FI 50 0.01 EUR 

Kingspan Group  KRXF IE 100 0.01 EUR 

Klepierre LIFF FR 10 0.01 EUR 

Kone KC4F FI 50 0.01 EUR 

Koninklijke DSM DSMF NL 100 0.01 EUR 
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Currency 

Kudelski KUD CH 100 0.01 CHF 

Kuehne & Nagel International  KNIF CH 50 0.01 CHF 

Lagardere  LAGF FR 100 0.01 EUR 

Lanxess  LXSF DE 100 0.01 EUR 

Linde LING DE 100 0.01 EUR 

Lindt & Spruengli LISF CH 1 0.01 CHF 

Logitech International  LOGF CH 100 0.01 CHF 

Lonza LONN CH 100 0.01 CHF 

Lufthansa LHA DE 100 0.01 EUR 

Luxottica Group  LUXF IT 100 0.0005 EUR 

M6-Metropole Television MMTF FR 50 0.01 EUR 

MAN MAN DE 100 0.01 EUR 
Mediaset  MDSF IT 1000 0.0005 EUR 

Mediobanca  ME9F IT 500 0.0005 EUR 
Mediolanum  MUNF IT 500 0.0005 EUR 

Meinl European Land  ODDF AT 100 0,01 EUR 

Merck  MRKF DE 100 0.01 EUR 

Metro MEO DE 100 0.01 EUR 

Metrovacesa  MVCF ES 50 0.01 EUR 

Metso VLMF FI 50 0.01 EUR 

Michelin MLXF FR 100 0.01 EUR 

Mobistar MOSF BE 50 0.01 EUR 
Natexis  KNFF FR 10 0.01 EUR 

National Bank of Greece  NAGF GR 100 0.01 EUR 

Neopost  NP6F FR 50 0.01 EUR 

Nestle NESN CH 10 0.01 CHF 

Nobel Biocare NOBE CH 10 0.01 CHF 

Nokian Renkaat  NREF FI 100 0.01 EUR 

Novartis NOVN CH 100 0.01 CHF 

OCE  OCEF NL 100 0.01 EUR 

OMV  OMVF AT 100 0.01 EUR 

OPAP  GF8F GR 100 0.01 
EUR 

Orion  OROF FI 100 0.01 EUR 

Outokumpu OUTF FI 100 0.01 EUR 

PagesJaunes Groupe QS3F FR 50 0.01 EUR 

Pargesa Holding PARF CH 10 0.01 CHF 

Parmalat  P4IF IT 500 0,0005 EUR 

Pernod-Ricard  PERF FR 100 0.01 EUR 

Peugeot  PEUF FR 100 0.01 EUR 

Phonak Holding  PHBF CH 50 0.01 CHF 
Pirelli & C PILF IT 1000 0.0005 EUR 

Porsche  PORF DE 10 0.01 EUR 

Portugal Telecom SGPS  PTCF PT 100 0,01 EUR 

PPR  PPXF FR 100 0.01 EUR 
ProSiebenSat.1 Media  PSMF DE 50 0,01 EUR 

PSP Swiss Property  PSPF CH 50 0.01 CHF 
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Public Power  PU8F GR 100 0.01 EUR 

Publicis Groupe PU4F FR 100 0.01 EUR 

Puma AG  PUMF DE 10 0.01 EUR 

Qiagen  QIAF NL 100 0,01 EUR 

Raiffeisen International  RAWF AT 50 0.01 EUR 

Randstad Holdings RSHF NL 50 0.01 EUR 
RAS Holding  RASF IT 500 0.0005 EUR 

Rautaruukki RKKF FI 50 0.01 EUR 

Red Electrica de Espana RE2F ES 50 0.01 EUR 

Reed Elsevier  ELVF NL 100 0.01 EUR 

Rheinmetall RHMF DE 50 0.01 EUR 

Rhodia  RHDF FR 500 0.01 EUR 

Roche Holding ROG CH 100 0.01 CHF 

Rodamco Europe RCEF NL 100 0.01 EUR 

Royal Dutch Shell  R6CF GB 100 0.01 EUR 

Royal KPN  KPNF NL 100 0.01 EUR 

Royal Numico  NUTF NL 100 0.01 EUR 

Ryanair Holdings RY4F IE 500 0,01 EUR 

Sacyr Vallehermoso  VHMF ES 50 0.01 EUR 
Safran   SEJF FR 100 0.01 EUR 

Saipem  SPEF IT 50 0.0005 EUR 

Salzgitter  SZGF DE 100 0.01 EUR 
Sampo SMPF FI 100 0.01 EUR 

Sanoma-WSOY SWSF FI 100 0.01 EUR 

SBM Offshore  IHCG NL 100 0.01 EUR 

Schering SCH DE 100 0.01 EUR 

Schindler Holding SINF CH 50 0.01 CHF 

Schneider Electric SNDF FR 100 0.01 EUR 

SCOR SCOF FR 500 0.01 EUR 
Seat Pagine Gialle SP7F IT 1000 0.0005 EUR 

Serono SEO CH 10 0.01 CHF 

SES Global SESF LU 100 0.01 EUR 

SGS SGSN CH 10 0.01 CHF 

SIG Holding SIGF CH 10 0.01 CHF 

Sika SIKF CH 10 0.01 CHF 

Snam Rete Gas SNFF IT 1000 0.0005 EUR 

Societe BIC  BIFF FR 50 0.01 EUR 

Societe Des Autoroutes Paris-
Rhin-Rhone RK9F FR 50 0.01 

 
EUR 

Societe Television Francaise 1 FSEF FR 100 0.01 EUR 

Sodexho Alliance  SJ7F FR 100 0.01 EUR 

Sogecable  XSOF ES 50 0,01 EUR 

Solarworld  SWVF DE 50 0.01 EUR 

Solvay SOLF BE 100 0.01 EUR 

Stada Arzneimittel  SAZF DE 50 0.01 EUR 

STMicroelectronics  SGMF NL 100 0.01 EUR 
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Stora Enso  ENUF FI 100 0.01 EUR 

