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1. Introduction 
This Regulation is enacted pursuant to and in accordance with the definition Derivative of 
the Clearing Rule Book. 

Capitalised terms used in this Regulation, and not otherwise defined herein, shall have the 
meaning ascribed thereto in the Clearing Rule Book. 

This Regulation applies as of 6 November 2023. 

Changes to this Regulation will be implemented in accordance with the Changing Cboe 
Clear Rulebook & Regulations Procedure. 

 

2. Derivatives 
The following Derivatives, traded on CEDX,  are eligible for clearing by Cboe Clear: 

 

2.1 Index Options Contracts 
Index Options Contracts are cash settled at the Exchange Delivery Settlement Price. 
Premium Payment in respect of Index Options Contracts is payable in cash at T+1.  

CEDX Index Options Contracts expire on the third Friday of the calendar month in which 
the contract expires. If that Friday is a trading holiday at the exchange, the final settlement 
date for the contract shall be on the business day immediately preceding that Friday. The 
maximum tenor of CEDX Index Options Contract eligible for clearing by Cboe Clear is 24 
months. 

 

 

2.2 Futures Contracts 
Futures Contracts are cash settled at the Exchange Delivery Settlement Price.  

Ticker symbol Currency Contract Size Expiry Months 

EZ50O EUR EUR100 x EZ50 index 1,2,3,6,9,12,18,24 

DE40O EUR EUR100 x DE40 index 1,2,3,6,9,12,18,24 

CH20O CHF CHF100 x CH20 index 1,2,3,6,9,12,18,24 

UK100O GBP GBP100 x UK100 index 1,2,3,6,9,12,18,24 

FR40O EUR EUR100 x FR40 index 1,2,3,6,9,12,18,24 

NL25O EUR EUR1000 x NL25 index 1,2,3,6,9,12,18,24 

ES35O EUR EUR100 x ES35 index 1,2,3,6,9,12,18,24 

IT40O EUR EUR25 x IT40 index 1,2,3,6,9,12,18,24 

NO25O NOK NOK1000 x NO25 index 1,2,3,6,9,12,18,24 

SE30O SEK SEK1000 x SE30 index 1,2,3,6,9,12,18,24 
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CEDX Futures Contracts expire on the third Friday of the calendar month in which the 
contract expires. If that Friday is a trading holiday at the exchange, the final settlement 
date for the contract shall be on the business day immediately preceding that Friday. The 
maximum tenor of CEDX Futures Contract eligible for clearing by Cboe Clear is 24 months. 

 

 

2.3 Equity Options Contracts 
A Contract of Sale is settled in accordance with the T+2 settlement cycle period. Premium 
Payment in respect of Equity Options Contracts is payable in cash at T+1. 

Equity Options Contracts expiry months are: the three nearest successive calendar months, 
the three following quarterly months of the March, June, September and December cycle 
thereafter, and the two following semi-annual months of the June and December cycle 
thereafter. The maximum tenor of Equity Options Contract eligible for clearing by Cboe 
Clear is 24 months.  

CEDX Equity Options Contracts expire on the third Friday of the calendar month in which 
the contract expires. If that Friday is a trading holiday at the exchange, the final settlement 
date for the contract shall be on the business day immediately preceding that Friday. 

Ticker symbol Currency Contract Size Expiry Months 

EZ50F EUR EUR100 x EZ50 index 3 nearest quarterly Mar, Jun, Sep and Dec 

DE40F EUR EUR100 x DE40 index 3 nearest quarterly Mar, Jun, Sep and Dec 

CH20F CHF CHF100 x CH20 index 3 nearest quarterly Mar, Jun, Sep and Dec 

UK100F GBP GBP100 x UK100 index 3 nearest quarterly Mar, Jun, Sep and Dec 

FR40F EUR EUR100 x FR40 index 1,2,3, of the monthly cycle; and 2 nearest of the 
quarterly cycle from Mar, Jun, Sep and Dec  

