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Stock Options

Contract Size
Each contract is generally based on 10, 100, 500 or
1,000 shares.

Minimum Price Change
The minimum price change for options is generally
EUR 0.0005, EUR 0.01 or CHF 0.01.

Settlement
Physical delivery of 10, 100, 500 or 1,000 shares of the
underlying instrument.

Settlement Day
Generally, three exchange trading days after exercise (t+3).

German stock options: Two exchange trading days after
exercise (t+2).

Scandinavian stock options: Four exchange trading days
after exercise (t+4).

Last Trading Day
Eurex Standard Expiration: The third Friday of each
contract month, if this is an exchange trading day;
otherwise, the exchange trading day immediately
preceding that Friday.

Exception for German stock options: If a dividend
resolution is passed on the Last Trading Day, the
Exchange day preceding that day is deemed as the
Last Trading Day.

Expiration Italian stock options: The day preceding the
third Friday of each contract month, if this is an exchange
trading day; otherwise, the exchange trading day imme-
diately preceding that Friday.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Exercise

American style; an option can be exercised up to the
end of the Post-Trading Full Period (19:00 CET) on
any exchange trading day during the lifetime of the
option, or until the end of the Post-Trading Full Period
(21:00 CET) on the Last Trading Day.

Options on German stocks cannot be exercised on a
day on which a dividend resolution is passed.

Contract Months

Up to 12 months: The three nearest calendar months
and the three following quarterly months of the March,
June, September and December cycle thereafter.

Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and
the two following semi-annual months of the June
and December cycle thereafter.

Up to 60 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and
the four following semi-annual months of the December
cycle thereafter, and the two following annual months
of the December cycle thereafter.

Exercise Price Intervals

Standard exercise intervals:

Exercise Prices Exercise Price Intervals*
in EUR and CHF, in EUR and CHF,
respectively respectively
0.20- 5.00 0.20
5.50- 10.00 0.50
11.00 - 20.00 1.00
22.00 - 50.00 2.00
52.50 - 100.00** 2.50
55.00 - 100.00 5.00
110.00 - 200.00 10.00
210.00 — 500.00** 10.00
220.00 - 500.00 20.00
>500.00** 25.00
>500.00 50.00

* The exercise price intervals are doubled for option contracts with
lifetimes of more than 18 months.
** Only for at-the-money options of the first three contract months.
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Exercise intervals French and Italian stock options: Product ID : Country  Contract : Contract Minimum
Code :Size Months :Price
Exercise Prices Exercise Price Intervals Change
in EUR in EUR Options on Dow Jones EURO STOXX 50°* Index Components (EUR)
005- 2.00 0.05 ABN Amro AAR NL 100 60 0.01
210  4.00 0.10 Aegon AEN NL 100 60 0.01
420- 9.00 0.20 Ahold AHO NL 100 60 0.01
950 — 20.00 0.50 Air Liquide AIR FR 100 60 0.01
21.00 — 40.00 1.00 Alcatel CGE FR 100 60 0.01
42.50 — 100.00 250 Allianz-Holding ALV DE 10 60 0.01
T — AXA AXA FR 100 | 60 0.1
~200.00 10.00 BASF BAS DE 100 60 0.01
Bayer BAY DE 100 60 0.01
BNP Paribas BNP FR 100 60 0.01
Number of Exercise Prices Carrefour CAR FR 100 60 :0.01
With introduction of each contract, there are at least Crédit Agricole XCA FR 100 60 0.01
three exercise prices for each call and put for each DaimlerChrysler DCX DE 100 60 0.0
maturity, there are at least three exercise prices available Danone BSN FR 100 60 001
for trading, one in-the-money, one at-the-money and Deutsche Bank DBK DE 100 60 :0.01
one out-of-the-money exercise price. Deutsche Telekom DTE DE 100 60 :0.01
Enel ENL5 IT 500 60 0.0005
Option Price E.ON EOA DE 100 60 {001
The EUR respectively CHF equivalent is payable in full, on ENI ENT5 Im 500 60 :0.0005
the first exchange trading day following the trade date. Fortis FO4 BE 100 60 1001
France Télécom FTE FR 100 60 0.01
Trading Hours Generali ASG5 IT 100 60 i 0.0005
Standard Trading Hours: 09:00-17:30 CET ING INN NL 100 60 :0.01
Lafarge CIL FR 100 60 0.01
Swiss stock options: 09:00-17:20 CET L'Oréal LOR FR 100 60 :0.01
LVMH MOH FR 100 60 0.01
Miinchener MUV2 DE 10 60 0.01
Riickversicherung
Nokia NOA3 FI 100 60 0.01
Philips PHI1 NL 100 60 0.01
Royal Dutch ROY NL 100 60 0.01
RWE RWE DE 100 60 0.01
Saint-Gobain GOB FR 100 60 0.01
Sanofi-Synthelaboi  SNW FR 100 60 0.01
Sanpaolo IMI PAO5 IT 500 60 0.0005
SAP SAP DE 10 60 0.01
Siemens SIE DE 100 60 0.01
Société Générale SGE FR 100 60 0.01
Suez LYo FR 100 60 0.01
Telecom ltalia TQI5 IT 1,000 60 0.0005
TIM TIM5 IT 1,000 60 0.0005
Total TOTB FR 100 60 0.01
UniCredito Italianoi  CRI5 IT 1,000 60 0.0005
Unilever UNI NL 100 60 0.01
Vivendi Universal VVU FR 100 60 0.01




Product ID : Country i Contract i Contract: Minimum
Code :Size Months :Price
Change

Options on SMI® Components (CHF)
ABB ABBN CH 100 60 0.01
Adecco ADEN CH 100 24 0.01
Baloise Holding BALN CH 100 24 0.01
Ciba Spezialitditen-;: ~ CIBN CH 10 24 0.01
chemie Holding
Cie Financiere CFR CH 100 24 0.01
Richemont
Clariant CLN CH 100 24 0.01
Credit Suisse CSGN CH 100 60 0.01
Group
Givaudan GIVN CH 10 24 0.01
Holcim HOLN CH 100 24 0.01
Julius Bar BAER CH 10 24 0.01
Kudelski KUD CH 100 24 0.01
Lonza Group LONN CH 100 24 0.01
Nestlé NESN CH 10 60 0.01
Novartis NOVN CH 100 60 0.01
Roche Holding ROG CH 100 60 0.01
Schweizerische RUKN CH 10 60 0.01
Ruckversicherung
Serono SEO CH 10 24 0.01
SGS Surveillance SGSN CH 10 24 0.01
Holding
Swatch Group UHRN CH 100 24 0.01
Swiss Life Holding:  SLHN CH 10 24 0.01
Swisscom SCMN CH 10 24 0.01
Syngenta SYNN CH 10 24 0.01
Synthes* SYST us 10 24 0.01
UBS UBSN CH 100 60 0.01
Unaxis UNAX CH 10 24 0.01
Zurich Financial ZURN CH 10 60 0.01
Services

* Synthes has a U.S. Country Code but is regarded as a Swiss stock option on Eurex.
** Depfa has a IE Country Code but is regarded as a German stock option on Eurex.
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Product ID :Country i Contract : Contract: Minimum
Code :Size Months :Price
Change

Other Stock Options (EUR)
Accor ACR FR 100 60 0.01
Adidas ADS DE 100 24 0.01
AGF AGF FR 100 60 0.01
Aixtron AIX DE 100 12 0.01
Akzo Nobel AKU NL 100 60 0.01
Altana ALT DE 100 24 0.01
ASML ASM NL 100 60 0.01
Autostrade AOP5 IT 500 24 0.0005
Aventis AVE FR 100 60 0.01
Banca Intesa IES5 IT 1,000 24 0.0005
Beiersdorf BEI DE 10 12 0.01
BMW BMW DE 100 24 0.01
Bouygues BYG FR 100 60 0.01
Buhrmann KNP NL 100 60 0.01
Cap Gemini CGM FR 100 60 0.01
Casino Guichard CAJ FR 100 60 0.01
Cisco CIS us 100 12 0.01
Citigroup TRV us 100 12 0.01
Commerzbank CBK DE 100 24 0.01
Continental CON DE 100 24 0.01
Degussa DGX DE 100 24 0.01
Depfa** DEP IE 100 12 0.01
Deutsche Borse DB1 DE 100 24 0.01
Deutsche Post DPW DE 100 24 0.01
Deutsche Postbank DPB DE 100 12 0.01
Dexia DXB BE 100 60 0.01
DSM DSM NL 100 60 0.01
EADS EAD NL 100 60 0.01
Elisa EIA Fl 100 12 0.01
Communications
Elsevier ELV NL 100 60 0.01
EMC EMP us 100 12 0.01
Epcos EPC DE 100 24 0.01
Fiat FIA5 IT 500 24 0.0005
Fresenius FME DE 100 24 0.01
Medical Care
General Electric GEC us 100 12 0.01
Getronics GTO NL 100 60 0.01
Hagemeyer HMY NL 100 60 0.01
Heineken HNK NL 100 60 0.01
Henkel HEN3 DE 100 24 0.01
Hypo Real Estate HRX DE 100 12 i 0.01
HypoVereinsbank HVM DE 100 24 10.01
IBM IBM us 100 12 0.01
IHC Caland IHC NL 100 60 :0.01
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Product ID i Country i Contract i Contract: Minimum Product ID iCountry : Contract : Contract: Minimum
Code :Size Months :Price Code iSize Months :Price
Change Change
Other Stock Options (EUR) Other Stock Options (EUR)
Infineon IFX DE 100 60 0.01 Veolia VVD FR 100 60 0.01
Intel INL us 100 12 :0.01 Environnement
KarstadtQuelle KAR DE 100 24 1001 Vini sQu FR 100 60 :0.01
KPN KPN NL 100 60 0.01 VNU VNU NL 100 60 0.01
Linde LIN DE 100 24 :0.01 vw vow DE 100 24 1001
Lufthansa LHA DE 100 24 1001 Wolters Kluwer ¢ WOS : NL { 100 : 60 :001
MAN MAN DE 100 24 0.01
Mediaset MDS5 IT 1,000 24 0.0005
Metro MEO DE 100 24 0.01
Microsoft MSF us 100 12 0.01
MLP MLP DE 100 24 0.01
Mobilcom MOB DE 100 12 0.01
Numico NUT NL 100 60 0.01
Oracle ORC us 100 12 0.01
Peugeot PEU FR 100 60 0.01
Pinault-Printemps PPX FR 100 60 0.01
Porsche POR3 DE 10 24 0.01
Puma PUM DE 10 12 0.01
Qiagen* QlA NL 100 12 0.01
Renault RNL FR 100 60 0.01
Sampo SMPA Fl 100 12 i0,01
Schering SCH DE 100 24  :0.01
Schneider Electric SND FR 100 60 0.01
Sodexho Alliance S)7 FR 100 60 0.01
STMicro- SGM NL 100 60 0.01
electronics
Stora Enso ENUR FI 100 12 0.01
Sulzer** SUN CH 10 24 0.01
Sun SSY us 100 12 0.01
Telecom Italia RNC:  TQIR IT 1,000 24 0.0005
TeliaSonera TLSN SE 500 12 0.01
TF1 FSE FR 100 60 0.01
Thales CSF FR 100 60 0.01
Thomson TNM FR 100 60 0.01
ThyssenKrupp TKA DE 100 24 0.01
Tieto Enator TTEB Fl 100 12 0.01
Time Warner AOL us 100 12 0.01
T-Online TOI DE 100 24 0.01
TPG TPG NL 100 60 0.01
TUI TUI DE 100 24 0.01
UPM-Kymmene RPL FI 100 12 0.01
Van der Moolen i  VMH NL 100 60 i 0.01

*Qiagen has a NL Country Code but is regarded as a German stock option on Eurex.
** Sulzer is quoted in CHF.
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Low Exercise Price
Options

(LEPOs)

This section only lists the differences with respect to the
regular contract specifications for stock options.