Stork VMSF NL 50 0.01 EUR 

Straumann Holding STMF CH 10 0.01 CHF 

Suedzucker  SZUF DE 50 0.01 EUR 

Sulzer  SUNF CH 10 0.01 CHF 

Swatch Group UHRN CH 100 0.01 CHF 

Swiss Life SLHN CH 10 0.01 CHF 

Swiss Re RUKN CH 10 0.01 CHF 

Swisscom SCMN CH 10 0.01 CHF 

Syngenta SYNN CH 10 0.01 CHF 

Synthes SYST CH 100 0.01 CHF 

Technip  THPF FR 50 0.01 EUR 

Telefonica Moviles TELF ES 100 0.01 EUR 

Telekom Austria TA1F AT 100 0.01 EUR 

Tenaris TENF LU 100 0.01 EUR 

Terna  UEIF IT 1000 0.0005 EUR 

Thales CSFF FR 100 0.01 EUR 

Thomson TNMF FR 100 0.01 EUR 

ThyssenKrupp TKA DE 100 0.01 EUR 

Tietoenator TTEF FI 100 0.01 EUR 

Titan Cement TICF GR 50 0.01 EUR 

TNT  TNTF NL 100 0.01 EUR 

Total TOTG FR 100 0.01 EUR 

TUI TUI DE 100 0.01 EUR 

UBS UBSG CH 100 0.01 CHF 

UCB  UNCF BE 100 0.01 EUR 

Umicore NVJF BE 100 0.01 EUR 

Unibail UBLF FR 100 0.01 EUR 

Unilever UNIG NL 100 0.01 EUR 

Union Fenosa UEFF ES 100 0.01 EUR 

Unipol  UNFF IT 500 0.0005 EUR 

UPM-Kymmene RPLF FI 100 0.01 EUR 

Valeo  VSAF FR 100 0.01 EUR 

Valiant Holding VATF CH 10 0.01 CHF 

Vallourec VACF FR 10 0.01 EUR 

Vedior  VEDF NL 100 0.01 EUR 

Veolia Environnement VVDF FR 100 0.01 EUR 

Verbund – Oester-reichische 
Elektrizitaets-wirtschafts OEWF AT 10 

 
0.01 

 
EUR 

Vinci SQUF FR 100 0.01 EUR 

Voestalpine  VASF AT 50 0.01 EUR 

VW VOW DE 100 0.01 EUR 

Wartsila MTAF FI 100 0.01 EUR 

Wendel Investissement MFXF FR 50 0.01 EUR 
Wereldhave WERF NL 50 0.01 EUR 
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Country 
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Currency 

Wienerberger WIBF AT 50 0.01 EUR 

Wolters Kluwer  WOSF NL 100 0.01 EUR 

YIT  YITF FI 100 0.01 EUR 

Zardoya-Otis  ZDOF ES 50 0.01 EUR 

Zodiac  ZDCF FR 50 0.01 EUR 

Zurich Financial Services ZURN CH 10 0.01 CHF 

 

[….] 

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

(1) The last trading day of Shares-Futures contracts is the final settlement day.  

(2) The final settlement day of Shares-Futures contracts is the third Friday (Italian Shares-Futures: the day 
before the third Friday) of the respective end-of-quarter month, provided that this day is an Exchange 
Day; otherwise it is the previous Exchange day.  

(3) The trading times and the close of trading on the last trading day of the Shares-Futures contracts are as 
follows:available in Annex C. 

Futures Contrakts 
on Shares of 

Country 
Code 

Pre-
Trading-
Period 

Successive 
Trade* 

Post-
Trading 
Full-Period 

OTC Block 
Trading 

Last Trading 
Day 

 

Trade         Exercise  
until           until 

Swiss Stock 
Corporations CHL 

07:30-
08:52 

08:52-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

Dutch Stock 
Corporations NL 

07:30-
08:53 

08:53-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

French Stock 
Corporations FI 

07:30-
08:52 

08:52-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

French Stock 
Corporations FR 

07:30-
08:54 

08:54-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

German Stock 
Corporations DE 

07:30-
08:51 

08:51-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

Italian Stock 
Corporations IT 

07:30-
08:50 

08:50-
17:40 

17:45-
19:00 

09:00-
18:30 

17:45  

Spanish 
Stock Corporations ES 

07:30-
08:52 

08:52-
17:45 

17:45-
19:00 

09:00-
18:30 

17:45  

 
* The trade in Futures-Contracts on Shares starts following the beginning of trade in shares options, all times being 

CET.  
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[….] 

