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

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED; 

DELETIONS ARE CROSSED OUT 

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

 

[…] 

Part 1 Contract Specifications for Futures Contracts 

[…] 

Contract Specifications for Bond Index Futures Contracts 

The following subpart contains contract specifications for Futures Contracts on bond indices (“Bond 
Index Futures Contracts”). 

1.23.1 Subject Matter of Contract 

[…] 

(3) The value of a contract shall be: 

n […] 
n EURUSD 200 per index point for Futures Contracts on the Bloomberg Emerging 

Market USD Sovereign & Sovereign Owned Index; 
n EURGBP 200 per index point for Futures Contracts on the Bloomberg Sterling 

Liquid Corporate Index. 

[…] 

[…] 

1.23.4 Last Trading Day, Final Settlement Day, Close of Trading 

[…] 

(3) Close of trading on the last trading day 

n for 

 - Bloomberg MSCI Euro Corporate SRI Index 
 - Bloomberg MSCI Global Green Bond Index 
 - Bloomberg Liquidity Screened Euro High Yield Bond Index 

- Bloomberg Sterling Liquid Corporate Index 
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Futures Contracts shall be at 17:15 CET 
 

n for 

- Bloomberg Emerging Market USD Sovereign & Sovereign Owned Index 

Futures Contracts shall be at 22:00 CET. 

Close of trading on the last trading day shall be at 17:15 p.m. CET. 

1.23.5 Price Gradations 

 The price of a Bond Index Futures Contract shall be quoted in points. The minimum price 
change (Tick) at  

[…] 
n Bloomberg Emerging Market USD Sovereign & Sovereign Owned Index Futures 

Contracts shall be 0,01 points, this represents a value of EURUSD 2. 
n Bloomberg Sterling Liquid Corporate Index Futures Contracts shall be 0,01 points, this 

represents a value of EURGBP 2. 

[…] 
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