Daily Settlement Price
EUR 1 or CHF 1 below the last traded price of the
underlying instrument.

Contract Months
Up to 6 months: The nearest calendar month and the
two following quarterly months within the March, June,
September and December cycle.

Exercise Prices
Exercise price of a LEPO is the smallest exercise price of
an option series available in the electronic trading system
of Eurex Exchanges. For example, for securities with
exercise prices with two decimal places, LEPOs with an
exercise price of EUR 0.01 or CHF 0.01, respectively,
will be set up. Option series with an exercise price with
one decimal place have an exercise price of EUR 0.1 or
CHF 0.1, respectively.
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(FGTI)

Contract Standard
Dow Jones Global Titans 50°* Index.

Contract Value
EUR 100 per Dow Jones Global Titans 50°* Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 10.

Contract Months
The three quarterly months of the March, June, September
and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday of
each contract month; otherwise the exchange trading day
immediately preceding that Friday. Trading in the maturing
futures contract ceases at 17:00 CET.

Daily Settlement Price
The closing price determined within the closing auction;
if no price can be determined in the closing auction or
if the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
The average of the Dow Jones Global Titans 50°* Index
values calculated between 16:50 and 17:00 CET
on the Last Trading Day. The Final Settlement Price is
determined at 17:00 CET on the Last Trading Day.

Trading Hours
09:00-20:00 CET

Dow Jones Global Titans 50°* Index Futures have been admitted
for trading in the U.S.
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(OGTI)

Contract Standard
Dow Jones Global Titans 50°* Index.

Contract Value
EUR 100 per Dow Jones Global Titans 50°* Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 10.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday of
each contract month; otherwise the exchange trading day
immediately preceding that Friday. Trading in the expiring
option series ceases at 17:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not reason-
ably reflect the prevailing market conditions, Eurex will
establish the official settlement price.

Final Settlement Price
The average of the Dow Jones Global Titans 50°* Index
values calculated between 16:50 and 17:00 CET on the
Last Trading Day. The Final Settlement Price is determined
at 17:00 CET on the Last Trading Day.

Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective option series until
the end of the Post-Trading Full Period (21:00 CET).
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Contract Months
Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and
the two following semi-annual months of the June
and December cycle thereafter.

Exercise Prices
The exercise price intervals for Dow Jones Global
Titans 50°* Index Options are as follows:

Months with Minimum Exercise Price

a Remaining Size of Intervals in

Lifetime of Exercise Prices _Index Points
1-12 9 2.5

>12 5 5.0

Upon the admission of a contract, at least nine exercise
prices shall be made available for each due date with
terms from up to twelve months for each call and put,
such that four exercise prices are in-the-money, one is
at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET
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(FSTX)

(FESX)

Contract Standard
Dow Jones STOXX™ 50 Index
(for the Dow Jones STOXX*™™ 50 Index Futures);
Dow Jones EURO STOXX™ 50 Index
(for the Dow Jones EURO STOXX®™ 50 Index Futures).

Contract Value
EUR 10 per Dow Jones STOXX** 50 or Dow Jones
EURO STOXX™ 50 Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
1 point, equivalent to a value of EUR 10.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases at 12:00 CET.
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Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.

Final Settlement Price
The average of the Dow Jones STOXX* 50/Dow Jones
EURO STOXX®™ 50 Index values calculated between
11:50 and 12:00 CET on the Last Trading Day. The Final
Settlement Price is determined at 12:00 CET on the Last
Trading Day.

Trading Hours
09:00-20:00 CET

Dow Jones STOXX*" 50 Index Futures and Dow Jones EURO
STOXX™ 50 Index Futures have been admitted for trading in the U.S.
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(OSTX)

(OESX)

Contract Standard
Dow Jones STOXX™ 50 Index
(for the Dow Jones STOXX™ 50 Index Options);
Dow Jones EURO STOXX™ 50 Index
(for the Dow Jones EURO STOXX*™ 50 Index Options).

Contract Value
EUR 10 per Dow Jones STOXX** 50 or Dow Jones
EURO STOXX™ 50 Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 1.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases at 12:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not reason-
ably reflect the prevailing market conditions, Eurex will
establish the official settlement price.
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Final Settlement Price
The average of the Dow Jones STOXX™ 50 or Dow Jones
EURO STOXX*™ 50 Index values calculated between
11:50 and 12:00 CET on the Last Trading Day. The Final
Settlement Price is determined at 12:00 CET on the Last
Trading Day.

Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective option series
until the end of the Post-Trading Full Period (21:00 CET).

Contract Months
OSTX — up to 24 months: The three nearest calendar
months, the three following quarterly months of the
March, June, September and December cycle thereafter,
and the two following semi-annual months of the June
and December cycle thereafter.

OESX - up to 119 months: The three nearest calendar
months, the three following quarterly months of the
March, June, September and December cycle thereafter,
the four following semi-annual months of the June

and December cycle thereafter and the seven following
annual months of the December cycle thereafter.

Exercise Prices
The exercise price intervals for Dow Jones STOXX™ 50
and Dow Jones EURO STOXX™™ 50 Index Options are

as follows:
Months with Minimum Exercise Price
a Remaining Size of Intervals in
Lifetime of Exercise Prices  Index Points
1-12 9 50
13-24 5 100
>24* 5 200

* These contract months are available for OESX only.
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Upon the admission of a contract, at least nine exercise
prices shall be made available for each due date with a
term of up to twelve months for each call and put, such
that four exercise prices are in-the-money, one is at-the-
money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET
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Dow Jones STOXX* 600 Sector Index Futures on
Automobiles & Parts Futures (FSTA)
Banks Futures (FSTB)
Basic Resources Futures (FSTS)
Chemicals Futures (FSTC)
Construction & Materials Futures (FSTN)
Financial Services Futures (FSTF)
Food & Beverage Futures (FSTO)
Health Care Futures (FSTH)
Industrial Goods & Services Futures (FSTG)
Insurance Futures (FSTI)
Media Futures (FSTM)
Oil & Gas Futures (FSTE)
Personal & Household Goods Futures (FSTZ)
Retail Futures (FSTR)
Technology Futures (FSTY)
Telecommunications Futures (FSTT)
Travel & Leisure Futures (FSTV)
Utilities Futures (FSTU).

Dow Jones STOXX™ 600 Sector Contract Standard (Market Sector Indexes)
Automobiles & Parts Index
Banks Index
Basic Resources Index
Chemicals Index
Construction & Materials Index
Financial Services Index
Food & Beverage Index
Health Care Index
Industrial Goods & Services Index
Insurance Index
Media Index
Oil & Gas Index
Personal & Household Goods Index
Retail Index
Technology Index
Telecommunications Index
Travel & Leisure Index
Utilities Index.
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Contract Value
EUR 50 per Dow Jones STOXX*™ 600 Sector Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 5.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contracts ceases at 12:00 CET.

Daily Settlement Price
The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.

Final Settlement Price
The average of the respective Dow Jones STOXX™™ 600
Sector Index values calculated between 11:50 and
12:00 CET on the Last Trading Day. The Final Settle-
ment Price is determined at 12:00 CET on the Last
Trading Day.

Trading Hours
09:00-20:00 CET

Dow Jones STOXX*™ 600 Banks Futures have been admitted for
trading in the U.S.
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Dow Jones STOXX*" 600 Sector Index Options on
Automobiles & Parts Options (OSTA)
Banks Options (OSTB)
Basic Resources Options (OSTS)
Chemicals Options (OSTC)
Construction & Materials Options (OSTN)
Financial Services Options (OSTF)
Food & Beverage Options (OSTO)
Health Care Options (OSTH)
Industrial Goods & Services Options (OSTG)
Insurance Options (OSTI)
Media Options (OSTM)
Oil & Gas Options (OSTE)
Personal & Household Goods Options (OSTZ)
Retail Options (OSTR)
Technology Options (OSTY)
Telecommunications Options (OSTT)
Travel & Leisure Options (OSTV)
Utilities Options (OSTU).

Dow Jones STOXX*" 600 Sector Contract Standard (Market Sector Indexes)
Automobiles & Parts Index
Banks Index
Basic Resources Index
Chemicals Index
Construction & Materials Index
Financial Services Index
Food & Beverage Index
Health Care Index
Industrial Goods & Services Index
Insurance Index
Media Index
Oil & Gas Index
Personal & Household Goods Index
Retail Index
Technology Index
Telecommunications Index
Travel & Leisure Index
Utilities Index.
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Contract Value
EUR 50 per Dow Jones STOXX™ 600 Sector Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 5.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases at 12:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
The average of the respective Dow Jones STOXX** 600
Sector Index values calculated between 11:50 and
12:00 CET on the Last Trading Day. The Final Settle-
ment Price is determined at 12:00 CET on the Last
Trading Day.

Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective options series
until the end of the Post-Trading Full Period (21:00 CET).