Annex A in relation to subsection 1.6 of the contract specifications: 

Futures on components of Dow Jones 
EURO STOXX 50® Index / Dow Jones 
STOXX 600® Index (EUR) 

Underlying 
Produkt- Country Code Contract 

Minimumminimu
m 

 ID  Size Price Change 
ABN Amro Holding AARF NL 100 0.01 
Aegon AENF NL 100 0.01 
Ahold AHOF NL 100 0.01 
Air Liquide AIRG FR 100 0.01 
Alcatel CGEF FR 100 0.01 
Allianz-Holding ALVF DE 10 0.01 
Allianz-Holding ALVX DE 100 0.01 
Allied Irish Bank AIBLAIBF IR 100 0.01 
Assicurazioni Generali ASG5ASGF IT 100 0.0005 
AXA AXAF FR 100 0.01 
Banco Bilbao Vizcaya Argentaria  BBVDBBVF ES 100 0.01 
Banco Santander Central Hispano BSD2SANF ES 100 0.01 
Banco Santander Central Hispano XL BSD2SANX ES 1000 0.01 
BASF BASF DE 100 0.01 
BASF XL BASX DE 1000 0.01 
Bayer BAYF DE 100 0.01 
Bayer XL BAYX DE 1000 0.01 
BNP Paribas BNPF FR 100 0.01 
Carrefour CARF FR 100 0.01 
Crédit Agricole XCAF FR 100 0.01 
DaimlerChrysler DCXF DE 100 0.01 
Deutsche Bank DBKF DE 100 0.01 
Deutsche Telekom DTEF DE 100 0.01 
Deutsche Telekom XL DTEX DE 1000 0.01 
Endesa ENALELEG ES 100 0.01 
Enel ENL5ENLF IT 500 0.0005 
E.ON EOAG DE 100 0.01 
E.ON XL EOA DE 1000 0.01 
ENIEni ENTF5 IT 500 0.0005 
Fortis FO4F BE 100 0.01 
France Télécom FTEF FR 100 0.01 
Groupe Danone BSNF FR 100 0.01 
Groupe Société Générale SGEF FR 100 0.01 
Iberdrola IBEF ES 100 0.01 
ING INNF NL 100 0.01 
Lafarge CILF FR 100 0.01 
L’Oréal LORF FR 100 0.01 
LVMH MOHF FR 100 0.01 
Münchener Rückversicherung MU2F DE 10 0.01 
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Futures on components of Dow Jones 
EURO STOXX 50® Index / Dow Jones 
STOXX 600® Index (EUR) 

Underlying 
Produkt- Country Code Contract 

Minimumminimu
m 

 ID  Size Price Change 
Nokia NOA3F FI 100 0.01 
Philips Electronics PH1F NL 100 0.01 
Renault RNLF FR 100 0.01 
Repsol REPF ES 100 0.01 
RWE RWEF DE 100 0.01 
Saint-Gobain GOBF FR 100 0.01 
Sanofi-Aventis SNWF FR 100 0.01 
Sanpaolo IMI PA5F IT 500 0.0005 
SAP SAPF DE 10 0.01 
SAP XL SAPX DE 100 0.01 
Siemens SIEF DE 100 0.01 
Suez LYOF FR 100 0.01 
Telecom Italia TQIF IT 1.000 0.0005 
Telefoónica TNE5TEFF ES 100 0.01 
TotalTOTAL TOTBTOTG FR 100 0.01 
UniCredito Italiano CRI5F IT 1.000 0.0005 
Unilever UNIG NL 100 0.01 
Vivendi Universal VVUF FR 100 0.01 

 

Futures on other Dow Jones STOXX 600®  
Index components 

Underlying 
Product- 
ID 

Country 
Code 

Contract 
Size 

Minimum Price 
Change 

 
Currency 

ABB ABBNABBF CH 100 0.01 CHF 

Abertis Infraestructuras ABEF ES 100 0.01 EUR 

Accor ACRF FR 100 0.01 EUR 

Acerinox ACEF ES 100 0.01 EUR 

ACS Actividades de Construcción  y Servisos OCIF ES 50 0.01 EUR 

Actelion   ATLF CH 10 0.01 CHF 

Adecco  ADENADEF CH 100 0.01 CHF 

Adidas ADSG DE 100 0.01 EUR 

AEM EAMF IT 1000 0.0005 EUR 

AGF AGEF FR 100 0.01 EUR 

AGFAAgfa-Gevaert  AGFF BE 100 0.01 EUR 

Air France - KLM AFRF FR 100 0.01 EUR 

Akzo Nobel  AKUF NL 100 0.01 EUR 
Alleanza Assicurazioni  AZAF IT 500 0.0005 EUR 

Alpha Bank  ACBF GR 100 0.01 EUR 

AlstomALSTOM RGPT AOMF FR 50 0.01 EUR 

Altadis  TABF ES 100 0.01 EUR 

Altana ALTF DE 100 0.01 EUR 

Anglo Irish Bank Corporation  CKLF IE 100 0.01 EUR 

Antena 3 de TelevisionTelevisión YT2F ES 100 0.01 EUR 

Arcelor ARRF LU 100 0.01 EUR 

Arkema V1SF FR 100 0.01 EUR 
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Futures on other Dow Jones STOXX 600®  
Index components 

