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Last Revision Date: 3 February 2009 
 

LIST OF CONTRACT DETAILS IN RESPECT OF 
EXCHANGE CONTRACT NO. 56 

 
UNIVERSAL STOCK FUTURES CONTRACT 

 
(CASH SETTLEMENT) 

 
Relevant Stock Exchange: Deutsche Börse 

 
Company Allianz AG BASF AG Bayer AG 

Shares NPV NPV NPV 

ISIN Code DE0008404005 DE0005151005 DE0005752000 

TRS Code ALV BAS BYA 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse Deutsche Börse 

Underlying 
Currency 

€ € € 

Relevant 
Currency 

€ € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 € 0.0001 

Lot size (number 
of shares) 

100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion Rate n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Deutsche Börse  
 

Company Bayerische 
Motoren Werke 

(BMW) AG 

Commerzbank 
AG 

Daimler AG Deutsche Bank 
AG 

Shares €1 N/A NPV NPV 

ISIN Code DE0005190003 DE0008032004 DE0007100000 DE0005140008 

TRS Code BMW CBK DCY DBK 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse Deutsche Börse Deutsche Börse 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size (number 
of shares) 

100 100 100 100 

Last Trading Day 
(“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Last Trading 
Day: time trading 
ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion Rate n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange:  Deutsche Börse 
 

Company Deutsche Post 
AG 

 

Deutsche 
Telekom AG 

E.ON AG Hypo Real 
Estate Holding 

AG 
 

Shares NPV NPV NPV NPV 

ISIN Code DE0005552004 
 

DE0005557508 DE000ENAG999 
 

DE0008027707 
 

TRS Code DPW 
 

DTE EOA HRH 
 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse Deutsche Börse Deutsche Börse 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size (number 
of shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion Rate n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Deutsche Börse 
 
Company Infineon 

Technologies 
AG 

 

Metro AG 

 

Münchener 
Rücksversicher-

ungs 
Gesellschaft AG

Porsche AG 
 

Shares NPV NPV NPV NPV 

ISIN Code DE0006231004 
 

DE0007257503 
 

DE0008430026 DE0006937733 
 

TRS Code IF 
 

MEO 
 

MUV POR 
 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse Deutsche Börse Deutsche Börse 

Underlying 
Currency 

€ € € € 

Relevant 
Currency 

€ € € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 € 0.0001 € 0.0001 

Lot size number 
of shares) 

100 100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion 
Rate 

n/a n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Deutsche Börse 

 
Company RWE AG SAP AG Siemens AG 

Shares N/A NPV NPV 

ISIN Code DE0007037129 DE0007164600 DE0007236101 

TRS Code RWE SAP SIE 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse Deutsche Börse 

Underlying 
Currency 

€ € € 

Relevant 
Currency 

€ € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 € 0.0001 

Lot size number 
of shares) 

100 100 100 

Last Trading 
Day (“LTD”) 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 

Third Friday of 
the delivery 

month 
Last Trading 
Day: time 
trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD LTD 

Relevant 
Reference Price 

Official Closing 
Price 

Official Closing 
Price 

Official Closing 
Price 

Conversion Rate n/a n/a n/a 

Settlement Day Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 

Market day 
immediately 

following LTD 
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Relevant Stock Exchange: Deutsche Börse 
 

 
Company Volkswagen AG ThyssenKrupp AG 

 

Shares NPV NPV 

ISIN Code DE0007664005 DE0007500001 
 

TRS Code VOW TKA 
 

Relevant Stock 
Exchange 

Deutsche Börse Deutsche Börse 

Underlying Currency € € 

Relevant Currency € € 

Minimum Price 
Fluctuation 

€ 0.0001 € 0.0001 

Minimum EDSP 
Price Increment 

€ 0.0001 € 0.0001 

Lot size number of 
shares) 

100 100 

Last Trading Day 
(“LTD”) 

Third Friday of the 
delivery month 

Third Friday of the 
delivery month 

Last Trading Day: 
time trading ceases 

16:30 hours 
(London time) 

16:30 hours 
(London time) 

Reference Day LTD LTD 

Relevant Reference 
Price 

Official Closing Price Official Closing Price 

Conversion Rate n/a n/a 

Settlement Day Market day 
immediately following 

LTD 

Market day 
immediately following 

LTD 
 


