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Attachment 1 to Eurex Circular 112/23 

B. Contract specifications and product parameters 

Product One/Two/Three/Four/Five-Year EURO STOXX® 50 Dividend Mid-Curve Options  
OED1: ISIN: DE000A3EXN03          Bloomberg Ticker: 0JA Index 
OED2: ISIN: DE000A3EXN11          Bloomberg Ticker: 2JA Index 
OED3: ISIN: DE000A3EXN29          Bloomberg Ticker: 3JA Index 
OED4: ISIN: DE000A3EXN37          Bloomberg Ticker: 4JA Index 
OED5: ISIN: DE000A3EXN45          Bloomberg Ticker: 5JA Index 

Underlying EURO STOXX® 50 Index Dividend Futures 
ISIN: DE000A0V8MN0 

Contract size  One EURO STOXX® 50 Index Dividend Future 

Contract Value EUR 100 per 1.0 index dividend point 

Tick size and tick 
value 

The price determination is in points, with two decimal places. The minimum price change 
is 0.01 points, equivalent to a value of EUR 1.00 per contract. 

Contract months Up to 15 months: The five nearest quarterly months of the March, June, September, 
December cycle  

Trading hours Order book: 8:30 – 17:30 CET TES Trading: 8:30 – 19:00 CET (for Block and Vola 
Trades) 

Last trading day/  
Final settlement day 

The third Friday of each expiration month, if this is an exchange day; otherwise, the 
exchange day immediately preceding that day. Close of trading in the expiring option 
series on the last trading day is at 17:30 CET. 

Settlement  Physical 
The exercise of a One year (Two, Three, Four, Five) Mid-Curve Option on an EURO 
STOXX 50® Index Dividend Futures contract results in the creation of a corresponding 
position in the EURO STOXX 50® Index Dividend Futures contract for the option buyer 
as well as to the seller to whom the exercise is assigned, whereby a EURO STOXX 50® 
Index Dividend Futures contract with a December maturity of one (two, three, four, five) 
year(s) after the expiration of the One year (Two, Three, Four, Five) Mid-Curve Options 
on EURO STOXX 50® Index Dividend will be delivered. 
The position is established after the Post-Trading Full Period of the exercise day and is 
based upon the agreed exercise price. 

Daily settlement price The daily Settlement Price is established by Eurex and is determined through the 
Black/Scholes 76 model 

Exercise/ Exercise 
Prices 

European-style: an option can only be exercised on the Final Settlement Day of the 
respective option series until the end of the Post-Trading Full Period (20:30 CET). EURO 
STOXX 50® Index Dividend Mid-Curve Options have execution prices with intervals in 
the amount of not less than one point. 

Option Premium The premium is settled using the futures-style method 

Minimum block trade 
size 10 contracts 

 