NL25F EUR EUR1000 x NL25 index 1,2,3, of the monthly cycle; and 2 nearest of the 
quarterly cycle from Mar, Jun, Sep and Dec 

ES35F EUR EUR100 x ES35 index 1,2,3, of the monthly cycle; and 2 nearest of the 
quarterly cycle from Mar, Jun, Sep and Dec 

IT40F EUR EUR25 x IT40 index 3 nearest quarterly Mar, Jun, Sep and Dec 

NO25F NOK NOK1000 x NO25 index 1,2,3, of the monthly cycle; and 2 nearest of the 
quarterly cycle from Mar, Jun, Sep and Dec 

SE30F SEK SEK1000 x SE30 index 1,2,3, of the monthly cycle; and 2 nearest of the 
quarterly cycle from Mar, Jun, Sep and Dec 
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Ticker 
symbol 

ISIN Name Currency Contract Size 
(# shares of 
underlying 
equity) 

Place of 
Settlement 
(CSD) 

ABIO BE0974293251 Anheuser-Busch InBev 
SA/NV 

EUR 100 ECB 

SCMNO CH0008742519 Swisscom AG CHF 10 SIS 

GIVNO CH0010645932 Givaudan SA CHF 10 SIS 

ZURNO CH0011075394 Zurich Insurance Group AG CHF 10 SIS 

NOVNO CH0012005267 Novartis AG CHF 100 SIS 

ROGO CH0012032048 Roche Holding AG CHF 100 SIS 

HOLNO CH0012214059 Holcim AG CHF 100 SIS 

ABBNO CH0012221716 ABB Ltd CHF 100 SIS 

LONNO CH0013841017 Lonza Group AG CHF 10 SIS 

PGHNO CH0024608827 Partners Group Holding AG CHF 10 SIS 

GEBNO CH0030170408 Geberit AG CHF 10 SIS 

NESNO CH0038863350 Nestle SA CHF 100 SIS 

SRENO CH0126881561 Swiss Re AG CHF 100 SIS 

CFRO CH0210483332 Cie Financiere Richemont 
SA 

CHF 100 SIS 

UBSGO CH0244767585 UBS Group AG CHF 100 SIS 

SIKAO CH0418792922 Sika AG CHF 100 SIS 

DBKO DE0005140008 Deutsche Bank AG EUR 100 CBF 

BMWO DE0005190003 Bayerische Motoren Werke 
AG 

EUR 100 CBF 

DTEO DE0005557508 Deutsche Telekom AG EUR 100 CBF 

IFXO DE0006231004 Infineon Technologies AG EUR 100 CBF 

MBGO DE0007100000 Mercedes-Benz Group AG EUR 100 CBF 

SAPO DE0007164600 SAP SE EUR 100 CBF 

SIEO DE0007236101 Siemens AG EUR 100 CBF 

VOW3O DE0007664039 Volkswagen AG EUR 100 CBF 

ALVO DE0008404005 Allianz SE EUR 100 CBF 

MUV2O DE0008430026 Muenchener 
Rueckversicherung AG 

EUR 100 CBF 

ADSO DE000A1EWWW0 Adidas AG EUR 100 CBF 

BASO DE000BASF111 BASF SE EUR 100 CBF 

BAYNO DE000BAY0017 Bayer AG EUR 100 CBF 

MAERBO DK0010244508 AP Moller - Maersk A/S DKK 10 VP 

ORSTEO DK0060094928 Orsted AS DKK 100 VP 
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Ticker 
symbol 

ISIN Name Currency Contract Size 
(# shares of 
underlying 
equity) 

Place of 
Settlement 
(CSD) 