Underlying 
Product- 
ID 

Country 
Code 

Contract 
Size 

Minimum Price 
Change 

 
Currency 

ASML Holding  ASMF NL 100 0.01 EUR 

Atos Origin  AXIF FR 100 0.01 EUR 
Autogrill  AULF IT 500 0.0005 EUR 

Autostrade  AOPF IT 500 0.0005 EUR 

Bâaloise Holding BALNBALF CH 100 0.01 CHF 

BAM Groep BGPF NL 100 0.01 EUR 
Banca Carige  BCAF IT 500 0,0005 EUR 
Banca Fideuram  BFMFBFM

G IT 1000 0.0005 
EUR 

Banca Intesa  IESF IT 1000 0,0005 EUR 

Banca Italease B4IF IT 100 0.0005 EUR 

Banca Lombarda e Piemontese  BLFF IT 100 
 
0.0005 

 
EUR 

Banca Monte dei Paschi di Siena MPIF IT 1000 0.0005 EUR 
Banca Popolare di Milano  BPMF IT 100 0.0005 EUR 

Banca Popolare Italiana BPRF IT 500 0.0005 EUR 
Banche Popolari Unite  BPDF IT 500 0.0005 EUR 

Banco BPI  BPIF PT 500 0.01 EUR 

Banco Comercial Portugues Português  BCPF PT7 500 0.01 EUR 

Banco de Valencia  BDVF ES 50 0.01 EUR 

Banco Espirito Santo BATF PT 100 0.01 EUR 

Banco Pastor  BPQF ES 50 0.01 EUR 
Bancao Popolare di Verona e Novara  BPVF IT 500 0.0005 EUR 

Banco Popular Espanñol  POPF ES 100 0.01 EUR 

Banco de Sabadell  BDSF ES 50 0.01 EUR 

Bank of Greece BGCF GR 10 0,01 EUR 

Bank of Ireland BIRF IE 100 0.01 EUR 

Bank of Piraeus BKPF GR 100 0.01 EUR 

Bankinter  BAKF ES 100 0.01 EUR 

BB Biotech  BIOF CH 50 0.01 CHF 

Beiersdorf BEIF DE 50 0.01 EUR 

Belgacom  BX7F BE 100 0.01 EUR 
 
BetandWin.com Interactive Entertainment  

 
BW9F 

 
AT 

 
50 

 
0.01 

 
EUR 

Bilfinger Berger GBFF DE 50 0.01 EUR 

BMW BMWF DE 100 0.01 EUR 
BoehlerBöhler-Uddeholm  UDHF AT 10 0.01 EUR 

Bourbon  GBBF FR 50 0,01 EUR 

Bouygues BYGF FR 100 0.01 EUR 

BrisaBRISA-Auto Estradas de Portugal BRQF PT 100 
 
0.01 

 
EUR 

Buhrmann  BUHF NL 100 0.01 EUR 
Bulgari  BUIF IT 1000 0.0005 EUR 

Business Objects  BUVF FR 100 0.01 EUR 

C&C Group  GCCF IE 500 0.01 EUR 

Cap Ggemini CGMF FR 100 0.01 EUR 

Capitalia  BCRF IT 1000 0,0005 EUR 
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Futures on other Dow Jones STOXX 600®  
Index components 

Underlying 
Product- 
ID 

Country 
Code 

Contract 
Size 

Minimum Price 
Change 

 
Currency 

Cargotec  C1CF FI 50 0.01 EUR 

Casino Guichard Perrachon  CAJF FR 100 0.01 EUR 

Cattolica di Assicurazioni CASF IT 50 0.0005 EUR 

Celesio  CLSF DE 100 0.01 EUR 

CGG Compagnie Générale de Géophysique  GDGF FR 10 0.01 EUR 
Christian Dior CDIF FR 100 0.01 EUR 
Cia Espanola de PetroleosCEPSA Compañia 
Española de Petroleos CPSF ES 50 0.01 

EUR 

Ciba Spezialitätenchemie Holding CIBNCIBF CH 10 0.01 CHF 

Comp. Cie. Fin. ancière Richemont CFRG CH 100 0.01 CHF 

Cimpor CIMPOR Cimentos de Portugal  CPVF PT 500 
 
0,01 

 
EUR 

Cintra Concesiones de Infraestructuras de 
Transporte 

 
UFGF 

 
ES 

 
100 

 
0.01 

 
EUR 

Clariant CLNF CH 100 0.01 CHF 

CNP Assurances XNPF FR 100 0.01 EUR 

Coca Cola Hellenic Bottling HCBF GR 100 0.01 EUR 

Colruyt EFCF BE 50 0.01 EUR 

Commerzbank CBKF DE 100 0.01 EUR 

Continental CONG DE 100 0.01 EUR 

Converium Holding  CHRF CH 100 0.01 CHF 

Corio  CL6F NL 50 0.01 EUR 

CorporaciónCorp Financiera Alba CSVF ES 50 0.01 EUR 

CorporaciónCorp Mapfre  CMAF ES 100 0.01 EUR 

Cosmote Mobile Telecommunications CRMF GR 100 0.01 EUR 
Credit Suisse Group CSGNCSGF CH 100 0.01 CHF 

