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Product Specifications

Benchmark Futures

ESG Futures
STOXX®

ESG Options

STOXX®
Europe

Select 30
OSEG OSLS OSDX 0OSsX
Price Price Price Price

<Index> <Index> <Index> <Index>.

OSEG.EX OSLS.EX OSDX.EX. OSSX.EX

STOXX®
STOXX Europe Europe
Europe (=1€] Climzfte
600°® Leaders N
Select 30 P
EEEEXFWOdUCt FDAX FXXP FESX FSEG FSUS FSLS FSCI FSLC FSDX FSSX
Index Type Total Return Price Price Price Price Price Price Price Price Price
Bloomberg SXOA VGA FUEA QFCA AWSA FAEA BCYA NA NA
Product Code <Index> <Index> <Index> <Index> <Index> <Index> <Index> o o
Bloomberg SXXP SX5E SXXPESGX SU5SLESGX SEESGSEP SXECITEP SXE5S5LCEP DAXESGK SX5EESG SXXPESGX SEESGSEP DAXESGK SX5EESG
Index Code <Index> <Index> <Index> <Index> <Index> <Index> <Index> <Index> <Index>
EEZS”SFWOdUCt O#FDX  O#FXXP  O#STXE  O#FSEG  O#FSUS  O#FSLS  O#FSCI  O#FSLC  O#FSDX  O#FSSX.
Contract
months/ The next three quarter months of the cycle March, June, September and December (9 months)
Maturities
Multiplier 25 50 10 100 100 100 100 100 10 100
Tick Size 0.5 0.1 1 0.1 0.05 0.1 0.1 0.1 0.5 0.05
Ziﬁiﬂ;eJ" 125EUR 5EUR  10EUR 10EUR  5USD  10EUR 10EUR  10EUR  5EUR 5 EUR
Minimum Block
Trade Size, in 250 100 1000 50 100 50 50 50 100 100

lots

Contract Value,
in currency*

EUREX

350.000 20,140 EUR 36,470 EUR 15,560 EUR 23,226 USD 16,020 EUR 14,290 EUR 18,400 EUR 14,610 EUR 13,200 EUR

Up to 24 Up to 60 months
months
100 100 10 100
0.01 0.01 0.1 0.01
1 EUR 1 EUR 1 EUR 1 EUR
50 50 100 100
n.a UR n.a EUR n.a EUR n.a EUR

October 2020



Liquidity provision - Futures

Term of LP scheme

e 1 December 2020 until 31 December 2021

Incentives

 Liquidity provision scheme and quotation requirements in place for the all STOXX/DAX ESG futures

+ ESG index futures have a basis building block, package building block and revenue sharing program

* Rebates on M-Account: max. of 80% (order book) and max. of 60% (TES)

* Revenue sharing:

* 25% revenue sharing (fees minus rebates)

* Ranked according to the share of trading volume in M account (order book) with max. 3 LPs

LP requirement

Prod ID | Quote Size (in lots) | Quote Spread (in %)

DAX 50 ESG FSDX
EURO STOXX 50 ESG FSSX
STOXX Europe 600 ESG-X FSEG
STOXX USA 500 ESG-X FSUS

EURO STOXX 50 Low Carbon FSLC
STOXX Europe Climate Impact FSCI

For detailed and legally binding LP program pls see: PSS 41 Equity Index: Futures on STOXX & DAX ESG Indices

EUREX Eurex circular 76/20

100
100
100
100
100

0.4
0.3
0.2
0.7
0.7
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https://www.eurex.com/ex-en/find/circulars/Equity-index-derivatives-Introduction-of-futures-and-options-on-the-EURO-STOXX-50-ESG-and-DAX-50-ESG-indexes-2281510

Liquidity provision - Options

Revenue Sharing

Liquidity provision schemes and quotation requirements follow the minimum requirements (Building block requirements for options of liquidity class 3 according to
price list); revenue sharing will be offered

