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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 Index Futures Contracts 

The following subpart contains contract specifications for Futures contracts on stock index (“Index 

Futures Contracts”). 

1.3.1 Subject Matter of Contract 

[...] 

(2) Futures Contracts on the following stock indices are available for trading at Eurex 

Deutschland such that the publication of the enclosed institutions shall determine the 

composition, weighting and calculation: 

 […] 

◼ TA-35 (The Tel Aviv Stock Exchange) 

◼ TecDAX® (Deutsche Börse AG) 

[…] 

(3) Futures Contracts on the following EURO STOXX® Sector Indices are available for 

trading at Eurex Deutschland: 

 [...] 

◼ EURO STOXX® Utilities Index 

◼ EURO STOXX® Food, Beverage & Tobacco Index 

◼ EURO STOXX® Energy Index 

◼ EURO STOXX® Consumer Products & Services Index 

◼ EURO STOXX® Personal Care, Drug & Grocery Stores Index 

(4) Futures Contracts on the following STOXX® Europe 600 Sector Indices are available 

for trading at Eurex Deutschland: 

 [...] 
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◼ STOXX® Europe 600 Utilities Index 

◼ STOXX® Europe 600 Food, Beverage & Tobacco Index 

◼ STOXX® Europe 600 Energy Index 

◼ STOXX® Europe 600 Consumer Products & Services Index 

◼ STOXX® Europe 600 Personal Care, Drug & Grocery Stores Index 

 [...] 

[...]  

Part 2 Contract Specifications for Options Contracts 

Contract Specifications for Index Options 

The following subpart contains contract specifications for Options Contracts on stock indices 

(“Index Options”). 

2.4.1 Subject Matter of Contract 

[...] 

(3) Options Contracts on the following Euro STOXX® Sector Indices are available for 

trading at Eurex Deutschland: 

 [...]  

◼ EURO STOXX® Utilities Index 

◼ EURO STOXX® Food, Beverage & Tobacco Index 

◼ EURO STOXX® Energy Index 

◼ EURO STOXX® Consumer Products & Services Index 

◼ EURO STOXX® Personal Care, Drug & Grocery Stores Index 

(4) Options Contracts on the following STOXX® Europe 600 Sector Indices are available 

for trading at Eurex Deutschland: 

 [...] 

◼ STOXX® Europe 600 Utilities Index 

◼ STOXX® Europe 600 Food, Beverage & Tobacco Index 

◼ STOXX® Europe 600 Energy Index 

◼ STOXX® Europe 600 Consumer Products & Services Index 

◼ STOXX® Europe 600 Personal Care, Drug & Grocery Stores Index 

[...]  
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[...] 

2.4.4 Term 

 [...] 

 Index Options are currently available at Eurex Deutschland for the following terms, such 

terms being determined by the Management Board of Eurex Deutschland: 

Product Term Groups 

[...]   

EURO STOXX® Sector Index Options contracts  24 months 

EURO STOXX® Sector Index Options contracts  

(Product IDs: OESA, OESI, OESE, OEST, OESU, OESJ) 

 60 months 

[...]    

STOXX® Europe 600 Sector Index Options contracts  24 months 

STOXX® Europe 600 Sector Index Options contracts 
(Product IDs: OSTA, OSTB, OSTS, OSTG, OSTI, OSTE, 
OSTT, OSTU, OSTJ) 

 60 months 

[...]   

[...] 

Part 3  Contracts Off-Book 

[…] 

Subpart 3.3 Reference Trades Admissible for Off-Book Trading  

[…] 

3.3.3 Reference trades in the context of the EFP-I Trade Service 

 […]  

3.3.3.1 Share Index Futures Contracts 

[…] 

The share basket or Share of Exchange-Traded Funds has to consist of at least 10 

different index components or a number of share titles which represent at least half of the 

share index underlying the Futures Contract. The market value of the part of the share 

basket or Share of Exchange-Traded Funds whose values are part of the share index 

underlying the Futures Contract, must be at least 20 per cent of the market value of the 

entire cash transaction. All share values in the share basket or Share of Exchange-

Traded Funds must be part of the STOXX® Europe TMI Index, the MSCI World Index, the 

MSCI Emerging Markets Index, the MSCI Frontier Markets Index, the ATX® Index, the 

CECE® EUR Index,  or the RDX® USD Index or the TA-35 Index. 

[…] 

[…] 
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Annex C in relation to Contract Specifications: 

[...]  

 

Exercise Prices for Index Options (2.4.6) 

Options series for Index Options may generally have the following exercise prices: 

Contract Exercise Price Intervals in Index Points for Contract Months 
with a Remaining Lifetime of 

 ≤ 3 
months 

4-6 
months 

6-12 
months 

13-24 
months 

25-36 
months 

> 36 
months 

[...] 

 

 

    

EURO STOXX® Mid Index Options (OMCE) 5 10 10 20 - - 

EURO STOXX® Sector Index Options  
(OESS, OESC, OESN, OESF, OESO, OESH, 
OESG, OESM, OESZ, OESL, OESR, OESY, 
OESV, OESW, OESK, OESP) 

5 10 10 20 - - 

EURO STOXX® Sector Index Options  
(OESA, OESI, OESE, OEST, OESU, OESJ) 

5 10 10 20 50 50 

[...]       

STOXX® Europe 600 Index Options (OXXP) 2.5 5 5 10 20 20 

STOXX® Europe 600 Sector Index Options  
(OSTA, OSTS, OSTG, OSTI, OSTE, OSTT, 
OSTU, OSTJ) 

5 10 10 20 50 50 

STOXX® Europe 600 Sector Index Options 
(OSTC, OSTN, OSTF, OSTO, OSTH, OSTM, 
OSTZ, OSTL, OSTR, OSTY, OSTV, OSTW, 
OSTQ, OSTP)  

5 10 10 20 - - 

[...]  5 10 10 20 - - 

[...]  

 

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