CRH  CRGF IE 50 0.01 EUR 

CSM CSMF NL 50 0.01 EUR 

Dassault Systemes Systèmes  DSYF FR 100 0.01 EUR 

DCC  DCCF IE 100 0.01 EUR 

Delhaize Group DHZF BE 100 0,01 EUR 

DEPFA Bank  DEPF DE 100 0.01 EUR 
Deutsche Börse DB1F DE 100 0.01 EUR 

Deutsche Post DPWF DE 100 0.01 EUR 

Deutsche Postbank DPBF DE 100 0.01 EUR 

Dexia DXBF BE 100 0.01 EUR 

E.ON  EOAG DE 100 0.01 EUR 

Ebro Puleva  AZUF ES 100 0.01 EUR 

EFG Eurobank Ergasias EFGF GR 50 0.01 EUR 

Eiffage EF3F FR 10 0.01 EUR 

Eircom Group  ERUF GB 500 0.01 EUR 

Elan Corp  DRXF IE 100 0.01 EUR 

Electricite de France E2FF FR 100 0.01 EUR 

Elisa EIAF FI 100 0.01 EUR 

Emporiki Bank of Greece CMXF GR 50 0.01 EUR 

Enagaás EG4F ES 100 0.01 EUR 
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Futures on other Dow Jones STOXX 600®  
Index components 

Underlying 
Product- 
ID 

Country 
Code 

Contract 
Size 

Minimum Price 
Change 

 
Currency 

Endesa ELEG ES 100 0,01 EUR 

Energias de Portugal EDPF PT 100 0.01 EUR 

Ericsson  ERCF SE 500 0.01 EUR 

Erste Bank   EBOF AT 100 0.01 EUR 

Essilor International EFXF FR 100 0.01 EUR 

Etablissements Maurel et & Prom ETXF FR 100 0.01 
 
EUR 

Eurazeo RFXF FR 50 0.01 EUR 

Euronext ENXF NL 100 0.01 EUR 

European Aeronautic Defence and Space Co  
 
EADF 

 
NL 

 
100 

 
0,01 

 
EUR 

Eutelsat  E3BF FR 100 0.01 EUR 
Fadesa Inmobiliaria  FD6F ES 50 0.01 EUR 

Fastweb EB7F IT 100 0.0005 EUR 

Fiat  FIAF IT 500 0.0005 EUR 

Finmeccanica  FMNF IT 100 0.0005 EUR 

Fomento de Construcciones y Contratas  FCCF ES 50 0.01 
 
EUR 

Fondiaria-Sai SpA SOAF IT 50 0.0005 EUR 

Fortum  FOTF FI 100 0.01 EUR 

Fraport  FRAF DE 50 0.01 EUR 

Fresenius FREF DE 50 0.01 EUR 

Fresenius Medical Care FMEG DE 100 0.01 EUR 

Fugro FUGF NL 100 0.01 EUR 

Gamesa Corp Tecnologica  GTQF ES 100 0.01 EUR 

Gas Natural SDG GANF ES 100 0,01 EUR 

Gaz de France GZFF FR 100 0.01 EUR 

GEA Group  G1AF DE 100 0.01 EUR 

Geberit  GBRF CH 10 0.01 CHF 

Gecina  GI6F FR 50 0.01 EUR 

Gestevisióon Telecinco  RWWF ES 100 0.01 EUR 

Getronics GTOG NL 100 0.01 EUR 

Givaudan GIVNGIVF CH 10 0.01 CHF 

Grafton Group  GN5F IE 100 0.01 EUR 

Groupe Bruxelles Lambert  EAIF BE 100 0.01 EUR 

Grupo Acciona  ANAF ES 10 0.01 EUR 

Grupo Ferrovial FERF ES 100 0.01 EUR 

Hagemeyer HMYF NL 100 0.01 EUR 
Hannover 
RueckversicherungRückversicherung HNRF DE 100 0.01 

EUR 

Havas  HAVF FR 100 0.01 EUR 

HeidelbergCement  HEFF DE 50 0.01 EUR 

Heidelberger Druckmaschinen HDDF DE 50 0.01 
 
EUR 

Heineken  HNKF NL 100 0.01 EUR 

Heineken Holding  HEHF NL 100 0,01 EUR 
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Underlying 
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ID 

Country 
Code 

Contract 
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Change 

 
Currency 

Hellenic Telecommunications Organization OTEF GR 100 0.01 EUR 

Henkel HENF DE 100 0.01 EUR 

Hermes International HMIF FR 10 0,01 EUR 

Hochtief HOTF DE 100 0.01 EUR 

Holcim HOLG CH 100 0.01 CHF 
Huhtamaki HUKF FI 100 0.01 EUR 

Hypo Real Estate Holding HRXF DE 100 0.01 EUR 

HypoVereinsbank HVMF DE 100 0.01 EUR 

Iberia Lineas Aereas de Espana IBLF ES 500 
 
0,01 

 
EUR 

IAWS Group IW4F IE 100 0.01 EUR 
IFIL Investments IILF IT 500 0.0005 EUR 
Imerys NKFF FR 50 0.01 EUR 