Contract Months
Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and
the two following semi-annual months of the June
and December cycle thereafter.
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Exercise Prices

The exercise price intervals for Dow Jones STOXX*™* 600
Sector Index Options are as follows:

Months with Minimum Exercise Price

a Remaining Size of Intervals in

Lifetime of Exercise Prices  Index Points
1-12 9 5

>12 5 10

Upon the admission of a contract, at least nine exercise
prices shall be made available for each term for each call
and put, such that four exercise prices are in-the-money,
one is at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium

The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
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09:00-17:30 CET



Dow Jones EURO STOXX® Sector Index Futures on
Automobiles & Parts Futures (FESA)
Banks Futures (FESB)
Basic Resources Futures (FESS)
Chemicals Futures (FESC)
Construction & Materials Futures (FESN)
Financial Services Futures (FESF)
Food & Beverage Futures (FESO)
Health Care Futures (FESH)
Industrial Goods & Services Futures (FESG)
Insurance Futures (FESI)
Media Futures (FESM)
Oil & Gas Futures (FESE)
Personal & Household Goods Futures (FESZ)
Retail Futures (FESR)
Technology Futures (FESY)
Telecommunications Futures (FEST)
Travel & Leisure Futures (FESV)
Utilities Futures (FESU).

Dow Jones EURO STOXX*™ Sector Contract Standard
(Market Sector Indexes)
Automobiles & Parts Index
Banks Index
Basic Resources Index
Chemicals Index
Construction & Materials Index
Financial Services Index
Food & Beverage Index
Health Care Index
Industrial Goods & Services Index
Insurance Index
Media Index
Oil & Gas Index
Personal & Household Goods Index
Retail Index
Technology Index
Telecommunications Index
Travel & Leisure Index
Utilities Index.
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Contract Value
EUR 50 per Dow Jones EURO STOXX™ Sector Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 5.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases at 12:00 CET.

Daily Settlement Price
The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.

Final Settlement Price
The average of the respective Dow Jones EURO STOXX™
Sector Index values calculated between 11:50 and
12:00 CET on the Last Trading Day. The Final Settle-
ment Price is determined at 12:00 CET on the Last
Trading Day.

Trading Hours
09:00-20:00 CET

Dow Jones EURO STOXX*™ Banks Futures have been admitted for
trading in the U.S.
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Dow Jones EURO STOXX*" Sector Index Options on
Automobiles & Parts Options (OESA)
Banks Options (OESB)

Basic Resources Options (OESS)

Chemicals Options (OESC)

Construction & Materials Options (OESN)
Financial Services Options (OESF)

Food & Beverage Options (OESO)

Health Care Options (OESH)

Industrial Goods & Services Options (OESG)
Insurance Options (OESI)

Media Options (OESM)

Oil & Gas Options (OESE)

Personal & Household Goods Options (OESZ)
Retail Options (OESR)

Technology Options (OESY)
Telecommunications Options (OEST)

Travel & Leisure Options (OESV)

Utilities Options (OESU).

Dow Jones EURO STOXX™ Sector Contract Standard
(Market Sector Indexes)
Automobiles & Parts Index
Banks Index
Basic Resources Index
Chemicals Index
Construction & Materials Index
Financial Services Index
Food & Beverage Index
Health Care Index
Industrial Goods & Services Index
Insurance Index
Media Index
Oil & Gas Index
Personal & Household Goods Index
Retail Index
Technology Index
Telecommunications Index
Travel & Leisure Index
Utilities Index.
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Contract Value
EUR 50 per Dow Jones EURO STOXX™ Sector Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 5.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases at 12:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
The average of the respective Dow Jones EURO STOXX™
Sector Index values calculated between 11:50 and
12:00 CET on the Last Trading Day. The Final Settle-
ment Price is determined at 12:00 CET on the Last

Trading Day.
Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective options series
until the end of the Post-Trading Full Period (21:00 CET).
Contract Months

Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and the
two following semi-annual months of the June and
December cycle thereafter.
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Exercise Prices

The exercise price intervals for Dow Jones EURO
STOXX™ Sector Index Options are as follows:

Months with Minimum Exercise Price

a Remaining Size of Intervals in

Lifetime of Exercise Prices  Index Points
1-12 9 5

>12 5 10

Upon the admission of a contract, at least nine exercise
prices shall be made available for each term for each call
and put, such that four exercise prices are in-the-money,
one is at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium

The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
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09:00-17:30 CET



(FDAX®)

Contract Standard
DAX?®, the blue chip index of Deutsche Borse AG.

Contract Value
EUR 25 per DAX® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.5 of a point, equivalent to a value of EUR 12.50.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases with the start of the
intraday auction in the electronic trading system Xetra®
at 13:00 CET.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the DAX®, determined on the basis of the
prices of the DAX® component shares on the Last
Trading Day, as determined in the intraday auction
starting at 13:00 CET in the electronic trading
system Xetra®.

Trading Hours
09:00-20:00 CET

DAX® Futures have been admitted for trading in the U.S.
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(ODAX®)

Contract Standard
DAX?®, the blue chip index of Deutsche Borse AG.

Contract Value
EUR 5 per DAX® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 0.50.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases with the start of the intra-
day auction in the electronic trading system Xetra®
at 13:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Value of the DAX®, determined on the basis of the prices
of the DAX® component shares on the Last Trading Day,
as determined in the intraday auction starting at
13:00 CET in the electronic trading system Xetra®.

Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective option series
until the end of the Post-Trading Full Period (21:00 CET).
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Contract Months
Up to 60 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, the
four following semi-annual months of the June and
December cycle thereafter and the two following annual
months of the December cycle thereafter.

Exercise Prices
The exercise price intervals for DAX® Options are

as follows:
Months with Minimum Exercise Price
a Remaining Size of Intervals in
Lifetime of Exercise Prices  Index Points
1-12 9 50
13-24 5 100
>24 5 200

Upon the admission of a contract, at least nine exercise
prices shall be made available for each due date with

a term of up to twelve months for each call and put,
such that four exercise prices are in-the-money, one is
at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET
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(F2MX)

Contract Standard
MDAX?®, the international mid cap index of
Deutsche Borse AG.

Contract Value
EUR 5 per MDAX® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
1 point, equivalent to a value of EUR 5.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases with the start of the
intraday auction in the electronic trading system Xetra®
at 13:00 CET.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the MDAX?®, determined on the basis of
the prices of the MDAX® component shares on the
Last Trading Day, as determined in the intraday
auction starting at 13:00 CET in the electronic trading
system Xetra®.

Trading Hours
08:50-20:00 CET
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(FTDX)

Contract Standard
TecDAX?®, the international technology index of
Deutsche Borse AG.

Contract Value
EUR 10 per TecDAX® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
1 point, equivalent to a value of EUR 10.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases with the start of the
intraday auction in the electronic trading system Xetra®
at 13:00 CET.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the TecDAX®, determined on the basis of
the prices of the TecDAX® component shares on the
Last Trading Day, as determined in the intraday
auction starting at 13:00 CET in the electronic trading
system Xetra®.

Trading Hours
09:00-20:00 CET
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(OTDX)

Contract Standard
TecDAX®, the international technology index of
Deutsche Borse AG.

Contract Value
EUR 10 per TecDAX® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 1.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases with the start of the intra-
day auction in the electronic trading system Xetra® at
13:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Value of the TecDAX®, determined on the basis of the
prices of the TecDAX® component shares on the Last
Trading Day, as determined in the intraday auction
starting at 13:00 CET in the electronic trading system
Xetra®.
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Exercise
European style; an option may only be exercised on the
Last Trading Day of the respective option series until
the end of the Post-Trading Full Period (21:00 CET).

Contract Months
Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and
the two following semi-annual months of the June
and December cycle thereafter.

Exercise Prices
The exercise price intervals for TecDAX® Options are

as follows:

Months with Minimum Exercise Price

a Remaining Size of Intervals in

Lifetime of Exercise Prices _ Index Points
1-12 9 5)

>12 5 10

Upon the admission of a contract, at least nine exercise
prices shall be made available for each term for each call
and put, such that four exercise prices are in-the-money,
one is at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET
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(F1TA)

Contract Standard
Dow Jones Italy Titans 30°* Index.

Contract Value
EUR 10 per Dow Jones ltaly Titans 30°" Index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
1 point, equivalent to a value of EUR 10.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases at 09:10 CET on the
Last Trading Day.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the Dow Jones Italy Titans 30°* Index, calcu-
lated on the basis of the Borsa Italiana opening prices
of the Dow Jones Italy Titans 30°" Index component
shares on the Final Settlement Day.

Trading Hours
09:00-17:40 CET
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(O1TA)

Contract Standard
Dow Jones Italy Titans 30°* Index.

Contract Value
EUR 10 per Dow Jones ltaly Titans 30°" Index point.

Settlement
Cash settlement based on the Final Settlement Price,
payable on the first exchange trading day following the
Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 points, equivalent to a value of EUR 1.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract series ceases at 09:10 CET on
the Last Trading Day.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not reason-
ably reflect the prevailing market conditions, Eurex will
establish the official settlement price.

Final Settlement Price
The value of the Dow Jones lItaly Titans 30" Index,
calculated on the basis of the Borsa Italiana opening
prices of the Dow Jones Italy Titans 30°* Index
component shares on the Final Settlement Day.

Exercise
European style; an option may only be exercised on
the Last Trading Day of the respective option series,
up to the end of the Post-Trading Period (21:00 CET).
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Contract Months
Up to 24 months: The three nearest calendar months,
the three following months within the March, June,
September and December cycle thereafter, as well as the
two following months of the June and December cycle
thereafter.

Exercise Prices
The exercise price intervals for Dow Jones
Italy Titans 30°" Index Options are as follows:

Months with Minimum Exercise Price

a Remaining Size of Intervals in

Lifetime of Exercise Prices  Index Points
1-12 9 50

>12 5 100

Upon the admission of a contract, at least nine exercise
prices shall be made available for each due date with

a term of up to twelve months for each call and put,
such that four exercise prices are in-the-money, one is
at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with a
term of more than twelve months for each call and put,
such that two exercise prices are in-the-money, one is
at-the-money and two are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:40 CET
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(FFOX)

Contract Standard
Finnish Equity Index (OMXH25).

Contract Value
EUR 10 per OMXH25 index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 1.

Contract Months
The three quarterly months of the March, June,
September and December cycle.

Last Trading Day
Last Trading Day of index futures contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
maturing futures contract ceases at 17:30 CET on the
Last Trading Day.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the OMXH25 Index, calculated on the basis
of the weighted average prices of the index compo-
nent shares, as traded on Helsinki Stock Exchange from
08:40 until 17:30 CET on the Last Trading Day.

