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2.6 Subpart: Contract Specifications for Options Contracts and Low 
Exercise Price Options on Stocks 

The following subpart contains contract specifications for Options Contracts on stocks of 
stock corporations (stock options) and low exercise price options on stocks of stock 
corporations (LEPOs). Annex A subsection 2.6. provides an overview on any tradable 
stock options and LEPOs as well as the contract size (subsection 2.6.1), terms 
(subsection 2.6.4) and price gradations (subsection 2.6.11). 

(….) 
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Annex A in Relation to Subsection 2.6 of the Contract 
Specifications: 

 Product ID Country 
Contract 
Size 

Term 
(months) 

 
Minimum Change 
in Price (Tick) 

         
Options on Dow Jones EURO STOXX 50SM Index Components (EUR)     
ABN Amro AAR NL 100 60 0.01 
Aegon AEN NL 100 60 0.01 
Ahold AHO NL 100 60 0.01 
Air Liquide AIR FR 100 60 0.01 
Alcatel CGE FR 100 60 0.01 
Allianz-Holding ALV DE 10 60 0.01 
AXA AXA FR 100 60 0.01 
BASF BAS DE 100 60 0.01 
Bayer BAY DE 100 60 0.01 
BNP Paribas BNP FR 100 60 0.01 
Carrefour CAR FR 100 60 0.01 
Crédit Agricole XCA FR 100 60 0.01 
DaimlerChrysler DCX DE 100 60 0.01 
Danone BSN FR 100 60 0.01 
Deutsche Bank DBK DE 100 60 0.01 
Deutsche Telekom DTE DE 100 60 0.01 
Enel ENL5 IT 500 60 0.0005 
E.ON EOA DE 100 60 0.01 
ENI ENT5 IT 500 60 0.0005 
Fortis FO4 BE 100 60 0.01 
France Télécom FTE FR 100 60 0.01 
Generali ASG5 IT 100 60 0.0005 
ING INN NL 100 60 0.01 
Lafarge CIL FR 100 60 0.01 
L’Oréal LOR FR 100 60 0.01 
LVMH MOH FR 100 60 0.01 
Münchener Rückversicherung MUV2 DE 10 60 0.01 
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-Synthelabo 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 Italia TQI5 IT 1,000 60 0.0005 
TIM TIM5 IT 1,000 60 0.0005 
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 Product ID Country 
Contract 
Size 

Term 
(months) 

 
Minimum Change 
in Price (Tick) 

         
Total TOTB FR 100 60 0.01 
UniCredito Italiano 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 
Contract 
Size 

Term 
(months) 

Minimum Change 
in Price (Tick) 

         
Options on SMI®-Components (CHF)         
ABB ABBN CH 100 60 0.01 
Adecco ADEN CH 100 24 0.01 
Bâloise Holding BALN CH 100 24 0.01 
Ciba Spezialitätenchemie 
Holding CIBN CH 10 24 0.01 
Cie Financière Richemont CFR CH 100 24 0.01 
Clariant CLN CH 100 24 0.01 
Credit Suisse Group CSGN CH 100 60 0.01 
Givaudan GIVN CH 10 24 0.01 
Holcim HOLN CH 100 24 0.01 
Julius Bär 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 
Rückversicherung RUKN CH 10 60 0.01 
Serono SEO CH 10 24 0.01 
SGS Surveillance Holding SGSN CH 10 24 0.01 
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 Services ZURN CH 10 60 0.01 
      
 



Attachment 1 to Eurex Circular 055/05  
  

Contract Specifications for Futures Contracts Eurex14e 
Options Contracts at Eurex Germany and Eurex May 26, 2005 
Zürich Page 4 
 

 

 

 

 Product ID Country 
Contract 
Size 

Term 
(months) 

Minimum Change 
in Price (Tick) 

         
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 Börse 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 Communications EIA FI 100 12 0.01 
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 Medical Care FME DE 100 24 0.01 
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 0.01 
HypoVereinsbank HVM DE 100 24 0.01 
IBM IBM US 100 12 0.01 
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 Product ID Country 
Contract 
Size 

Term 
(months) 

Minimum Change 
in Price (Tick) 

         
SBM Offshore SBMO NL 100 60 0.01 
Infineon IFX DE 100 60 0.01 
Intel INL US 100 12 0.01 
KarstadtQuelle KAR DE 100 24 0.01 
KPN KPN NL 100 60 0.01 
Linde LIN DE 100 24 0.01 
Lufthansa LHA DE 100 24 0.01 
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 
P&O Nedlloyd NEL NL 100 60 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* QIA NL 100 12 0.01 
Renault RNL FR 100 60 0.01 
Sampo SMPA FI 100 12 0.01 
Schering SCH DE 100 24 0.01 
Schneider Electric SND FR 100 60 0.01 
Sodexho Alliance SJ7 FR 100 60 0.01 
STMicroelectronics SGM NL 100 60 0.01 
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 
Thalès CSF FR 100 60 0.01 
Thomson TNM FR 100 60 0.01 
ThyssenKrupp TKA DE 100 24 0.01 
Tieto Enator TTEB FI 100 12 0.01 
Time Warner AOL US 100 12 0.01 
T-Online TOI DE 100 24 0.01 
TPGTNT TPGTNT NL 100 60 0.01 
TUI TUI DE 100 24 0.01 
UPM-Kymmene RPL FI 100 12 0.01 
Van der Moolen VMH NL 100 60 0.01 
Vedior VED NL 100 60 0,01 
Veolia Environnement VVD FR 100 60 0.01 
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 Product ID Country 
Contract 
Size 

Term 
(months) 

Minimum Change 
in Price (Tick) 

         
Versatel VT3 NL 100 60 0,01 
Vinci SQU FR 100 60 0.01 
VNU VNU NL 100 60 0.01 
VW VOW DE 100 24 0.01 
Wolters Kluwer WOS NL 100 60 0.01 
* Sulzer quoted in CHF.      
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