IMMOEAST Immobilien Anlagen I4MF AT 100 0.01 EUR 

IMMOFINANZ Immobilien Anlagen  IMOF AT 500 0.01 
 
EUR 

InBev  ITKF BE 100 0.01 EUR 

Independent News & Media  IPDF IE 500 0.01 EUR 

Inditex  IXDFIXDG ES 100 0.01 EUR 

Indra Sistemas  IDAF ES 100 0,01 EUR 

Infineon IFXF DE 100 0.01 EUR 

Inmobiliaria Colonial IMZF ES 50 0.01 EUR 

Irish Life & Permanent  ILBF IE 50 0.01 EUR 
Italcementi  ITAF IT 50 0.0005 EUR 

IVG Immobilien  IVGF DE 50 0.01 EUR 

JC Decaux  DCSF FR 50 0.01 EUR 
Julius Baeär BAERBAEF CH 10 0.01 CHF 

K+S SDXF DE 50 0.01 EUR 

KBC Groep KDBF BE 100 0.01 EUR 

Kerry Group  KYGF IE 50 0.01 EUR 

Kesko KEKF FI 50 0.01 EUR 

Kingspan Group  KRXF IE 100 0.01 EUR 

Kleépierre LIFF FR 10 0.01 EUR 

KoneKONE KC4F FI 50 0.01 EUR 

Koninklijke DSM DSMF NL 100 0.01 EUR 

Kudelski KUD CH 100 0.01 CHF 

Kuehne Kühne & Nagel International  KNIF CH 50 0.01 CHF 

Lagardèere  LAGF FR 100 0.01 EUR 

Lanxess LANXESS  LXSF DE 100 0.01 EUR 

Iaws Group  IW4F IE 100 0.01 EUR 

Legrand LRCF FR 100 0.01 EUR 
Linde LING DE 100 0.01 EUR 

Lindt & Sprueüngli LISF CH 1 0.01 CHF 

Logitech International  LOGF CH 100 0.01 CHF 

Lonza Group LONNLONF CH 100 0.01 CHF 

Lottomatica N4GF IT 100 0.0005 EUR 
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ID 

Country 
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Contract 
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Change 

 
Currency 

Lufthansa LHAF DE 100 0.01 EUR 

Luxottica Group  LUXF IT 100 0.0005 EUR 

M6-Metropole Television MMTF FR 50 0.01 EUR 

MAN MANF DE 100 0.01 EUR 
Mediaset  MDSF IT 1000 0.0005 EUR 

Mediobanca  ME9F IT 500 0.0005 EUR 
Mediolanum  MUNF IT 500 0.0005 EUR 

Meinl European Land  ODDF AT 100 0,01 EUR 

Merck  MRKF DE 100 0.01 EUR 

Metro MEOF DE 100 0.01 EUR 

Metrovacesa  MVCF ES 50 0.01 EUR 

Metso VLMF FI 50 0.01 EUR 

Michelin MLXF FR 100 0.01 EUR 

Mittal Steel ISPF NL 100 0.01 EUR 
Mobistar MOSF BE 50 0.01 EUR 
MTU Aero Engines Holding     MTXF DE 100 0.01 EUR 
Natexis Banques Populaires  KNFF FR 10 0.01 EUR 

National Bank of Greece  NAGF GR 100 0.01 EUR 

Neopost  NP6F FR 50 0.01 EUR 

NestleNestlé NESNNESF CH 10 0.01 CHF 

Neste Oil NEFF FI 100 0.01 EUR 
Nobel Biocare Holding NOBFE CH 10 0.01 CHF 

Nokian Renkaat  NREF FI 100 0.01 EUR 

Nordea Bank  NDBF SE 100 0.01 EUR 
Novartis NOVNNOVF CH 100 0.01 CHF 

OCEcé  OCEF NL 100 0.01 EUR 

OKO Bank  OKBF FI 100 0.01 EUR 

OMV  OMVF AT 100 0.01 EUR 

OPAP  GF8F GR 100 0.01 
EUR 

Orion  OROF FI 100 0.01 EUR 

Outokumpu OUTF FI 100 0.01 EUR 

PagesJaunes Groupe QS3F FR 50 0.01 EUR 

Pargesa Holding PARF CH 10 0.01 CHF 

Parmalat  P4IF IT 500 0,0005 EUR 

Pernod-Ricard  PERF FR 100 0.01 EUR 

Peugeot  PEUF FR 100 0.01 EUR 

Phonak Holding  PHBF CH 50 0.01 CHF 
Pirelli & C PILF IT 1000 0.0005 EUR 

Porsche  PORF DE 10 0.01 EUR 

Portugal Telecom SGPS  PTCF PT 100 0,01 EUR 

PPR  PPXF FR 100 0.01 EUR 
ProSiebenSat.1 Media  PSMF DE 50 0,01 EUR 

PSP Swiss Property  PSPF CH 50 0.01 CHF 

Public Power  PU8F GR 100 0.01 EUR 

Publicis Groupe PU4F FR 100 0.01 EUR 
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ID 