Trading Hours
09:00-20:00 CET
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(OFOX)

Contract Standard
Finnish Equity Index (OMXH25).

Contract Value
EUR 10 per OMXH25 index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of EUR 1.

Last Trading Day
Last Trading Day of index options contracts is the Final
Settlement Day. Final Settlement Day is the third Friday
of each contract month; otherwise the exchange trading
day immediately preceding that Friday. Trading in the
expiring option series ceases at 17:30 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Value of the OMXH25 index, calculated on the basis
of the weighted average prices of the index component
shares, as traded on Helsinki Stock Exchange from 08:40
until 17:30 CET on the Last Trading Day.

Exercise
European style; an option may only be exercised on
the Final Settlement Day of the respective option series
until the end of the Post-Trading Full Period (21:00 CET).
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Contract Months
Up to 12 months: The three nearest calendar months,
the three following quarterly months of the March, June,
September and December cycle thereafter.

Exercise Prices
The exercise price interval for the OMXH25 index
options contract is 25 index points. Upon the admis-
sion of a contract, at least nine exercise prices shall
be made available for each term for each call and put,
such that four exercise prices are in-the-money, one is
at-the-money, and four are out-of-the-money.

Option Premium
The EUR equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET

57



(FSMI)

Contract Standard
Swiss Market Index (SMI®).

Contract Value
CHF 10 per SMI® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Final Settlement Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
1 point, equivalent to a value of CHF 10.

Contract Months
The three quarterly months of the March, June,
September, and December cycle.

Final Settlement Day and Last Trading Day
Last Trading Day is the exchange trading day immedia-
tely preceding the Final Settlement Day. Final Settlement
Day is the third Friday of each contract month if this is
an exchange trading day; otherwise the exchange trad-
ing day immediately preceding that Friday. Trading in the
maturing futures contract ceases at 17:30 CET.

Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or if
the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the last traded price within the last 15 minutes of
continuous trading. If the last traded price is older than
15 minutes or does not reasonably reflect the prevailing
market conditions, Eurex will establish the official settle-
ment price.
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Final Settlement Price
Value of the SMI®, calculated on the basis of the virt-x
opening prices of the SMI® component shares on the
Final Settlement Day.

Trading Hours
09:00-17:30 CET
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(OSMI)

Contract Standard
Swiss Market Index (SMI®).

Contract Value
CHF 10 per SMI® index point.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In points, with one decimal place.

Minimum Price Change
0.1 of a point, equivalent to a value of CHF 1.

Final Settlement Day and Last Trading Day
Last Trading Day is the exchange trading day immedia-
tely preceding the Final Settlement Day. Final Settlement
Day is the third Friday of each contract month if this is
an exchange trading day; otherwise the exchange trad-
ing day immediately preceding that Friday. Trading in the
expiring option series ceases at 17:30 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Value of the SMI®, calculated on the basis of the virt-x
opening prices of the SMI® component shares on the
Final Settlement Day.

Exercise
European style; an option may only be exercised on
the Final Settlement Day of the respective option series
until the end of the Post-Trading Full Period (21:00 CET).
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Contract Months
Up to 60 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, the
four following semi-annual months of the June and
December cycle thereafter and the two following annual
months of the December cycle.

Exercise Prices
The exercise price intervals for SMI® Options
are as follows:

Months with Minimum Exercise Price
a Remaining Size of Intervals in
Lifetime of Exercise Prices _ Index Points
1-12 9 50
13-24 5 100
>24 5 200

Upon the admission of a contract, at least nine exercise
prices shall be made available for each due date with

a term of up to twelve months for each call and put,
such that four exercise prices are in-the-money, one is
at-the-money and four are out-of-the-money.

Upon the admission of a contract, at least five exercise
prices shall be made available for each due date with
a term of more than twelve months for each call and
put, such that two exercise prices are in-the-money,
one is at-the-money and two are out-of-the-money.

Option Premium
The CHF equivalent of the premium in points is payable
in full, on the first exchange trading day following the
trade date.

Trading Hours
09:00-17:30 CET
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EXTF Futures

DAX® EX Futures (EXSF)

Dow Jones EURO STOXX*™ 50 EX Futures (EXWF)
iShares Dow Jones EURO STOXX™ 50 Futures (EUNF)
XMTCH on SMI® Futures (XMTF).

Contract Standards
DAX® EX
Dow Jones EURO STOXX™ 50 EX
iShares Dow Jones EURO STOXX™™ 50
XMTCH on SMI®.

Contract Size
100 shares of the underlying Exchange Traded Fund (ETF).

Settlement
Physical delivery of 100 index fund shares (ETFs).

Settlement Day
Two exchange trading days, three exchange trading
days in the case of XMTCH on SMI® Futures, after the
Last Trading Day.

Minimum Price Change
EUR 0.01 or CHF 0.01.

Contract Months
The three nearest quarterly months of the March, June,
September and December cycle.

Last Trading Day
The third Friday of each contract month, if this is an
exchange trading day; otherwise, the exchange trading
day immediately preceding that Friday.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.
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Tender Price
Price of the respective underlying Exchange Traded Fund
effected in the closing auction in the electronic trading
system of the underlying market on the Last Trading
Day. If no price in the underlying Exchange Traded Fund
is effected in the closing auction, the volume-weighted
average of the last three traded prices of the respective
underlying Exchange Traded Fund effected in the elec-
tronic trading system of the underlying exchange shall
be used.

Trading Hours
09:00-20:00 CET
09:00-17:20 CET in the case of XMTCH
on SMI®Futures.
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EXTF Options

DAX® EX Options (EXSF)

Dow Jones EURO STOXX** 50 EX Options (EXWF)
iShares Dow Jones EURO STOXX™ 50 Options (EUNF)
XMTCH on SMI® Options (XMTF).

Contract Standards
DAX® EX
Dow Jones EURO STOXX™ 50 EX
iShares Dow Jones EURO STOXX™™ 50
XMTCH on SMI®.

Contract Size
100 shares of the underlying Exchange Traded Fund (ETF).

Settlement
Physical delivery of 100 index fund shares (ETFs).

Settlement Day
Two exchange trading days, three exchange trading
days in the case of XMTCH on SMI® Options, after
the exercise.

Minimum Price Change
EUR 0.01 or CHF 0.01.

Last Trading Day
The third Friday of each contract month, if this is an
exchange trading day; otherwise, the exchange trading
day immediately preceding that Friday.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Contract Months
Up to 24 months: The three nearest calendar months,
the three following quarterly months of the March,
June, September and December cycle thereafter, and the
two following semi-annual months of the cycle June and
December thereafter.
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Exercise Prices

Exercise

The exercise price intervals for EXTF Options are
as follows:

Exercise Price Intervals*
in EUR and CHF,

Exercise Prices
in EUR and CHF,

respectively respectively
0.20- 5.00 0.20
5.,50- 10.00 0.50
11.00 - 20.00 1.00
22.00 - 50.00 2.00
52.50 — 100.00* * 2.50
55.00 — 100.00 5.00
110.00 — 200.00 10.00
210.00 — 500.00** 10.00
220.00 - 500.00 20.00
>500.00** 25.00
>500.00 50.00

* The exercise price intervals are doubled for option contracts with
lifetimes of more than 18 months.

** Only for at-the-money options of the first three contract months.

With introduction of each contract, there are at least
three exercise prices for each call and put for each
maturity, there are at least three exercise prices availa-
ble for trading, one in-the-money, one at-the-money
and one out-of-the-money exercise price.
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American style; an option that can be exercised until
the end of the Post-Trading Full Period (19:00 CET) on
any exchange trading day during the lifetime of the
option, or until the end of the Post-Trading Full Period
(21:00 CET) on the Last Trading Day.

67



An EXTF options contract, the underlying security of
which is traded in the electronic trading system of the
Frankfurt Stock Exchange (Xetra®), may be exercised
on any trading day with the exception of the day
preceding the day of the dividend payout, respectively
with the exception of the day preceding the day of
the tax contribution.

Option Premium

EUR or CHF value, as appropriate, payable in full,
on the first exchange day following the trade date.

Trading Hours
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09:00-17:30 CET
09:00-17:20 CET in the case of XMTCH
on SMI® Options.

n
[
i
s
2
=
[
(]






One-Month

EONIA Futures

(FEO1)

Contract Standard
Average rate of the effective overnight reference rate for
the euro (EONIA — Euro Over Night Index Average) —
calculated by the European Central Bank (ECB) — for a
period of one calendar month.

Contract Value
EUR 3 million.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In percent, with three decimal places, expressed as 100
minus the traded average effective EONIA rate of interest.

Minimum Price Change
0.005 percent, equivalent to a value of EUR 12.50.

Contract Months
The present calendar month and the eleven nearest
calendar months.

Last Trading Day and Final Settlement Day
Last exchange trading day of the respective contract
month, provided that on that day the daily effective over-
night reference rate for the euro (EONIA) is calculated
by the European Central Bank; otherwise, the exchange
trading day immediately preceding that day. Trading in
the maturing futures contract ceases at 19:00 CET.
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Daily Settlement Price
The volume-weighted average price of the last five
trades of the day, provided that these are not older
than 15 minutes; or, if more than five trades have
occurred during the final minute of trading, then the
volume-weighted average price of all trades that
occurred during that period. If such a price cannot be
determined, or if the price so determined does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Eurex establishes the Final Settlement Price after
19:00 CET on the Last Trading Day on the basis of the
compounded average of the effective overnight
reference rate for the euro (EONIA) as calculated by
the European Central Bank on a daily basis for the period
of the contract. To fix the Final Settlement Price the
compounded EONIA average rate will be arithmetically
rounded to the nearest price interval (0.005; 0.01 or a
multiple thereof) and then subtracted from 100.

Trading Hours
08:00-19:00 CET

Matching of Trades (Pro Rata Matching)
Orders and quotes in the One-Month EONIA Futures
are matched according to the principle of pro rata
matching, which is exclusively based on the principle
of price priority.

One-Month EONIA Futures have been admitted for trading
in the U.S.
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Three-Month

EURIBOR Futures

(FEU3)

Contract Standard
European Interbank Offered Rate (EURIBOR) for three-
month euro term deposits.

Contract Value
EUR 1 million.

Settlement
Cash settlement, payable on the first exchange trading
day following the Last Trading Day.

Price Quotation
In percent, with three decimal places, expressed as
100 minus the traded rate of interest.

