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EurexOTC Clear Release 5.0: Publication of documents  
 
 

 

Related Eurex Clearing circular: 142/14 

Contact: Trading & Clearing Services, T +49-69-211-1 17 00, memberservices@eurexclearing.com 

Content may be most important for:  

Ü Middle + Backoffice 

Ü IT/System Administration 

Attachment: 

EurexOTC Clear IRS Release 5.0 Information Schedule 
- Update 

Summary: 

As announced in Eurex Clearing circular 142/14, several updated functional and technical documents will be 
published to support the preparations for the introduction of Zero Coupon Inflation Swaps. 

The technical roll-out of Zero Coupon Inflation Swaps is linked to EurexOTC Clear Release 5.0, while the 
effective launch of Zero Coupon Inflation Swaps is subject to regulatory approval.  

The dates for the new release are as follows:  

Release: EurexOTC Clear Release 5.0 

Start of simulation: 27 October 2014 

Introduction date: 1 December 2014 
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EurexOTC Clear Release 5.0: Publication of documents  

As announced in Eurex Clearing circular 142/14, several updated functional and technical documents will be 
published to support the preparations for the introduction of Zero Coupon Inflation Swaps.  

The technical roll-out of Zero Coupon Inflation Swaps is linked to EurexOTC Clear Release 5.0, while the 
effective launch of Zero Coupon Inflation Swaps is subject to regulatory approval.  

Functional documents published 

New EurexOTC Clear IRS Procedures Manual 

New EurexOTC Clear Product List 

Update EurexOTC Clear IRS Simulation Guide 

Update EurexOTC Clear IRS Release 5.0 Information Schedule (adjusted delivery timeline) 

Update EurexOTC Clear IRS Functional Release Notes  

Path 
Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > 
IRS Release 5.0 > Functional Manuals 

Technical documents and templates published 

New EurexOTC Clear Margin Calculator OTC Trade Template 

Update EurexOTC Clear IRS Report Manual 

Update EurexOTC Clear IRS GUI User Guide 

Update EurexOTC IRS Trade Template Field Description v. 5.0 

Update EurexOTC Clear IRS Margin Calculator User Guide 

Update FpML Margin Calculator Interface Specification – Programming Version 

Path 
Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > 
IRS Release 5.0 > Technical Manuals 

Update Eurex Clearing FpML Interface Vol. 1: Overview 

Update Eurex Clearing FpML Interface Vol. 3: Trade Notification and Take up Confirmation 

Update Eurex Clearing FpML Interface Vol. 3A: Post Trade Events 

Update Eurex Clearing FpML Interface Vol. 3B: Eurex FpML API for Trade Entry 

Path https:/member.eurexclearing.com > Technology > EurexOTC Clear > Interest 
Rate Swaps> IRS Release 5.0 > Interfaces > Eurex Clearing FpML Interface 

Members interested in testing this new product in simulation have to hand in requests for enablement to the 
ATS MarkitWire. Please contact:  

mserv_uat@markitserv.com 

At Eurex Clearing, all registered Members will be enabled in simulation directly; new Members have to request 
this new product via Static Data Form at Eurex Clearing which is available on the Eurex Clearing website 
www.eurexclearing.com under the following path: 

Clearing > Resources > Forms 

Please note: a compression report (CB204 “Compression Fee Breakdown Report”) has been added to the 
EurexOTC Clear IRS Report Manual in preparation for the compression service simulation start on  
1 December 2014. This report is optional and for information purposes only. 

https://member.eurexclearing.com/irj/portal
https://member.eurexclearing.com/irj/portal
https://member.eurexclearing.com/irj/portal
mailto:mserv_uat@markitserv.com
http://www.eurexclearing.com
http://www.eurexclearing.com/clearing-en/resources/forms/
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If you have any questions or require further information, please contact Trading & Clearing Services at tel. 
+49-69-211-1 17 00 or send an e-mail to memberservices@eurexclearing.com.  

For EurexOTC Clear IRS-specific questions, please contact the EurexOTC Clear IRS Helpdesk at tel.  
+49-69-211-1 28 28 or e-mail to: OTCClear@eurexclearing.com. 

For questions on simulation topics, please contact the EurexOTC Clear Simulation Hotline at tel. +49-69-211-
1 25 25 or e-mail to: OTCCLEAR.simulation@eurexclearing.com. 

27 October 2014 
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               Q III / 2014                  Q IV / 2014

Release Announcement EurexOTC Clear Release 5.0

EurexOTC Clear Functional Release Notes

EurexOTC Clear IRS Simulation Guide

Static Data Forms (Simulation)

FpML API XSD and Samples (Current Version) for Simulation

EurexOTC IRS Report Manual Release 5.0

EurexOTC Clear IRS GUI User Guide

EurexOTC IRS Trade Template Field Description Release 5.0

FpML Margin Calculator Interface Specification – Programming Version

EurexOTC Clear Margin Calculator User Guide + Templates

EurexOTC Clear Risk Methodology Description Interest Rate Swaps (IRS) - Preliminary Version

EurexOTC Clear IRS Procedures Manual

EurexOTC Clear IRS Product List

Clearing Conditions & updated Admission Forms

EurexOTC Clear Risk Methodology Description Interest Rate Swaps (IRS) - Final Version

Start of EurexOTC Clear IRS Release 5.0

12/201411/2014
EurexOTC Clear IRS Release 5.0 Information Schedule

08/2014 09/2014 10/2014

Information Schedule - Timeline is subject to change -


