X-pand into the Future

eurex circular 021/00

Date: Frankfurt, 15 March 2000
Recipients: All Eurex members and vendors
Authorized by: Andreas Preul3

AHigh Priority

1. Web-site Publication of New Series
2. Mistrade Parameter on Futures

Contacts: 1. Equity Products Help-desk: Tel. +49 (0)69-2101-1210
2. Index Products Help-desk: Tel. +49 (0)69-2101-1220

Content may be most important for: Attachments: None

S Front Office / Trading
< Middle + Back Office

S Auditing / Security Administration

1. Web-site Publication of New Series/Current Series

New option series created by Eurex for trading on the following trading day are currently published on the
Eurex Newsboard (Screen D050). In line with our policy of extending the publication of Eurex information on
the internet, after the March expiry on 17 March 2000, new and changed series will be published exclusively
on our web-site ‘www.eurexchange.com’. They can be found under the path “Entrance Hall / Products /
Product Statistics / Current Traded Series Delta Version”.

The file will be available daily after the batch, and can be downloaded for further processing.

Please note that information on new series associated with a capital adjustment will still be published on the
Newsboard in addition to the web-site.

2. Mistrade Parameter on Futures

With reference to the Implementation Regulations for the Handling of Erroneous Entries (Fehleingaben) at
Eurex Deutschland and Eurex Zrich, the following statement occurs in sections 1.4.2 and 1.5.2:

“A significant deviation from the reference price is to be presumed when the price of the transaction deviates
at least by the interval set by the management boards of the Eurex exchanges.”

The interval for all futures is set to 20% of the additional margin.

The mistrade parameters for Eurex futures have also been published in the Members’ section of our web-site
‘www.eurexchange.com’ under “Info for Members / Manuals / Implementation regulations”.
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