Minimum Price Change
0.005 percent, equivalent to a value of EUR 12.50.

Contract Months
The twelve successive quarterly months of the March,
June, September and December cycle.

Last Trading Day and Final Settlement Day
Two exchange trading days prior to the third Wednesday
of the respective contract month, provided that on that
day FBE/ACI has determined the EURIBOR reference
interest rate pertaining to three-month euro term depos-
its; otherwise, the exchange trading day immediately
preceding that day. Trading in the maturing futures con-
tract ceases at 11:00 CET.
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Daily Settlement Price
The volume-weighted average price of the last five
trades of the day, provided that these are not older
than 15 minutes; or, if more than five trades have
occurred during the final minute of trading, then the
volume-weighted average price of all trades that
occurred during that period. If such a price cannot be
determined, or if the price so determined does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Final Settlement Price
Eurex establishes the Final Settlement Price at 11:00 CET
on the Last Trading Day, based on the reference interest
rate (EURIBOR) for three-month euro term deposits
as determined by FBE/ACI. To fix the Final Settlement
Price, the EURIBOR rate is rounded to the nearest price
interval (0.005; 0.01 or a multiple thereof), and is then
subtracted from 100.

Trading Hours
08:00-19:00 CET

Matching of Trades (pro rata matching)
Orders and quotes in Three-Month EURIBOR Futures
are matched according to the principle of pro rata
matching, which is exclusively based on the principle
of price priority.

Three-Month EURIBOR Futures have been admitted for trading
in the U.S.
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Options on Three-Month

EURIBOR Futures

(OEU3)

Contract Standard
Three-Month EURIBOR Futures.

Contract Value
One Three-Month EURIBOR Futures contract.

Settlement
The exercise of an Option on the Three-Month EURIBOR
Futures contract results in the creation of a correspond-
ing position in the Three-Month EURIBOR Futures for
the option buyer as well as the seller to whom the exer-
cise is assigned. The position is established after the
Post-Trading Full Period of the exercise day, and is based
on the agreed exercise price.

Price Quotation
In points, with three decimal places.

Minimum Price Change
0.005 of a point, equivalent to a value of EUR 12.50.

Last Trading Day
Two exchange trading days prior to the third Wednesday
of the respective contract month, provided that on that
day FBE/ACI has determined the EURIBOR reference
interest rate pertaining to three-month euro term deposits;
otherwise, the exchange trading day immediately pre-
ceding that day. Trading in the expiring options series
ceases at 11:00 CET.

Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not
reasonably reflect the prevailing market conditions,
Eurex will establish the official settlement price.

Exercise
American style; an option can be exercised up to the
end of the Post-Trading Full Period (20:00 CET) on any
exchange trading day during the lifetime of the option.
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Contract Months
The four successive quarterly months of the March,
June, September and December cycle (that is, up to a
maximum lifetime of twelve months). The maturity
month of the underlying futures contract and the con-
tract month of the option are identical.

Exercise Prices
Option series have exercise prices with intervals of 0.1
of a point (for example, 95.4; 95.5; 95.6). For each
contract month, there are at least 21 call and 21 put
series, each with an at-the-money exercise price as
well as ten in-the-money and ten out-of-the-money
exercise prices.

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

Trading Hours
08:00-19:00 CET

Options on Three-Month EURIBOR Futures have been admitted for
trading in the U.S.
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Fixed Income Futures

EUR Fixed Income Futures
Euro-Schatz Futures (FGBS)
Euro-Bobl Futures (FGBM)
Euro-Bund Futures (FGBL)
Euro-BuxI® Futures (FGBX)

CHF Fixed Income Futures
CONF Futures (CONF)

Contract Standards
Notional short-, medium- or long-term debt instrument
issued by the Federal Republic of Germany or the Swiss
Confederation with different remaining terms (see Settle-
ment) and a six percent coupon.

Contract Values
EUR Fixed Income Futures: EUR 100,000
CHF Fixed Income Futures: CHF 100,000

Settlement
EUR Fixed Income Futures: A delivery obligation arising
out of a short position in a EUR Fixed Income Futures con-
tract may only be fulfilled by the delivery of certain debt
securities issued by the Federal Republic of Germany with
a remaining term on the Delivery Day of:
Contract Standard Remaining Term in Years
Euro-Schatz Futures (FGBS) 1.75t0 2.25
Euro-Bobl Futures (FGBM) 45 to 55
Euro-Bund Futures (FGBL) 8.5 to 10.5
Euro-Bux|® Futures (FGBX) 20 to305
Such debt securities must have a minimum issue amount
of EUR 5 billion.
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CHF Fixed Income Futures: A delivery obligation arising
out of a short position in a CHF Fixed Income Futures
contract may only be fulfilled by the delivery of certain
debt securities issued by the Swiss Confederation with a
remaining term on the Delivery Day of:

Contract Standard Remaining Term in Years

CONF Futures (CONF) 8to 13

Such debt securities must have a minimum issue amount
of CHF 500 million. In the case of callable bonds, the first
and last call dates must be between eight and 13 years.

Price Quotation and Minimum Price Change

The Price Quotation is in percent of the par value.

Contract Standard Minimum Value
Price Change
Euro-Schatz Futures (FGBS) 0.005% EUR 5
Euro-Bobl Futures (FGBM) 0.01% EUR 10
Euro-Bund Futures (FGBL) 0.01% EUR 10
Euro-BuxI® Futures (FGBX) 0.01% EUR 10
CONF Futures (CONF) 0.01% CHF 10
Delivery Day

Contract Month

Notification

The tenth calendar day of the respective quarterly
month, if this day is an exchange trading day; otherwise,
the following exchange trading day.

The three successive quarterly months of the March,
June, September and December cycle.

Clearing members with open short positions on the Last
Trading Day of the maturing delivery month must notify
Eurex which debt instruments they will deliver. Such noti-
fication must be given by the end of the Post-Trading
Full Period (20:00 CET).

Last Trading Day

Two exchange trading days prior to the Delivery Day
of the relevant delivery month. Trading in the maturing
delivery month ceases at 12:30 CET.
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Daily Settlement Price

The closing price determined within the closing auction;
if no price can be determined in the closing auction or

if the price so determined does not reasonably reflect the
prevailing market conditions, the daily settlement price
will be the volume-weighted average price of the last five
trades of the day, provided that these are not older than
15 minutes; or, if more than five trades have occurred
during the final minute of trading, the volume-weighted
average price of all trades that occurred during that
period. If such a price cannot be determined, or if the
price so determined does not reasonably reflect the
prevailing market conditions, Eurex will establish the
official settlement price.

Final Settlement Price

The volume-weighted average price of the last ten
trades of the day, provided that these are not older than
30 minutes; or, if more than ten trades have occurred
during the final minute of trading, the volume-weighted
average price of all trades that occurred during that peri-
od. The Final Settlement Price is determined at 12:30 CET
on the Last Trading Day.

Trading Hours

EUR Fixed Income Futures: 08:00-19:00 CET
CHF Fixed Income Futures: 08:30-17:00 CET

Fixed Income Futures have been admitted for trading in the U.S.
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Options on

Fixed Income Futures

EUR Fixed Income Options
Options on Euro-Schatz Futures (OGBS)
Options on Euro-Bobl Futures (OGBM)
Options on Euro-Bund Futures (OGBL)

Contract Standards
Futures contract on a notional short-, medium- or long-
term debt instrument issued by the Federal Republic of
Germany with different remaining terms and a six percent
coupon.

Contract Standard Remainings Terms in Years
Euro-Schatz Futures (OGBS) 1.75to 2.25

Euro-Bobl Futures (OGBM) 4.5 to 5.5

Euro-Bund Futures (OGBL) 8.5 to 10.5

Contract Value
One Fixed Income Futures contract.

Settlement
The exercise of an Option on the Fixed Income Futures
results in the creation of a corresponding position in the
Fixed Income Futures for the option buyer as well as the
seller to whom the exercise is assigned. The position is
established after the Post-Trading Full Period of the exercise
day, and is based on the agreed exercise price.

Price Quotation and Minimum Price Change
The price quotation is in points.

Options on Minimum Value
Price Change

Euro-Schatz Futures (OGBS) 0.005 points EUR 5

Euro-Bobl Futures (OGBM) 0.01 points EUR 10

Euro-Bund Futures (OGBL) 0.01 points EUR 10

Last Trading Day
Six exchange trading days prior to the first calendar day
of the option contract month.
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Daily Settlement Price
The last traded price of the trading day; or, if the last
traded price is older than 15 minutes or does not reason-
ably reflect the prevailing market conditions, Eurex will
establish the official settlement price.

Exercise
American style; an option can be exercised up to the
end of the Post-Trading Full Period (20:00 CET) on any
exchange trading day during the lifetime of the option.

Contract Months
Up to 6 months: The three nearest calendar months,
as well as the following quarterly month of the March,
June, September and December cycle thereafter.

Underlying Futures Contracts
For the March, June, September, and December contract
months, the maturity month of the underlying futures con-
tract and the contract month of the option are identical.

For all other contract months, the maturity month of the
underlying futures contract is the quarterly month follow-
ing the contract month of the option.

Exercise Prices
Option series have exercise prices with different intervals
(see table). For each contract month, there are at least
nine call and nine put series, each with an at-the-money
exercise price as well as four in-the-money and four out- |
of-the-money exercise prices.

Options on Intervals

Euro-Schatz Futures (OGBS) 0.1 points
Euro-Bobl Futures (OGBM) 0.25 points
Euro-Bund Futures (OGBL) 0.50 points

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

Trading Hours
08:00-19:00 CET

Options on Fixed Income Futures have been admitted for trading
in the U.S.
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Eurex Bonds is an electronic communication network
(ECN) and provides participants with an electronic
trading platform for off-exchange, “wholesale" trading
in debt securities. Also, by having networked the Eurex
Bonds trading platform into the Eurex trading system,

a direct link between the spot and futures markets is
available to enable electronic basis trading of bonds via
a central order book. Necessary liquidity in the bond and
basis trading markets is provided by Market Makers.

Trades in bond and basis instruments can either
be entered via the central order book or via the
pre-arranged trade facility.

Clearing und Settlement
Eurex Clearing AG acts as central counterparty between
buyers and sellers, thus guaranteeing trading anonymity.
Participants can use one collateral pool for all products
offered by Eurex.

Each market participant has the opportunity to choose
either Clearstream Banking AG, Frankfurt, Clearstream
Banking SA, Luxembourg or Euroclear Bank S.A. for the
settlement of its cash market trades. As soon as a buy or
sell order is executed in the system, related settlement
instructions are forwarded automatically.

