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Product Specific Supplement for Futures on EURO STOXX® and STOXX® Europe 600 
Sector Indices 
 
Validity: Until 31 December 2026 
Contact: Floris Florquin, Equity & Index Product Design, T +44 207 862 7662, floris.florquin@eurex.com 

 
Preamble 
 
This Product Specific Supplement for Futures on EURO STOXX® and STOXX® Europe 600 Sector Indices (hereinafter 
referred to as “Product Specific Supplement”) forms an integral part of the Liquidity Provider Agreement (LPA).  
 
A Liquidity Provider scheme for Futures on EURO STOXX® and STOXX® Europe 600 Sector Indices is offered.  
 
 

1. Applicable Building Blocks 
 

Pursuant to Sec. 2.3 of the General Supplement to the LPA, the granting of rebates and the concrete rebate levels 
to be applied on the respective transaction fees are dependent on the fulfilment of Building Blocks. For this Product 
Specific Supplement, the following Building Blocks are applicable: 

 
 

Scheme Product Scope 

Basis  Package  Strategy  Larger 
Size  

Tighter 
Spread  

Stress 
Presence  

Eurex 
EnLight 

Revenue 
Sharing 

BBB PBB CBB LBB TBB SBB EBB  

FSTB FSTB       
 

 

STXSF 
All other STOXX® 

Sector Index 
Futures excl. FESB 

      
 

 

 
The requirements for Strategy Building Block, Larger Size Building Block, Tighter Spread Building Block, Stress 
Presence Building Block and Eurex EnLight Building Block are product group specific and can be found in section 2.3 of 
the General Supplement to the LPA. 
 
 
 

2. Liquidity Provider Rebates 
 
Upon fulfilment of the Building Block requirements of one product, Liquidity Providers shall receive a fee rebate as specified 
in section 3 of the General Supplement to the LPA in accordance with the table below. The evaluation takes place on a 
monthly basis. 

Execution type Building Block FSTB STXSF 

Order book 

Basis 30% 40% 

Package - 25% 

Strategy - - 

Larger Size - - 

Tighter Spread - - 

Total 30% 65% 

Eurex EnLight 

Basis 30% 40% 

Package - 0% 

Strategy - - 

Eurex EnLight - - 

Total 30% 40% 

TES 

Basis 30% 40% 

Package - 0% 

Strategy - - 

Eurex EnLight - - 

Total 30% 40% 
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3. Building Block Requirements 
 
3.1. Basis Block Requirements 

 
In order to receive the Liquidity Provider rebates pursuant to Sec. 2 above, the following quotation requirements shall 
apply to each product individually: 
 

 FSTB STXSF 

Quotation Period: 09:00 – 17:30 CE(S)T 

Required 
Coverage: 

80% 

Maturity Range: 
The front month needs to be quoted. Five exchange days prior to expiration, Liquidity 
Providers may choose to quote either the front month or the second expiration month 

 

Minimum Quote 
Size: 

See quotation parameters table below (cp. Sec. 4.1) 

Maximum Spread: See quotation parameters table below (cp. Sec. 4.1) 

  

 
3.2. Package Block Requirements 
 

    STXSF 

Package 
components: 

A list of products can be found in the quotation parameters table 
below (cp. Sec. 5.1) 

Fulfilment 
Criterion: 

Fulfilment of Basis Building Block requirements in all products of 
the package STXSF with exceptions 

Number of monthly 
exceptions: 

19 

 
 
 
 
4. Quotation Requirements 
 

4.1. Quotation Parameters 
 
The following quotation parameters apply for the quotation requirements pursuant to Sec. 3 above and the revenue 
sharing scheme pursuant to Sec. 4 above. 

 
 

Scheme Index Product ID 
Basis 
Maximum 
Spread 

Basis 
Minimum 
Quote Size 
(contracts) 

FSTB Banks FSTB 0.3% 150 

STXSF Automobile & Parts FESA 0.4% 40 

STXSF Automobile & Parts FSTA 0.3% 75 

STXSF Basic Resources FESS 0.4% 100 

STXSF Basic Resources FSTS 0.3% 75 

STXSF Chemicals FESC 0.4% 40 

STXSF Chemicals FSTC 0.3% 50 

STXSF Construction & Materials FESN 0.4% 50 

STXSF Construction & Materials FSTN 0.3% 50 
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Scheme Index Product ID 
Basis 
Maximum 
Spread 

Basis 
Minimum 
Quote Size 
(contracts) 

STXSF Financial Services FESF 0.4% 40 

STXSF Financial Services FSTF 0.3% 40 

STXSF Food & Beverage FESO 0.4% 50 

STXSF Food & Beverage FSTO 0.3% 75 

STXSF Health Care FESH 0.4% 40 

STXSF Health Care FSTH 0.3% 40 

STXSF 
Industrial Goods & 
Services 

FESG 0.4% 40 

STXSF 
Industrial Goods & 
Services 

FSTG 0.3% 50 

STXSF Insurance FESI 0.4% 50 

STXSF Insurance FSTI 0.3% 100 

STXSF Media FESM 0.4% 50 

STXSF Media FSTM 0.3% 100 

STXSF Oil & Gas FESE/FSTE 0.3% 100 

STXSF 
Personal & Household 
Goods 

FESZ 0.4% 40 

STXSF 
Personal & Household 
Goods 

FSTZ 0.3% 40 

STXSF Real Estate FESL 0.4% 150 

STXSF Real Estate FSTL 0.3% 200 

STXSF Retail FESR 0.4% 50 

STXSF Retail FSTR 0.3% 80 

STXSF Technology FESY 0.4% 50 

STXSF Technology FSTY 0.3% 50 

STXSF Telecommunication FEST 0.4% 50 

STXSF Telecommunication FSTT 0.3% 150 

STXSF Travel & Leisure FESV 0.4% 100 

STXSF Travel & Leisure FSTV 0.3% 100 

STXSF Utilities FESU 0.3% 100 

STXSF Utilities FSTU 0.30% 100 

STXSF 
Food, Beverage & 
Tobacco 

FESW 0.4% 40 

STXSF 
Food, Beverage & 
Tobacco 

FSTW 0.4% 40 

STXSF Energy FESJ 0.4% 150 

STXSF Energy FSTJ 0.4% 40 

STXSF 
Consumer Products & 
Services 

FESK/FSTQ 0.4% 40 

STXSF 
Personal Care, Drug & 
Grocery Stores 

FESP/FSTP 0.4% 40 

 


