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3. 

A. Product overview 

Eurex 
product 
code 

Product 
type Underlying (Technical) 

Underlying ISIN* Share ISIN Eurex 
group ID 

Product 
currency 

Product 
ISIN 

Partition 
ID 

NAG EO Nagarro SE DE000A3H2200 DE12 EUR DE000A3H2200 10 

HYQ EO Hypoport SE DE0005493365 DE12 EUR DE0005493365 9 

HBH EO 
Hornbach Holding 

AG & Co KGA 
DE0006083405 DE12 EUR DE0006083405 10 

IVG EO Iveco Group NV NL0015000LU4 IT12 EUR NL0015000LU4 9 

NAGF SSF Nagarro SE DE000A3H2200 DE01 EUR DE000A3DDWZ1 - 

HYQF SSF Hypoport SE DE0005493365 DE01 EUR DE000A3DDXK1 - 

HBHF SSF 
Hornbach Holding 

AG & Co KGA 
DE0006083405 DE01 EUR DE000A3DDXL9 - 

IVGF SSF Iveco Group NV NL0015000LU4 IT01 EUR DE000A3DDXN5 - 

TLIF SSF only cash Telia Co AB DE000A3DGLD4 SE0000667925 SE03 SEK DE000A3DDWR8 - 

SEBF SSF only cash 
Skandinaviska 

Enskilda Ban 
DE000A3DGLE2 SE0000148884 SE03 SEK DE000A3DDWS6 - 

SWDF SSF only cash Swedbank AB DE000A3DGLF9 SE0000242455 SE03 SEK DE000A3DDWT4 - 

ERIF SSF only cash Ericsson LM DE000A3DGLG7 SE0000108656 SE03 SEK DE000A3DDWU2 - 

SHBF SSF only cash 
Svenska 

Handelsbanken AB 
DE000A3DGLH5 SE0007100599 SE03 SEK DE000A3DDWV0 - 

TELF SSF only cash Telenor Asa DE000A3DGLJ1 NO0010063308 NO03 NOK DE000A3DDWW8 - 

ORSF SSF only cash Orsted A/S DE000A3DGLK9 DK0060094928 DK03 DKK DE000A3DDWX6 - 

DANF SSF only cash Danske Bank A/S DE000A3DGLL7 DK0010274414 DK03 DKK DE000A3DDWY4 - 

T2IA SSDF Telia Co AB XC000A3DDXX6 SE0000667925 SE21 SEK 
DE000A3DDXP0

DE000A3DDWR8 
- 

S2EB SSDF 
Skandinaviska 

Enskilda Banken 
XC000A3DDXY4 SE0000148884 SE21 SEK 

DE000A3DDXQ8

DE000A3DDWS6 
- 

S2WE SSDF Swedbank AB XC000A3DDXZ1 SE0000242455 SE21 SEK 
DE000A3DDXR6

DE000A3DDWT4 
- 

E2RI SSDF Ericsson LM XC000A3DDX61 SE0000108656 SE21 SEK 
DE000A3DDXS4

DE000A3DDWU2 
- 

S2HB SSDF 
Svenska 

Handelsbanken AB 
XC000A3DDX79 SE0007100599 SE21 SEK 

DE000A3DDXT2

DE000A3DDWV0 
- 

T2EL SSDF Telenor ASA XC000A3DDX87 NO0010063308 NO21 NOK 
DE000A3DDXU0

DE000A3DDWW8 
- 

O2RS SSDF Orsted AS XC000A3DDX95 DK0060094928 DK21 DKK 
DE000A3DDXV8

DE000A3DDWX6 
- 

D2KE SSDF Danske Bank A/S XC000A3DDYA2 DK0010274414 DK21 DKK 
DE000A3DDXW6

DE000A3DDWY4 
- 

*Please note: The share ISIN in local currency is the relevant ISIN for the purpose of cash settlement. Underlying technical 
ISIN is only necessary to avoid conflict with the EUR denominated setup of the same shares.  



Attachment 1 to Eurex circular 019/22 

Page 2 of 4 
Public 

Eurex 
product  
code 

Product type Contract 
size 

Minimum 
price 

change 

Maximum 
maturity 
(months) 