Participation
In principle, participation in Eurex Bonds is open to all
interested credit institutions and financial service pro-
viders pursuant to Article 1 of the European Investment
Services Directive (93/22/EEC) and subject to a super-
visory authority in their country of origin.
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German Government Bonds

Segment Standard
Debt securities issued by the German government
(Bund, Bobl and Schatz issues) with a minimum out-
standing volume of EUR 4 billion.

Contract Size
Central order book:
Minimum of EUR 1 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In percent of the par value with three decimal places.

Delivery Days
Central order book:
Delivery on the third business day after trading day (t+3).
Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Treasury Discount Paper
(Bubills)

Segment Standard
Treasury discount paper (Bubills) issued by the German
government with a minimum outstanding volume of
EUR 4 billion.

Contract Size
Central order book:
Minimum of EUR 10 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In yield terms, with three decimal places.

Delivery Days
Central order book:

Delivery on the second business day after trading day (t+2).

Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Basis Instruments

Segment Standard
Basis instruments on German government bonds.

Contract Size
Central order book:
Minimum of EUR 5 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In percent with three decimal places.

Delivery Days
Central order book:
Delivery on the third business day after trading day (t+3).
Pre-arranged trade facility:
Delivery day selectable between t+2 and t+3.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
08:20-19:00 CET
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Jumbo Mortgage Bonds
and State Bonds

Segment Standard
Jumbo mortgage bonds of German issuers with a mini-
mum outstanding volume of EUR 1 billion and a mini-
mum rating of AA- from Standard & Poor's Rating
Services Inc. or Aa3 from Moody's Investor Services Inc.

German federal state bonds with a minimum outstanding
volume of EUR 1 billion and a minimum rating of AA-
from Standard & Poor’s Rating Services Inc. or Aa3 from
Moody's Investor Services Inc.

Contract Size
Central order book:
Minimum of EUR 1 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In percent of the par value, with three decimal places.

Delivery Days
Central order book:
Delivery on the third business day after trading day (t+3).
Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Agencies

Segment Standard
Debt securities issued by the Kreditanstalt fir Wieder-
aufbau (Reconstruction Loan Corporation), by the
European Investment Bank, and NRW.Bank with a mini-
mum outstanding volume of EUR 2 billion and a mini-
mum rating of AA- from Standard & Poor's Rating
Services Inc. or Aa3 from Moody's Investor Services Inc.

Contract Size
Central order book:
Minimum of EUR 1 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In percent of the par value, with three decimal places.

Delivery Days
Central order book:
Delivery on the third business day after trading day (t+3).
Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Covered Bonds

Segment Standard
Euro-denominated covered bonds from Spain, France,
UK and Republic of Ireland with a minimum outstanding
volume of EUR 2 billion and a minimum outstanding
rating of AA- from the rating agency Standard & Poor's
Rating Services Inc. or Aa3 from the rating agency
Moody's Investor Services Inc.

Contract Size
Central order book:
Minimum of EUR 1 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 1 million or a multiple thereof.

Price Quotation
In percent of the par value, with three decimal places.

Delivery Days
Central order book:

Delivery on the third business day after trading day (t+3).

Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Corporate Bonds
and Financials

Segment Standard
Selected corporate bonds and financials with a
minimum outstanding volume of EUR 1 billion and
an “Investment grade"” rating.

Contract Size
Central order book:
Minimum of EUR 0.5 million or a multiple thereof.
Pre-arranged trade facility:
Minimum of EUR 0.5 million or a multiple thereof.

Price Quotation
In percent of the par value, with three decimal places.

Delivery Days
Central order book:
Delivery on the third business day after trading day (t+3).
Pre-arranged trade facility:
Delivery day selectable between t+2 and t+89.

Trading Hours
Central order book:
08:30-17:30 CET
Pre-arranged trade facility:
07:25-19:00 CET
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Eurex Repo EUR Market

Eurex Repo EUR Market is an electronic communication
network (ECN) and provides participants with an elec-
tronic trading facility for repo trading. Repo quotations
are entered into the central order book.

Clearing and Settlement

Participation
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Clearing in respect of all repo transactions effected via
the system shall be handled by Eurex Clearing AG in its
capacity as a clearing house. Eurex Clearing AG acts as
central counterparty between buyers and sellers, thus
guaranteeing trading anonymity. The performance and
the maintenance of margin in respect to all repo trans-
actions (Clearing) shall be made in accordance with the
Clearing Conditions of Eurex Clearing AG.

Each market participant has the opportunity to choose
either Clearstream Banking AG, Frankfurt, Clearstream
Banking SA, Luxembourg or Euroclear Bank S.A. for the
settlement of its repo trades.

In principle, participation in Eurex Repo is open to all
interested credit institutions and financial service pro-
viders pursuant to Article 1 of the European Investment
Services Directive (93/22/EEC) and subject to a super-
visory authority in their country of origin.

General Collateral Basket Segment

German GC Basket

The German GC Basket encompasses debt securities
of the Federal Republic of Germany and the Treuhand-
anstalt denominated in euro. Each security contained
in the basket can also be traded “Special".

Contract Value

Settlement

Minimum of EUR 1 million or a multiple thereof.

Delivery versus payment.

Price Quotation

In percent, with a maximum of six decimal places.

Contract Types

ON, TN, SN, CN, C1W, 1W, 2W, 3W, 1M, 2M, 3M, 6\,
9M, 12M, MAR, JUN, SEP, DEC, Non Standard.

Daily Settlement Price

Close of previous day.

Cut-off Dates for Overnight Repo

O/N Repo external

(Settlement between Clearstream and Euroclear)
10:30 CET

O/N Repo internal

(Settlement within Clearstream or within Euroclear)
15:30 CET

Trading Hours

07:30-18:00 CET
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General Collateral Basket Segment

German Jumbo Basket

The German Jumbo Basket encompasses Jumbo-Pfand-
briefe (mortgage bonds) of German issuers. The issuance
volume of such mortgage bonds must be no less than
EUR 500 million. Besides, they must have been rated AA
or higher pursuant to Standard & Poor’s Rating Services
Inc. for “Senior Unsecured Debt", Aa2 or higher pursuant
to Moody's Investor Services Inc. for “Long-term Senior-
Debt" or AA or higher pursuant to the rating agency Fitch
Inc. for “International Long-Term Credit". Each security
contained in the basket can also be traded “Special".

Contract Value
Minimum of EUR 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
ON, TN, SN, CN, C1W, 1W, 2W, 3W, 1M, 2M, 3M, 6M,
9M, 12M, MAR, JUN, SEP, DEC, Non Standard.

Daily Settlement Price
Close of previous day.

Cut-off Dates for Overnight Repo
O/N Repo external
(Settlement between Clearstream and Euroclear)
10:30 CET
O/N Repo internal
(Settlement within Clearstream or within Euroclear)
15:30 CET

Trading Hours
07:30-18:00 CET
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General Collateral Basket Segment

German GC KfW/Lander
Basket

The German GC KfW/Lander Basket encompasses
public authorities bonds (German federal state bonds —
Landeranleihen) and bonds of corporations under
public law (Reconstruction Loan Corporation — Kredit-
anstalt fiir Wiederaufbau) of the Federal Republic of
Germany which are denominated in euro. Each security
contained in the basket can also be traded “Special”.

Contract Value
Minimum of EUR 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
ON, TN, SN, CN, C1W, 1W, 2W, 3W, 1M, 2M, 3M, 6M,
9M, 12M, MAR, JUN, SEP, DEC, Non Standard.

Daily Settlement Price
Close of previous day.

Cut-off Dates for Overnight Repo
O/N Repo external
(Settlement between Clearstream and Euroclear)
10:30 CET
O/N Repo internal
(Settlement within Clearstream or within Euroclear)
15:30 CET

Trading Hours
07:30-18:00 CET
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General Collateral Basket Segment

Eurex Repo CHF Market
SNB GC Basket

Eurex Repo CHF Market is an electronic communication
network (ECN) and provides participants with an elec-
tronic trading facility for repo trading. Repo quotations

The SNB GC Basket as a collective basket comprises all
three individual baskets (CHF GC Basket, Euro GC Basket
and German Jumbo-Pfandbriefe GC Basket) containing

are entered into the central order book. between A and AAA rated collateral denominated in
euro or Swiss Francs accepted for repos by the Swiss
National Bank (SNB).
Clearing and Settlement
SIS SegalnterSettle and Swiss Interbank Clearing provide
fully automated settlement and clearing facilities, thus or traded on an organized market (cf. Art. 12g Swiss
guaranteeing efficient execution of securities and cash Banking Ordinance) that can be delivered through SIS
transactions in the Swiss Franc Repo Market. SegalnterSettle are eligible.

Only securities listed on a recognized stock exchange

Participation Contract Value
Participants must be subject to a financial market super- Minimum of CHF 1 million or a multiple thereof.
visory authority in their country of domicile and, pursuant

to the laws of such country, hold the status of a bank Settlement

(that is, allowance to carry out deposit-taking, lending Delivery versus payment.
and financial-commission business activities) or a status

equivalent to that of a Swiss securities dealer. A reason- Price Quotation

able exchange of information between the domestic and

foreign supervisory authorities must be possible for the

purpose of supervising participants. Participants domiciled Contract Types

abroad require no securities dealer permit from the Swiss IN, TIN, ON, TN, SN, 1W, 2W, 3W, 1M, 2M, 3M, 61,

Federal Banking Commission. 9IM, 12M, IMM MAR, IMM JUN, IMM SEP, IMM DEC,
Non Standard.

In percent, with a maximum of six decimal places.

Branch offices may also be admitted as participants.

Central banks, international organisations, as well as other Daily Settlement Price

entities that are in possession of a special permit from Close of previous day.
Eurex Zirich AG, may become participants without hold-

ing a banking status or a securities dealer permit. Cut-off-Dates

Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET
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General Collateral Basket Segment

CHF GC Basket

Only securities denominated in Swiss Francs and listed
on a recognized stock exchange or traded on an organ-
ized market (cf. Art. 12g Swiss Banking Ordinance) that

can be delivered through SIS SegalnterSettle are eligible.

The minimal rating for bonds of foreign issuers is either
A pursuant to Standard & Poor's Rating Services Inc. or

A2 pursuant to Moody's Investor Services Inc.The volume

of the issue must amount to at least CHF 100 million.