Country 
Code 

Contract 
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Change 

 
Currency 

Puma   PUMF DE 10 0.01 EUR 

Q-Cells  QCEF DE 100 0.01 EUR 
Qiagen  QIAF NL 100 0,01 EUR 

Raiffeisen International  RAWF AT 50 0.01 EUR 

Randstad Holdings RSHF NL 50 0.01 EUR 
RAS Holding  RASF IT 500 0.0005 EUR 

Rautaruukki RKKF FI 50 0.01 EUR 

Red Eleéctrica de Espana RE2F ES 50 0.01 EUR 

Reed Elsevier  ELVF NL 100 0.01 EUR 

Rheinmetall RHMF DE 50 0.01 EUR 

Rhodia  RHDF FR 500 0.01 EUR 

Roche Holding ROGF CH 100 0.01 CHF 

Rodamco Europe RCEF NL 100 0.01 EUR 

Royal Dutch Shell  R6CF GB 100 0.01 EUR 

Royal KPN  KPNF NL 100 0.01 EUR 

Royal Numico  NUTF NL 100 0.01 EUR 

Ryanair Holdings RY4F IE 500 0,01 EUR 

Sacyr Vallehermoso  VHMF ES 50 0.01 EUR 
Safran SEJF FR 100 0.01 EUR 
Saipem  SPEF IT 50 0.0005 EUR 

Salzgitter  SZGF DE 100 0.01 EUR 
Sampo SMPF FI 100 0.01 EUR 

Sanoma-WSOY SWSF FI 100 0.01 EUR 

SBM Offshore  IHCG NL 100 0.01 EUR 

Schering SCH DE 100 0.01 EUR 

Schindler Holding SINF CH 50 0.01 CHF 

Schneider Electric SNDF FR 100 0.01 EUR 

SCOR SCOF FR 500 0.01 EUR 
Seat Pagine Gialle SP7F IT 1000 0.0005 EUR 

Serono SEOF CH 10 0.01 CHF 

SES Global SESF LU 100 0.01 EUR 

SGS Surveillance Holding SGSFN CH 10 0.01 CHF 

SIG Holding SIGF CH 10 0.01 CHF 

Sika SIKF CH 10 0.01 CHF 

Snam Rete Gas SNFF IT 1000 0.0005 EUR 

Societée BIC  BIFF FR 50 0.01 EUR 

Societeé Des Autoroutes Paris-Rhin-Rhone RK9F FR 50 0.01 
 
EUR 

Societe Television Francaise 1 FSEF FR 100 0.01 EUR 

Sodexho Alliance  SJ7F FR 100 0.01 EUR 

Sogecable  XSOF ES 50 0,01 EUR 

Solarworld  SWVGF DE 50 0.01 EUR 

Solvay SOLF BE 100 0.01 EUR 

Stada Arzneimittel  SAZF DE 50 0.01 EUR 

STMicroelectronics  SGMF NL 100 0.01 EUR 

Stora Enso  ENUF FI 100 0.01 EUR 
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Currency 

Stork VMSF NL 50 0.01 EUR 

Straumann Holding STMF CH 10 0.01 CHF 

Sueüdzucker  SZUF DE 50 0.01 EUR 

Sulzer  SUNF CH 10 0.01 CHF 

Swatch GroupB 
UHRNUHF
F CH 100 0.01 

CHF 

Swiss Life Holding SLHNSLHF CH 10 0.01 CHF 

Swiss Re RUKNRUKF CH 10 0.01 CHF 

Swisscom 
SCMNSCM
G CH 10 0.01 

CHF 

Syngenta SYNNSYNG CH 10 0.01 CHF 

Synthes SYSTSYSF CH 100 0.01 CHF 

Technip  THPF FR 50 0.01 EUR 

Telefonica Moviles TELF ES 100 0.01 EUR 

Telekom Austria TA1F AT 100 0.01 EUR 

TeliaSonera  TLSF SE 500 0.01 EUR 

Tenaris TENF LU 100 0.01 EUR 

Terna  UEIF IT 1000 0.0005 EUR 

Societe Television Francaise TF1 FSEF FR 100 0.01 EUR 

Thales CSFF FR 100 0.01 EUR 

Thomson TNMF FR 100 0.01 EUR 

ThyssenKrupp TKAG DE 100 0.01 EUR 

Tietoenator TTEF FI 100 0.01 EUR 

Titan Cement TICF GR 50 0.01 EUR 

TNT  TNTF NL 100 0.01 EUR 

Total TOTG FR 100 0.01 EUR 

TUI TUIF DE 100 0.01 EUR 

UBS UBSG CH 100 0.01 CHF 

UCB  UNCF BE 100 0.01 EUR 

Umicore NVJF BE 100 0.01 EUR 

Unibail UBLF FR 100 0.01 EUR 

Unilever UNIG NL 100 0.01 EUR 

Union Fenosa UEFF ES 100 0.01 EUR 

Unipol  UNFF IT 500 0.0005 EUR 

UPM-Kymmene RPLF FI 100 0.01 EUR 

Valeo  VSAF FR 100 0.01 EUR 

Valiant Holding VATF CH 10 0.01 CHF 

Vallourec VACF FR 10 0.01 EUR 

Vedior  VEDF NL 100 0.01 EUR 

Veolia Environnement VVDF FR 100 0.01 EUR 

Verbund – (OeÖster-reichische 
Elektrizitaets-wirtschafts-AG) OEWF AT 10 

 
0.01 

 
EUR 

Vinci SQUF FR 100 0.01 EUR 

Voestalpine  VASF AT 50 0.01 EUR 

VW VOWF DE 100 0.01 EUR 

Wartsila MTAF FI 100 0.01 EUR 
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ID 

Country 
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Contract 
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Change 

