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To: All Eurex members and vendors

Date: Frankfurt, 4th December 1998

1. Changes to Sub-section 21.1.21.1 and 2.1.21.4 of the Conditions for Trading at Eurex Deutschland

and Eurex Zurich.

2. Changes to Sub-section 2.1.21.4 (1) of the Clearing Conditions for Trading at Eurex Deutschland

and Eurex Zurich.

Dear Sir or Madam,

The current description of the contract specifications for CONF and COMI Futures contains an imprecision in

the definition of the remaining term for deliverable bonds of these contracts. It is possible to conclude from the

current wording of the contract specifications for CONF and COMI Futures, that  a bond with a remaining

duration of exactly eight years satisfies the criteria for the CONF Future as well as the COMI Future, and that

it is deliverable for both contracts.

To preclude such interpretation, the Exchange Council of Eurex Deutschland and the Management Board of

Eurex Zurich have decided to modify the wording of the contract specifications of the CONF Future and the

COMI Future so that the possibility of delivery of a single bond for both contracts is excluded. These changes

will take effect from 7th  December 1998 and will apply to contracts with delivery month June 1999 and

beyond.

Attached you will find the revised versions of paragraphs 2.1.21.1  and 2.1.21.4 of the Conditions for Trading

at Eurex Deutschland and Eurex Zurich, and of paragraph 2.1.21.4 (1) of the Clearing Conditions for Trading

at Eurex Deutschland and Eurex Zurich.

Side-bars indicate where changes have occurred. The text added is underlined.

If you have any questions, please contact Marco Schneider (Business Development: Tel. +41-(0)1-229-2464)

or Ekkehard Jaskulla (Legal Affairs: Tel. +49-(0)69-2101-5133).

Yours sincerely,

Jürg Spillmann Hartmut Klein
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