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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED 

DELETIONS ARE CROSSED OUT 

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

[…] 

Chapter II Transactions Concluded at Eurex Deutschland and Eurex Zürich 
(Eurex Exchanges) 

[…] 

Part 2 Clearing of Futures Contracts 

[…] 

2.12             Clearing of Commodity Index Futures Contracts 

The following provisions shall apply to the Clearing of Commodity Index Futures contract 
transactions specified in Number 1.12 11 of the Contract Specifications for Futures 
Contracts and Options Contracts at Eurex Deutschland and Eurex Zürich. 

[…] 

2.12.2          Final Settlement Price 

The final settlement price of Commodity Index Futures contracts shall be determined by 
Eurex Clearing AG at the latest on the final settlement day (Number 1.1211.4 of the 
Contract Specifications for Futures Contracts and Options Contracts at Eurex 
Deutschland and Eurex Zürich) of a contract. 

(1) The closing index value calculated by the index provider (Bloomberg) seven Eurex 
trading days before the final settlement day shall generally be relevant for the 
Bloomberg Commodity Index Futures Contracts. Usually, this is a Wednesday 
preceding the penultimate Friday in a month. The closing index value shall be 
determined on the basis of the individual daily settlement prices of the commodity 
futures combined in the index. 

 Starting with the expiry in July 2015, the following rule will be applied: 
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 The closing index value calculated by the index provider (Bloomberg) on the last 
trading day will be used as final settlement price. The closing index value shall be 
determined on the basis of the individual daily settlement prices of the commodity 
futures combined in the index. 

(2) If, as a result of a price determination not taking place due to a trading suspension 
regarding one or more components of the index, due to a holiday or due to other 
reasons, the determination of the final settlement price pursuant to Paragraph 1 
does not take place, the next possible settlement price on one of the trading days 
before the final settlement day shall be taken as basis for these components. 

(3) In case of extraordinary circumstances, in particular, if, due to technical problems, 
trading is suspended or if, due to other reasons, a price determination in one or more 
components of the index does not take place, Eurex Clearing AG may determine the 
final settlement price in another procedure. 

(4) If the determination of the final settlement price according to Paragraph 1 and 2 
cannot be made until the final settlement day, the calculation shall be made to the 
earliest possible point in time after the final settlement day. Subsequently, the final 
settlement price shall be adjusted accordingly. Any resulting obligations to pay shall 
be fulfilled by way of settlement payments. 

[…] 

Part 3       Clearing of Options Contracts 

The following provisions shall apply to the Clearing of Options contract transactions 
specified in Number 2 of the Contract Specifications for Futures Contracts and Options 
Contracts at Eurex Deutschland and Eurex Zürich (“Eurex Contract Specifications”). 

[…] 

3.11             Clearing of Commodity Index Options Contracts 

 The following provisions shall apply to the Clearing of transactions in the Commodity 
Index Options Contracts specified in Number 2.11 of the Contract Specifications for 
Futures Contracts and Options Contracts at Eurex Deutschland and Eurex Zürich. 

[…] 

3.11.3         Final Settlement Price 

 The final settlement price of Commodity Index Options Contracts shall be determined by 
Eurex Clearing AG at the latest on the final settlement day (Number 2.11.5 of the 
Contract Specifications for Futures Contracts and Options contracts at Eurex 
Deutschland and Eurex Zürich) of a contract. 
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(1) The closing index value calculated by the index provider (Bloomberg) seven Eurex 
trading days before the final settlement day shall generally be relevant for the 
Bloomberg Commodity Index Options Contracts. Usually, this is a Wednesday 
preceding the penultimate Friday in a month. The closing index value shall be 
determined on basis of the individual daily settlement prices of the commodity 
futures combined in the index. 

 Starting with the expiry in July 2015, the following rule will be applied: 

 The closing index value calculated by the index provider (Bloomberg) on the last 
trading day will be used as final settlement price. The closing index value shall be 
determined on the basis of the individual daily settlement prices of the commodity 
futures combined in the index. 

(2) If, as a result of a price determination not taking place due to a trading suspension 
regarding one or more components of the index, due to a holiday or due to other 
reasons, the determination of the final settlement price pursuant to Paragraph 1 
does not take place, the next possible settlement price on one of the trading days 
before the final settlement day shall be taken as basis for these components. 

(3) In case of extraordinary circumstances, in particular, if, due to technical problems, 
trading is suspended or if, due to other reasons, a price determination in one or more 
components of the index does not take place, Eurex Clearing AG may determine the 
final settlement price in another procedure. 

(4) If the determination of the final settlement price according to Paragraph 1 and 2 
cannot be made until the final settlement day, a subsequent adjustment of the final 
settlement price may be made. Such adjustment results in subsequent obligations to 
pay. 

[…] 

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