NOVOBO DK0062498333 Novo Nordisk A/S DKK 100 VP 

VWSO DK0061539921 Vestas Wind Systems A/S DKK 100 VP 

BBVAO ES0113211835 Banco Bilbao Vizcaya 
Argentaria SA 

EUR 100 IBR 

TEFO ES0178430E18 Telefonica SA EUR 100 IBR 

NOKIAO FI0009000681 Nokia Oyj EUR 100 APK 

NDAO FI4000297767 Nordea Bank Abp EUR 100 APK 

BOLO FR0000039299 Bollore SE EUR 100 ECF 

ACAO FR0000045072 Credit Agricole SA EUR 100 ECF 

RMSO FR0000052292 Hermes International SA EUR 100 ECF 

CAO FR0000120172 Carrefour SA EUR 100 ECF 

TTEO FR0000120271 TotalEnergies SE EUR 100 ECF 

ORO FR0000120321 L'Oreal SA EUR 100 ECF 

SANO FR0000120578 Sanofi-Aventis SA EUR 100 ECF 

CSO FR0000120628 AXA SA EUR 100 ECF 

RIO FR0000120693 Pernod Ricard SA EUR 100 ECF 

MCO FR0000121014 LVMH Moet Hennessy 
Louis Vuitton SE 

EUR 100 ECF 

KERO FR0000121485 Kering SA EUR 100 ECF 

ELO FR0000121667 EssilorLuxottica SA EUR 100 ECF 

SUO FR0000121972 Schneider Electric SE EUR 100 ECF 

VIEO FR0000124141 Veolia Environnement SA EUR 100 ECF 

SGOO FR0000125007 Cie de Saint-Gobain SA EUR 100 ECF 

CAPO FR0000125338 Capgemini SE EUR 100 ECF 

GLEO FR0000130809 Societe Generale SA EUR 100 ECF 

BNPO FR0000131104 BNP Paribas SA EUR 100 ECF 

ORAO FR0000133308 Orange SA EUR 100 ECF 

ENGIO FR0010208488 Engie SA EUR 100 ECF 

URWO FR0013326246 Unibail-Rodamco-
Westfield 

EUR 100 ECF 

DGEO GB0002374006 Diageo PLC GBP 1000 CRT 

BATSO GB0002875804 British American Tobacco 
PLC 

GBP 1000 CRT 

IMBO GB0004544929 Imperial Brands PLC GBP 1000 CRT 
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Ticker 
symbol 

ISIN Name Currency Contract Size 
(# shares of 
underlying 
equity) 

Place of 
Settlement 
(CSD) 