Contract Value
Minimum of CHF 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
IN, TIN, ON, TN, SN, 1W, 2W, 3W, 1M, 2M, 3M, 6 M,
9M, 12M, IMM MAR, IMM JUN, IMM SEP, IMM DEC,
Non Standard.

Daily Settlement Price
Close of previous day.

Cut-off-Dates
Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET
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General Collateral Basket Segment
German Jumbo-Pfandbrief
GC Basket

The German Jumbo Basket encompasses Jumbo-Pfand-
briefe (mortgage bonds) of German issuers. The issuance
volume of such Jumbo-Pfandbriefe must be no less
than EUR 1 billion. Besides, these mortgage bonds must
have been rated AA or higher pursuant to Standard &
Poor's Rating Services Inc. for “Senior Unsecured Debt"
or Aa2 or higher pursuant to Moody's Investor Services
Inc. for “Long-term Senior-Debt".

Contract Value
Minimum of CHF 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
IN, TIN, ON, TN, SN, 1W, 2W, 3W, 1M, 2M, 3M, 6 M,
IM, 12M, IMM MAR, IMM JUN, IMM SEP, IMM DEC,
Non Standard.

Daily Settlement Price
Close of previous day.

Cut-off-Dates
Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET
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General Collateral Basket Segment

Euro GC Basket

The Euro GC Basket encompasses debt securities issued
by the German government (Bubills, German federal
treasury notes (Schatz), German federal debt obligations
(Bobl) and German government bonds (Bund)), debt
securities issued by the Treuhandanstalt (obligations and
bonds), and debt securities issued by the Republic of

Austria and the Netherlands which are euro-denominated.

Minimum issue amount is no less than EUR 1 billion;
bonds must have been rated AAA pursuant to Standard
& Poor's Rating Services Inc. and Moody's Investor
Services Inc. Only securities listed on a regulated stock
exchange are eligible.

Contract Value
Minimum of CHF 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
IN, TIN, ON, TN, SN, 1W, 2W, 3W, 1M, 2M, 3M, 6 M,
9IM, 12M, IMM MAR, IMM JUN, IMM SEP, IMM DEC,
Non Standard.

Daily Settlement Price
Close of previous day.

Cut-off-Dates
Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET
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General Collateral Basket Segment

SMI GC Basket

The SMI GC Basket encompasses all actual SMI® compo-
nents. The securities and the ensuing corporate events
must be denominated in Swiss Francs.

Contract Value
Minimum of CHF 1 million or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
EQYON, EQYTN, EQYSN, EQY1W, EQY2W,
EQYNON-STD.

Daily Settlement Price
Close of previous day.

Cut-off-Dates
Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET
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Special Segment
Special (CHF)

The securities available for Special Repo include all
those shares and securities which are contained in the
GC-basket segments as well as all Swiss equities and
bonds denominated in Swiss Francs listed on the SWX
Swiss Exchange.

Contract Value
Minimum of CHF 10,000 or a multiple thereof.

Settlement
Delivery versus payment.

Price Quotation
In percent, with a maximum of six decimal places.

Contract Types
Special, can be defined by the trader.

Daily Settlement Price
Close of previous day.

Cut-off-Dates
Intraday repo: 14:45 CET
Overnight repo: 15:45 CET

Trading Hours
07:00-18:00 CET

106




08

OTC Block Trades

Eurex Clearing AG has approved the block trading
facility for the products which are listed in the following
table.

OTC Block Trade Strategies
Option strategies or options volatility strategies on the
basis of the option contracts listed on the left are also
admitted to the block trading facility. The minimum block
trade size of option strategies or option volatility strate-
gies is equivalent to the minimum block trade size of the
respective underlying option contracts of the strategy.

Product Minimum Number
of Traded Contracts

Stock Oitions 250
Dow Jones Global Titans 50°" Index Futures (FGTI) 1,000
~ Dow Jones Global Titans 50 Index Options (OGT) 1,000
Dow Jones STOXX*™ 50 Index Futures (FSTX) 250
~ Dow Jones STOXX*' 50 Index Options (OSTX) 1,000
Dow Jones EURO STOXX™ 50 Index Futures (FESX) 1,000
~ Dow Jones EURO STOXX" 50 Index Options (OESX) 1,000
Dow Jones STOXX™ 600 Sector Index Futures 250

Dow Jones EURO STOXX®™ Sector Index Futures 250

DAX® Futures (FDAX®) 250

MDAX?® Futures (F2MX) 250

TecDAX® Options (OTDX) 1,000

OMX-Helsinki 25 Futures (FFOX) 250

SMI® Futures (FSMI)

g

Dow Jones EURO STOXX™ 50 EX Options (EXW1) 1,000
XMTCH on SMI® Options (XMT) 1,000
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Product

One-Month EONIA Futures (FEO1)

Euro-Schatz Futures (FGBS)

Euro-Bobl Futures (FGBM)

Euro-Bund Futures (FGBL)

Euro-BuxI® Futures (FGBX)

OTC Vola Trades

The volatility trade (“vola trade") facility is available for
the following combinations with Eurex options and futures:

Options

Dow Jones Global Titans 50°* Index Options (OGTI)

Dow Jones EURO STOXX®™ 50 Index Options (OESX)

Dow Jones EURO STOXX™ Sector Index Options

TecDAX® Options (OTDX)

SMI® Options (OSMI)
Options on Euro-Schatz Futures (OGBS)

Options on Euro-Bund Futures (OGBL)
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OTC Exchange OTC Exchange
for Physicals Trades for Swaps Trades

(EFP Trades) (EFS Trades)

The EFP trade facility is available for the following com- The EFS trade facility is available for the following
binations of Eurex fixed income futures and debt instru- combinations of Eurex fixed income futures and
ments: OTC interest rate swaps:

Future Leg/Cash Leg for the Eurex Basis Trade Facility Euro-Schatz Futures (FGBS)

Fixed Income Futures Euro-Bobl Futures (FGBM)

denominated in EUR: Euro-Bund Futures (FGBL)

Euro-Schatz Futures (FGBS) : All fixed income debt securities Euro-Bux|® Futures (FGBX)

Euro-Bobl Futures (FGBM) : denominated in the currency of CONF Futures (CONF)

Euro-Bund Futures (FGBL) : the respective futures contract.
Euro-BuxI® Futures (FGBX) h . in EFS Trad .
e m— e The debt securities must have a Cash transactions in EFS Trades are interest rate swaps,

denominated in CHF: price correlation so that the futures which must have the following characteristics:

CONF Futures (CONF) contract is a suitable instrument

for hedging the cash market trans- ® Spot or forward-starting plain vanilla OTC interest

2oy rate swaps

e Written under the terms of an ISDA Master
Agreement or comparable master agreements

® Comprised of regular annual fixed rate payment
against regular floating rate payments

e All payments must be denominated in the same per-
mitted currency as the respective future contract
(that is, EUR for Euro-Schatz, Euro-Bobl, Euro-Bund
and Euro-BuxI® Futures as well as CHF for the
CONF Futures).

The interest rate swaps must have a price correlation
so that the futures contract is a suitable instrument for
hedging the cash market transaction.
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Strategy Combinations

The Strategy Wizard® is a trading platform feature
which facilitates trading option and option volatility
strategies. It enables all market participants to request
and trade strategies, based on 45 predefined strategy
combinations:

Option Strategies

Strategy : Strategy Minimum Strategy Structure and Example

Short Long Name :Price (No.:(Buy Perspective)

Code of ticks)

CBUT Call Butterfly 0 Buy Call, sell two Calls at higher
exercise price, buy Call at equally
higher exercise price ODAX CBUT
JANO5 3800 - 3900 - 4000

PBUT Put Butterfly 0 Buy Put, sell two Puts at higher
exercise price, buy Put at equally
higher exercise price ODAX PBUT
FEBO5 3800 - 3900 - 4000

BUL Call Spread 0 Buy Call, sell Call at higher exer-
cise price ODAX BUL JANO5 3900
- 4000

BER Put Spread 0 Buy Put, sell Put at lower exercise
price ODAX BER JANO5 3900 -
3800

BLT Call Calendar Sell Call in near month, buy Call

Spread at same exercise price in far
month ODAX BLT JANO5 FEBO5
3900
BRT Put Calendar Sell Put in near month, buy Put
Spread at same exercise price in far month
ODAX BRT JANO5 FEBO5 3900
CDIA Call Diagonal Sell Call in near month, buy Call
Calendar at different exercise price in far
Spread month ODAX CDIA JANO5 3900
FEBO5 4000
PDIA Put Diagonal Sell Put in near month, buy Put
Calendar at different exercise price in far
Spread month ODAX PDIA JANO5 4000
FEBO5 3900

GUTS Guts 2 Buy Call, buy Put at higher exer-
cise price ODAX GUTS JANO5
3900 - 4000

RBUL 2x1 Ratio Sell Call, buy two Calls at higher

Call Spread exercise price ODAX RBUL JANO5
:3900 - 4000
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Strategy i Strategy Minimum: Strategy Structure and Example
Short Long Name : Price (No.: (Buy Perspective)
Code of ticks)
RBER 2x1 Ratio Sell Put, buy two Puts at lower
Put Spread exercise pricc ODAX RBER FEBO5
3900 - 4000
IBUT Iron Butterfly 0 Sell Put, buy Put and Call at
higher exercise price, sell Call at
equally higher exercise price
ODAX IBUT JANO5 3800 - 3900 -
4000
COMBO : Combo Sell Call, buy Put at lower exercise
price ODAX COMBO FEB05 3900
- 3800
STG Strangle 2 Buy Put, buy Call at higher exer-
cise price ODAX STG JANO5 3900
- 4000
CLAD Call Ladder Buy Call, sell Call at higher exer-
cise price, sell Call at equally
higher exercise price ODAX CLAD
JANO5 3800 - 3900 - 4000
PLAD Put Ladder Sell Put, sell Put at higher exercise
price, buy Put at equally higher
exercise pricc ODAX PLAD JANO5
3800 - 3900 - 4000
STDT Straddle Sell Call and Put in near month,
Calendar buy Call and Put in far month, all
Spread at same exercise price ODAX
STDT JANO5 FEBO5 3900
DIASTD : Diagonal Sell Call and Put in near month,
Straddle buy Call and Put at different exer-
Calendar cise price in far month ODAX
Spread DIASTD JANO5 4000 FEBO5 3900
CNV Conversion/ Buy Call, sell Put at same exercise
Reversal price ODAX CNV JANO5 4000
STD Straddle 2 Buy Call, buy Put at same exercise
price ODAX STD FEBO5 3900
CCOND : Call Condor 0 Buy Call, Sell Call at higher exer-
cise price, sell Call at equally
higher exercise price, buy Call at
again equally higher exercise price
ODAX CCOND JANO5 3800 -
3900 - 4000 - 4100
PCOND : Put Condor 0 Buy Put, Sell Put at higher exer-
cise price, sell Put at equally
higher exercise price, buy Put at
again equally higher exercise price
ODAX PCOND JANO5 3800 -
3900 - 4000 - 4100
BOX Box 0 Buy Call, sell Put at same exercise