STOXX Europe 600 ESG Option ESTX 50 ESG & DAX® 50 ESG Option

Revenue Sharing Pool Up to 30% of the net revenues of the product OSEG Up to 25% of the net revenues of the product OSSX or OSDX

Participation Condition Fulfilment of Basis Building Block requirements of the product Fulfilment of Basis Building Block requirements of the product
P OSEG OSSX or OSDX

Number of Participants Upto3

The top 3 fulfilling Liquidity Providers participate; ranked according to their share of trading volume in M-accounts (order book, Eurex
EnLight and TES) of all fulfilling Liquidity Providers

Qualification criterion

Ranked according to their share of trading volume in M-accounts Ranked according to their share of trading volume in M-accounts
(order book, Eurex EnLight and TES) of all qualifying Liquidity (order book, Eurex EnLight and TES) of all qualifying Liquidity
Providers the top Liquidity Provider will receive15% of the net Providers the top Liquidity Provider will receive12.5% of the net
revenues, while 7.5% will be shared with the Liquidity Provider revenues, while 7.5% will be shared with the Liquidity Provider
ranked 2 and another 7.5% with the Liquidity Provider ranked 3 ranked 2 and another 5% with the Liquidity Provider ranked 3

For detailed and legally binding LP program pls see: PSS 47 Equity Index: Options on STOXX & DAX ESG Indices

Eurex circular 76/20
EUREX October 2020



https://www.eurex.com/ex-en/find/circulars/Equity-index-derivatives-Introduction-of-futures-and-options-on-the-EURO-STOXX-50-ESG-and-DAX-50-ESG-indexes-2281510

Available Building Blocks and LP Rebates - Options

Scheme
Options on

DAX 50 ESG

ESTX 50 ESG

STOXX Europe 600 ESG-X

Order book

EUREX

Basis
Package
Strategy
Larger Size
Tighter
Spread

Total

Product ID

OSDX

OSSX

OSEG

Building Liquidity
Type Blocks Class 3

50%

20%

0%

20%

0%

90%

Package Block
(PBB)

Execution
Type Building Blocks

Basis

Package

Eurex
EnLight

Strategy

Eurex EnLight

Total

Strategy Block —
Complex
Instruments
(CBB)

Liquidity
Class 3

45%
20%
0%

10%

75%

Tighter
Spread
Block
(TBB)

Larger Size
Block (LBB)

Execution Building
Type Blocks

Basis

Package
Strategy
Eurex
EnLight

Total

Revenue
Sharing

Eurex
EnLight
Block
(EBB)

Liquidity
Class 3

35%

20%

0%

10%

65%

October 2020



LP Requirement - Options
Basis, Package Block, Spread Class

Program ESG Options Maximum

Product ID OSDX, OSSX, OSEG
Index Points
Quotation Time 09:00-17:30 CET
. Spread class : Y
Required Coverage 85% P saE = Percent
Maturity Range First six expiry months 8 Index Points

Strike Price Window 517 50

RFQ Requirement n/a
ESG Options Bid Maximum U
Minimum Quote Size 25 OSDX, 50 OSEG, 50 OSSX OSDX UPto | spread all
Maximum Spread Spread Class ESG Options Index Points
Package Components OSEG, OSSX, OSDX Spread class 133.3 15% Percent
Fulfilment Criterion: Basis Block
requirements in 20 Index Points

two products
Revenue Sharing Yes 25

EUREX 6



Please contact for more information about ESG:

Christine Heyde Achim Stefan Karle

Equity & Index Product Design Equity & Index Sales EMEA

T. +49 (0)69 2 11-1 56 98

christine.heyde@eurex.com T: +49 (0)69 2 11-1 87 57

achim.karle@eurex.com

EUREX

October 2020
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Disclaimer

© Eurex 2020

Deutsche Borse AG (DBAG), Clearstream Banking AG (Clearstream), Eurex Frankfurt AG, Eurex Clearing AG
(Eurex Clearing) and Eurex Repo GmbH (Eurex Repo) are corporate entities and are registered under German law.
Eurex Global Derivatives AG is a corporate entity and is registered under Swiss law. Clearstream Banking S.A. is a
corporate entity and is registered under Luxembourg law. Deutsche Boerse Asia Holding Pte. Ltd., Eurex Clearing
Asia Pte. Ltd. and Eurex Exchange Asia Pte. Ltd are corporate entities and are registered under Singapore law.
Eurex Frankfurt AG (Eurex) is the administrating and operating institution of Eurex Deutschland. Eurex Deutschland
is in the following referred to as the “Eurex Exchange”.

All intellectual property, proprietary 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, Clearstream, Eurex, Eurex Clearing, Eurex Repo as well as the Eurex
Exchange 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 contained in this publication.

This publication is published for information purposes only and shall not constitute investment advice respectively
does not constitute an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in
any other transaction. This publication 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 and Eurex Clearing offer services directly to members of the Eurex Exchange respectively to clearing
members of Eurex Clearing. Those who desire to trade any products available on the Eurex market or who desire to
offer and sell any such products to others or who desire to possess a clearing license of Eurex Clearing in order to
participate in the clearing process provided by Eurex Clearing, should consider legal and regulatory requirements of
those jurisdictions relevant to them, as well as the risks associated with such products, before doing so.

Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by United
States persons. A complete, up-to-date list of Eurex derivatives that are CFTC-approved is available at:
http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us. In addition, Eurex representatives and
participants may familiarise U.S. Qualified Institutional Buyers (QIBs) and broker-dealers with certain eligible Eurex

EUREX

equity options and equity index options pursuant to the terms of the SEC’s July 1, 2013 Class No-Action Relief. A
complete, up-to-date list of Eurex options that are eligible under the SEC Class No-Action Relief is available at:
http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us/eurex-options-in-the-us-for-eligible-
customers... Lastly, U.S. QIBs and broker-dealers trading on behalf of QIBs may trade certain single-security futures
and narrow-based security index futures subject to terms and conditions of the SEC’s Exchange Act Release No.
60,194 (June 30, 2009), 74 Fed. Reg. 32,200 (July 7, 2009) and the CFTC’s Division of Clearing and Intermediary
Oversight Advisory Concerning the Offer and Sale of Foreign Security Futures Products to Customers Located in the
United States (June 8, 2010).

Trademarks and Service Marks

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®, FDAX®,
FWB®, GC Pooling®, GCPI®, MDAX®, ODAX®, SDAX®, TecDAX®, USD GC Pooling®, VDAX®, VDAX-NEW® and
Xetra® are registered trademarks of DBAG. All MSCI indexes are service marks and the exclusive property of MSCI
Barra. ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG. IPD® UK
Quarterly Indexes are registered trademarks of Investment Property Databank Ltd. IPD and have been licensed for
the use by Eurex for derivatives. SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG. The
STOXX® indexes, the data included therein and the trademarks used in the index names are the intellectual property
of STOXX Limited and/or its licensors Eurex derivatives based on the STOXX® indexes are in no way sponsored,
endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor its licensors shall have any liability
with respect thereto. Bloomberg Commodity IndexSM and any related sub-indexes are service marks of Bloomberg
L.P. PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc. Korea Exchange, KRX,
KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc. BSE and SENSEX are trademarks/service
marks of Bombay Stock Exchange (BSE) and all rights accruing from the same, statutory or otherwise, wholly vest
with BSE. Any violation of the above would constitute an offence under the laws of India and international treaties
governing the same.

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

Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products (PRIIPs)
under Regulation (EU) No 1286/2014 on key information documents for packaged retail and insurance-based
investment products (PRIIPs Regulation), and provides key information documents (KIDs) covering PRIIPs traded on
Eurex Deutschland on its website under the following link: http://www.eurexchange.com/exchange-
en/resources/regulations/eu-regulations/priips-kids.

In addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall provide the
KID to retail investors free of charge.



