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******************************************************************** 

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED; 

DELETIONS ARE CROSSED OUT 

******************************************************************* 

[…] 

Part 1 Contract Specifications for Futures Contracts 

[…] 

Contract Specifications for Fixed Income Futures Contracts 

[…] 

1.2.1 Subject Matter of Contract 

[…] 

(2) A CONF future is a futures contract on a national bond of the Swiss Confederation 

with a remaining term of 8 to 13 years and an interest rate of 6 per cent up to and 

including the expiry in June 2026 and an interest rate of 1 per cent for all subsequent 

expiries. The par value of any such contract is CHF 100,000. 

[…] 

1.2.3 Term 

For Fixed Income Futures Contracts denominated in EUR, terms expiring on the delivery 

day (Subsection 1.2.6 Paragraph (1)) of the next, the second succeeding and the third 

succeeding delivery months are available at Eurex Deutschland. Starting from the expiry 

in March 2026, for Fixed Income Futures Contracts denominated in CHF, terms expiring 

on the delivery day (Subsection 1.2.6 Paragraph (1)) of the next and second succeeding 

delivery months will be available at Eurex Deutschland. Delivery months are the quarter-

end months March, June, September and December.  

[…] 

* * * * *  