price, buy Put and sell Call at
higher exercise price ODAX BOX
FEBO5 4000 - 4100
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Strategy : Strategy Minimum: Strategy Structure and Example
Short Long Name :Price (No.: (Buy Perspective)
Code of ticks)
BUL-P Call Spread Buy Call, sell Call at higher exer-
versus Put cise price, sell Put at any exercise
price ODAX BUL FEB05 3900 -
4000 versus P 3800
BER-C Put Spread Buy Put, sell Put at lower exercise
versus Call price, sell Call at any exercise price
ODAX BER JANO5 4000 - 3900
versus C 3800
STD-C i Straddle Buy Call, buy Put at same exercise
versus Call price, sell Call at different exercise
price ODAX STD FEB05 3800
versus C 3900
STD-P Straddle Buy Call, buy Put at same exercise
versus Put price, sell Put at different exercise
price ODAX STD FEBO5 3800
versus C 3900
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Option Volatility Strategies*

Strategy : Strategy Minimum: Strategy Structure and Example
Short Long Name : Price (No.: (Buy Perspective)
Code of ticks)
CALL-U : Call Volatility 1 Buy Call, sell Underlying to give
Trade zero net delta ODAX 100 C
JANO5 4000 versus 17 FDAX
MARO5 @ 3853
PUT+U : Put Volatility 1 Buy Put, buy Underlying to give
Trade zero net delta ODAX 100 P
JANO5 3900 versus 47 FDAX
MARO5 @ 3945
BUL-U Call Spread 0 Buy Call, sell Call at higher exer-
Versus cise price, sell Underlying to give
Underlying zero net delta ODAX 100 BUL
FEBO5 3800 - 3900 versus 24
FDAX MARO5 @ 3857
BER+U i Put Spread 0 Buy Put, sell Put at lower exercise
Versus price, buy Underlying to give zero
Underlying net delta ODAX 100 BER JANO5
4000 - 3900 versus 22 FDAX
MARO5 @ 4086
STD+U : Straddle 2 Buy Call, buy Put at same exercise
Versus price, buy Underlying to give zero
Long net delta ODAX 100 STD JANO5
Underlying 3900 versus 11 FDAX MARO5 @
3953
STD-U  iStraddle 2 Buy Call, buy Put at same exercise
versus price, sell Underlying to give zero
Short net delta ODAX 100 STD JANO5
Underlying 3900 versus 12 FDAX MARO5 @
3857
BUL-P+U Call Spread Buy Call, sell Call at higher exer-
versus cise price, sell Put at any exercise
Short Put/ price, buy Underlying ODAX 100
Long BUL JANO5 3800 - 3900 versus
Underlying 100 P JANO5 4100 versus 54
FDAX MARO5 @ 3937
BUL-P-U : Call Spread Buy Call, sell Call at higher exer-
versus cise price, sell Put at any exercise
Short Put/ price, sell Underlying to give zero
Short net delta ODAX 100 BUL JANO5
Underlying 3900 - 4000 versus 100 P JANO5

4100 versus 54 FDAX MARO5 @
4029

* Option Quantity Unit = 100; Options Quantity Unit for ODAX based strategies is 250.
In general, Options Quantity reflects contract specs of respective equity option; In the case
of fixed income options, each vola strategy unit encompasses 100 options. Future Quantity
Unit can be defined on strategy creation between 1 and 100.
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Strategy : Strategy Minimumi Strategy Structure and Example

Short Long Name : Price (No.: (Buy Perspective)

Code of ticks)

RBUL-U :2x1 Ratio Sell Call, buy two Calls at higher
Call Spread exercise price, sell Underlying to
versus Short give zero net delta ODAX 100 /
u/L 200 RBUL JANO5 3800 - 3900

versus 1 FDAX MARO5 @ 3867

RBER+U i2x1 Ratio Sell Put, buy two Puts at lower

Put Spread exercise price, buy Underlying to

versus Long
u/L

give zero net delta ODAX 100 /
200 RBER JANO5 3900 - 3800
versus 5 FDAX MARO5 @ 3898

Strategy : Strategy Minimum: Strategy Structure and Example
Short Long Name :Price (No.: (Buy Perspective)
Code of ticks)
BER-C+U i Put Spread Buy Put, sell Put at lower exercise
versus price, sell Call at any exercise
Short Call/ price, buy Underlying to give zero
Long net delta ODAX 100 BER JANO5
Underlying 4000 - 3900 versus 100 P JANO5
4100 versus 54 FDAX MARO5 @
3978
BER-C-U : Put Spread Buy Put, sell Put at lower exercise
versus Short price, sell Call at any exercise
Call/Short price, sell Underlying ODAX 100
Underlying BER JANO5 3900 - 3800 versus
100 P JANO5 4000 versus 54
FDAX MARO5 @ 3965
CLAD+U : Call Ladder Buy Call, sell Call at higher exer-
versus Long cise price, sell Call at equally
u/L higher exercise price, buy Under-
lying to give zero net delta ODAX
100 CLAD FEBO5 3800 - 3900 -
4000 versus 19 FDAX MARO5 @
3855
CLAD-U : Call Ladder Buy Call, sell Call at higher exer-
versus Short cise price, sell Call at equally
u/L higher exercise price, sell Under-
lying to give zero net delta ODAX
100 CLAD FEBO5 3800 - 3900 -
4000 versus 11 FDAX MARO5 @
3965
PLAD+U : Put Ladder Sell Put, sell Put at higher exercise
versus Long price, buy Put at equally higher
u/L exercise price, buy Underlying to
give zero net delta ODAX 100
PLAD FEBO5 3800 - 3900 - 4000
versus 50 FDAX MAR0O5 @ 3850
PLAD-U : Put Ladder Sell Put, sell Put at higher exercise
versus Short price, buy Put at equally higher
u/L exercise price, sell Underlying to
give zero net delta ODAX 100
PLAD FEBO5 3800 - 3900 - 4000
versus 35 FDAX MARO5 @ 3947
COMBO : Combo Sell Call, buy Put at lower exercise
+U versus Long price, buy Underlying to give zero
u/L net delta ODAX 100 COMBO
JANO5 3900 - 3800 versus 80
FDAX MARO5 @ 3871
COMBO i Combo Sell Call, buy Put at lower exercise
-u versus Short price, sell Underlying ODAX 100
u/L COMBO FEB05 3900 - 3800
versus 34 FDAX MARO5 @ 3867
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Deutsche Bérse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Bonds GmbH
(Eurex Bonds), Eurex Repo GmbH (Eurex Repo), Eurex Clearing AG (Eurex Clearing) and
Eurex Frankfurt AG are public companies and are registered under German law. Eurex
Ziirich AG is a public company and is registered under Swiss law. Clearstream Banking
S.A. (Clearstream) is a public company and is registered under Luxembourg law. U.S.
Futures Exchange, L.L.C. (Eurex US) is a limited liability company and is registered under
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are in the following referred to as the “Eurex-Exchanges”. All intellectual property, pro-
prietary and other rights and interests in this publication and the subject matter hereof
(other than certain trademarks and service marks listed below) are owned by DBAG and
its affiliates and subsidiaries including, without limitation, all patent, registered design,
copyright, trademark and service mark rights. While reasonable care has been taken in
the preparation of this publication to provide details that are accurate and not misleading
at the time of publication DBAG, Eurex, Eurex Bonds, Eurex Repo, the Eurex-Exchanges,
Eurex US, Eurex Clearing, Clearstream and FSE and their respective servants and agents
(a) do not make any representations or warranties regarding the information contained
herein, whether express or implied, including without limitation any implied warranty of
merchantability or fitness for a particular purpose or any warranty with respect to the
accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall
not be responsible or liable for any third party's use of any information contained herein
under any circumstances, including, without limitation, in connection with actual trading
or otherwise or for any errors or omissions continued in this publication.

This publication is published for information only and shall not constitute investment
advice. This brochure is not intended for solicitation purposes but only for use as general
information. All descriptions, examples and calculations contained in this publication are
for illustrative purposes only.

Eurex offers services directly to members of the Eurex-Exchanges. Those who desire to
trade any products available on the Eurex market or who desire to offer and sell any such
products to others should consider legal and regulatory requirements of those jurisdictions
relevant to them, as well as the risks associated with such products, before doing so.

Eurex derivatives (other than the DAX® futures contract, Dow Jones STOXX 50 futures
contract, Dow Jones EURO STOXX 50 futures contract, Dow Jones STOXX 600 Banking
Sector futures contract, Dow Jones EURO STOXX Banking Sector futures contract, Dow
Jones Global Titans 50 futures contract and Eurex interest rate derivatives) are currently
not available for offer, sale or trading in the United States or by United States persons.

Trademarks and Service Marks

BuxI®, DAX®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex US®, FDAX®, iNAV®, MDAX®,
ODAX?®, SDAX?, StatistiX®, TecDAX®, Xetra®and XTF Exchange Traded Funds®are registered
trademarks of DBAG.

Xemac® is a registered trademark of Clearstream Banking AG. Vestima® is a registered
trademark of Clearstream International S.A.

SMI® is a registered trademark of SWX Swiss Exchange.

STOXX™ and Dow Jones EURO STOXX/STOXX™ 600 Sector Indexes as well as the Dow
Jones EURO STOXX™ 50 Index and the Dow Jones STOXX™ 50 Index are service marks
of STOXX Ltd. and/or Dow Jones & Company, Inc.

Dow Jones, Dow Jones Global Titans 50°* Index, and Dow Jones Italy Titans 30 Index
are service marks of Dow Jones & Company, Inc. The derivatives based on these indexes
are not sponsored, endorsed, sold or promoted by STOXX Ltd. or Dow Jones & Company,
Inc., and neither party makes any representation regarding the advisability of trading or
of investing in such products.

The names of other companies and third party products may be the trademarks or service
marks of their respective owners.
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