MBTS TES MBTS 
EnLight NDL Capacity group 

NAG EO 100 0.01 60 50 25 - Cash/Physical EUR 

HYQ EO 100 0.01 60 50 25 - Cash/Physical EUR 

HBH EO 100 0.01 60 50 25 - Cash/Physical EUR 

IVG EO 100 0.005 24 50 25 - Cash/Physical EUR 

NAGF SSF 100 0.0001 36 5 5 - Cash/Physical EUR 

HYQF SSF 100 0.0001 36 5 5 - Cash/Physical EUR 

HBHF SSF 100 0.0001 36 5 5 - Cash/Physical EUR 

IVGF SSF 100 0.0001 36 5 5 - Cash/Physical EUR 

TLIF SSF only cash 100 0.0001 36 75 75 - Cash SEK 

SEBF SSF only cash 100 0.0001 36 25 25 - Cash SEK 

SWDF SSF only cash 100 0.0001 36 15 15 - Cash SEK 

ERIF SSF only cash 100 0.0001 36 25 25 - Cash SEK 

SHBF SSF only cash 100 0.0001 36 25 25 - Cash SEK 

TELF SSF only cash 100 0.0001 36 25 25 - Cash NOK 

ORSF SSF only cash 100 0.0001 36 5 5 - Cash DKK 

DANF SSF only cash 100 0.0001 36 15 15 - Cash DKK 

T2IA SSDF 1000 0.001 60 500 500 5000 Cash SEK 

S2EB SSDF 1000 0.001 60 100 100 2500 Cash SEK 

S2WE SSDF 1000 0.001 60 100 100 2500 Cash SEK 

E2RI SSDF 1000 0.001 60 100 100 2500 Cash SEK 

S2HB SSDF 1000 0.001 60 100 100 2500 Cash SEK 

T2EL SSDF 1000 0.001 60 100 100 2500 Cash NOK 

O2RS SSDF 1000 0.001 60 50 50 2500 Cash DKK 

D2KE SSDF 1000 0.001 60 100 100 2500 Cash DKK 
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F. Mistrade parameters and position limits 

Classification of mistrade ranges for Single Stock Dividend Futures: 

Class Mistrade range in percent of the reference 
price 

Contract periods (contract month) 

1 2 >= 3 

1 15 15 25 

2 20 20 30 

3 25 25 35 

4 30 30 40 

5 40 40 50 

6 20 25 35 

7 40 45 55 

The mistrade ranges for the new Single Stock Dividend Futures are as follows: 

Eurex 
product 
code 

Eurex product name 
Mistrade ranges of the reference price 
1st 
maturity 

2nd 
maturity 

>= 3rd 
maturity Class 

T2IA Telia Co AB 40 45 55 7 

S2EB Skandinaviska Enskilda Banken 40 45 55 7 

S2WE Swedbank AB 40 45 55 7 

E2RI Ericsson LM 40 45 55 7 

S2HB Svenska Handelsbanken AB 40 45 55 7 

T2EL Telenor ASA 40 45 55 7 

O2RS Orsted AS 40 45 55 7 

D2KE Danske Bank A/S 40 45 55 7 
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H. Transaction fees 

The same transaction fees apply as for the corresponding existing equity derivatives. For Single Stock Dividend Futures, 
transaction fees are determined according to the relevant Eurex group ID (see section 1). 

Note: Transaction fees for the below mentioned Single Stock Dividend Futures for shorter dated expirations (i.e. with less 
than 13 months to expiration) are reduced by 50 percent, as described in Eurex Clearing circular 081/20. 

Eurex 
product 

code 
Product name Eurex 

Group ID 
Curren- 

cy 

Transaction fee per contract 

Executed with a 
remaining term of ≥13 
months to expiration 

Executed with a remaining 
term of < 13 months to 

expiration Cash 
Settlement Order 

book 
TES / 
Eurex 

EnLight 
Order 
book 

TES / Eurex 
EnLight 

T2IA Telia Co AB SE21 SEK 12 18 

- 

S2EB 
Skandinaviska 

Enskilda Banken 
SE21 SEK 12 18 

S2WE Swedbank AB SE21 SEK 12 18 

E2RI Ericsson LM SE21 SEK 12 18 

S2HB 
Svenska 

Handelsbanken AB 
SE21 SEK 12 18 

T2EL Telenor ASA NO21 NOK 12 18 

O2RS Orsted AS DK21 DKK 12 18 

D2KE Danske Bank A/S DK21 DKK 12 18 

For further details, please refer to the current Price List of Eurex Clearing AG on the Eurex Clearing website 
www.eurex.com/ec-en/ under the following path: 

Rules & Regs > Eurex Clearing Rules & Regulations > 3. Price List 

J. Liquidity Provisioning 

With effect from production start, the following products will be included in the respective Liquidity Provider Scheme for 
Equity Options (Equity-01): 

Scheme 
Eurex 

product 
code 

Product 
type Name Spread class 

Basis 
Minimum 

Quote Size 

Number of 
expirations 

to be 
quoted; 
the first 

Others NAG EO Nagarro SE OSTK-4-6EXP-New 10 6 

Others HYQ EO Hypoport SE OSTK-5-6EXP-New 10 6 

Others HBH EO 
Hornbach Holding AG & Co 
KGA 

OSTK-4-6EXP-New 10 6 

Others IVG EO Iveco Group NV OSTK-2-6EXP-New 10 6 

 

http://www.eurex.com/ec-en/
https://www.eurex.com/ex-en/rules-regs/eurex-rules-regulations/Price-List-32640