 
Currency 

WendelENDEL Investissement MFXF FR 50 0.01 EUR 
Wereldhave WERF NL 50 0.01 EUR 

Wienerberger WIBF AT 50 0.01 EUR 

Wincor Nixdorf WINF DE 10 0.01 EUR 
Wolters Kluwer  WOSF NL 100 0.01 EUR 

YIT  YITF FI 100 0.01 EUR 

Zardoya-Otis  ZDOF ES 50 0.01 EUR 

Zodiac  ZDCF FR 50 0.01 EUR 

Zurich Financial Services ZURNZURF CH 10 0.01 CHF 

 

Futures on other shares 
Product  
ID 

Country 
code 

Contract 
Size 

Minimum Price 
Change 

Currency 

BetandWin.com Interactive 
Entertainment bwin International  BW9F AT 50 0.01 

 
EUR 

Getronics GTOG NL 100 0.01 EUR 

HypoVereinsbank HVMF DE 100 0.01 EUR 

Kudelski KUD CH 100 0.01 CHF 

Swatch Group UHRF CH 100 0.01 CHF 

Telefonica Moviles TELF ES 100 0.01 EUR 

 

Annex A B in relation to subsection 2.6 of the contract specifications: 

[….] 

 Produkt-ID Country Contract size Term mMinimum 
       (month) Price Change 
Other Stock Options (EUR)           
[….]      
Microsoft MSF US 100 12 0.01 
Mittal Steel ISPA NL 100 60 0.01 
MLP MLP DE 100 24 0.01 
[….]      
T-Online TOI DE 100 24 0.01 
[….]      
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Annex B C in relation to Contract Specifications: 

Trading Hours Futures Contracts 

[….] 

Individual Equity Futures 

Product Product 
ID 

Pre-Trading-
Period 

Continuous 
Trade 

Post-Trading 
Full Period 

OTC Block 
Trading 

Last Trading Day 

            Trade 
until 

  

Equity Futures  07:30-08:52 08:52-17:45 17:45-20:00 09:00-19:00 17:45  

All times in CET 

Futures Contracts on shares Country 
Code 

Pre-Trading-
Period 

Continuous 
Trade* 

Post-Trading 
Full Period 

OTC Block 
Trading 

Last Trading 
Day 
Trade until 

Belgian,  
French,  
Greek,  
Irish,  
Italian,  
Dutch,  
Austrian,  
Portuguese and  
Spanish Stock Corporations 

BE 
FR 
GR 
IE 
IT 
NL 
AT 
PT 
ES 

07:30-08:50 08:50-17:45 17:45-19:00 09:00-18:30 17:45 

German Stock Corporations DE 07:30-08:51 08:51-17:45 17:45-19:00 09:00-18:30 17:45 

Swiss and 
Scandinavian (Finnish/Swedish) 
Stock Corporations 

CH 
 

(FI/SE) 

07:30-08:52 08:52-17:45 17:45-19:00 09:00-18:30 17:45 

* The trade in Futures contracts on shares starts following the beginning of trading in options on shares; all times CET. 

[….] 
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[….] 

 

2.7 Clearing of Futures Contracts on Shares 

The following subparts shall rule the clearing of transactions of Futures contracts on shares named 
in Number 1.5 of the Contract Specifications for Futures contracts and Options contracts at Eurex 
Deutschland and Eurex Zurich. 

[….] 

2.7.3 Final Settlement Price 

The final settlement price of the Futures contracts will be determined by Eurex Clearing AG 
(Number 1.6.4 of the Contract Specifications for Futures contracts and Options contracts at the 
Eurex Deutschland and Eurex Zürich) at the final settlement day of a contract. 

(1)  With respect to Futures contracts on Swiss shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of Virt-X on 
the final settlement day. 

(2) With respect to Futures contracts on German shares, the final settlement price is based on 
the closing price of the respective share calculated by the electronic trading system of 
Deutsche Börse on the final settlement day. 

(3)  With respect to Futures contracts on Belgian shares, the final settlement price is based on 
the closing price of the respective share calculated by the electronic trading system of 
Euronext Brussels on the final settlement day. 

(4) With respect to Futures contracts on French shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of Euronext 
Paris on the final settlement day. 

(5) With respect to Futures contracts on Italian shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of Borsa 
Italiana on the final settlement day. 

(6) With respect to Futures contracts on Dutch shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of Euronext 
Amsterdam on the final settlement day. 

(7) With respect to Futures contracts on Spanish shares, the final settlement price is based on 
the closing price of the respective share calculated by the electronic trading system of Bolsa 
de Madrid on the final settlement day. 

(8) With respect to Futures contracts on Finnish and Swedish shares, the final settlement price 
is based on the closing price of the respective share calculated by the electronic trading 
system of OMHEX on the final settlement day. 

(9) With respect to Futures contracts on Irish shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of the Irish 
Stock Exchange on the final settlement day. 
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(10) With respect to Futures contracts on Austrian shares, the final settlement price is based on 
the closing price of the respective share calculated by the electronic trading system of the 
Vienna Stock Exchange on the final settlement day. 

(11) With respect to Futures contracts on Greek shares, the final settlement price is based on the 
closing price of the respective share calculated by the electronic trading system of the Athens 
Stock Exchange on the final settlement day. 

(12) With respect to Futures contracts on Portuguese shares, the final settlement price is based 
on the closing price of the respective share calculated by the electronic trading system of the 
Euronext Lissabon on the final settlement day. 

[….] 