HSBAO GB0005405286 HSBC Holdings PLC GBP 1000 CRT 

PRUO GB0007099541 Prudential PLC GBP 1000 CRT 

RIOO GB0007188757 Rio Tinto PLC GBP 1000 CRT 

BPO GB0007980591 BP PLC GBP 1000 CRT 

LLOYO GB0008706128 Lloyds Banking Group PLC GBP 1000 CRT 

SNO GB0009223206 Smith & Nephew PLC GBP 1000 CRT 

AZNO GB0009895292 AstraZeneca PLC GBP 1000 CRT 

BTO GB0030913577 BT Group PLC GBP 1000 CRT 

BARCO GB0031348658 Barclays PLC GBP 1000 CRT 

NXTO GB0032089863 Next PLC GBP 1000 CRT 

ULVRO GB00B10RZP78 Unilever PLC GBP 1000 CRT 

AALO GB00B1XZS820 Anglo American PLC GBP 1000 CRT 

RKTO GB00B24CGK77 Reckitt Benckiser Group 
PLC 

GBP 1000 CRT 

RRO GB00B63H8491 Rolls-Royce Holdings PLC GBP 1000 CRT 

NGO GB00BDR05C01 National Grid PLC GBP 1000 CRT 

VODO GB00BH4HKS39 Vodafone Group PLC GBP 1000 CRT 

TSCOO GB00BLGZ9862 Tesco PLC GBP 1000 CRT 

SHELLO GB00BP6MXD84 Shell PLC EUR 100 ECN 

AVO GB00BPQY8M80 Aviva PLC GBP 1000 CRT 

FLTRO IE00BWT6H894 Flutter Entertainment PLC GBP 1000 CRT 

GLENO JE00B4T3BW64 Glencore PLC GBP 1000 CRT 

MTO LU1598757687 ArcelorMittal SA EUR 100 ECN 

KPNO NL0000009082 Koninklijke KPN NV EUR 100 ECN 

HEIAO NL0000009165 Heineken NV EUR 100 ECN 

PHIAO NL0000009538 Koninklijke Philips NV EUR 100 ECN 

DSFIRO CH1216478797 DSM Firmenich AG EUR 100 ECN 

AIRO NL0000235190 Airbus SE EUR 100 ECN 

AGNO BMG0112X1056 Aegon NV EUR 100 ECN 

ASMO NL0000334118 ASM International NV EUR 100 ECN 

WKLO NL0000395903 Wolters Kluwer NV EUR 100 ECN 
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Ticker 
symbol 

ISIN Name Currency Contract Size 
(# shares of 
underlying 
equity) 

Place of 
Settlement 
(CSD) 

ASMLO NL0010273215 ASML Holding NV EUR 100 ECN 

NNO NL0010773842 NN Group NV EUR 100 ECN 

ABNO NL0011540547 ABN AMRO Bank NV EUR 100 ECN 

ADO NL0011794037 Koninklijke Ahold Delhaize 
NV 

EUR 100 ECN 

INGAO NL0011821202 ING Groep NV EUR 100 ECN 

ADYENO NL0012969182 Adyen NV EUR 10  ECN 

AKZAO NL0013267909 Akzo Nobel NV EUR 100 ECN 

PRXO NL0013654783 Prosus NV NOK 100 VPS 

MOWIO NO0003054108 Mowi ASA NOK 100 VPS 

NHYO NO0005052605 Norsk Hydro ASA NOK 100 VPS 

TELO NO0010063308 Telenor ASA NOK 100 VPS 

EQNRO NO0010096985 Equinor ASA NOK 100 VPS 

DNBO NO0010161896 DNB Bank ASA NOK 100 VPS 

YARO NO0010208051 Yara International ASA NOK 100 VPS 

AKRBPO NO0010345853 Aker BP ASA NOK 100 VPS 

GJFO NO0010582521 Gjensidige Forsikring ASA NOK 100 VPS 

ERICBO SE0000108656 Telefonaktiebolaget LM 
Ericsson 

SEK 100 VPC 

SCABO SE0000112724 Svenska Cellulosa AB SCA SEK 100 VPC 

VOLVBO SE0000115446 Volvo AB SEK 100 VPC 

SEBAO SE0000148884 Skandinaviska Enskilda 
Banken AB 

SEK 100 VPC 

SWEDAO SE0000242455 Swedbank AB SEK 100 VPC 

SANDO SE0000667891 Sandvik AB SEK 100 VPC 

TELIAO SE0000667925 Telia Co AB SEK 100 VPC 

ALFAO SE0000695876 Alfa Laval AB SEK 100 VPC 

ORRONO SE0000825820 Orron Energy AB SEK 100 VPC 

ASSABO SE0007100581 Assa Abloy AB SEK 100 VPC 

SHBAO SE0007100599 Svenska Handelsbanken 
AB 

SEK 100 VPC 

ESSIBO SE0009922164 Essity AB SEK 100 VPC 

EVOO SE0012673267 Evolution AB SEK 100 VPC 

EQTO SE0012853455 EQT AB SEK 100 VPC 
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Ticker 
symbol 

ISIN Name Currency Contract Size 
(# shares of 
underlying 
equity) 

Place of 
Settlement 
(CSD) 

EPIAO SE0015658109 Epiroc AB SEK 100 VPC 

INVEBO SE0015811963 Investor AB SEK 100 VPC 

HEXABO SE0015961909 Hexagon AB SEK 100 VPC 

NIBEBO SE0015988019 Nibe Industrier AB SEK 100 VPC 

VOLCBO SE0016844831 Volvo Car AB SEK 100 VPC 

ATCOAO SE0017486889 Atlas Copco AB SEK 100 VPC 
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