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Summary:

The EurexOTC Clear Release 6.0 simulation will start on 23 September 2015.

In connection with the introduction of EurexOTC Clear for IRS Release 6.0, Eurex Clearing has updated
several documents.

For a description of the planned changes with EurexOTC Clear for IRS Release 6.0 on 9 November 2015,
please refer to Eurex Clearing circular 088/15.

Please note that the functions and services introduced with this release will have an impact on interfaces
and reports of Eurex Clearing.
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EurexOTC Clear for IRS Release 6.0: Documentation update

In connection with the introduction of EurexOTC Clear for IRS Release 6.0, Eurex Clearing has updated several
documents and provided sample reports and sample FpML messages.

The following overview contains all essential information regarding the documents which were published in the
Member Section of the Eurex Clearing website www.eurexclearing.com:

Action Name of the document/path
Release e  EurexOTC Clear Functional Release Notes
Update

e  EurexOTC Clear Simulation Guide

Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > IRS Release 6.0 >
Overview and Functionality

Release e EurexOTC Clear IRS GUI User Guide
Update e  Margin Calculator Trade Template Field Description
e Margin Calculator Trade Template

e Margin Calculator User Guide

Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > IRS Release 6.0 >
EurexOTC Clear GUIs

Release
Update

FpML Margin Calculator Inferface XSD and Samples for Simulation

FpML Margin Calculator Interface Specification

FpML API XSD and Samples for Simulation

FpML API Interface Documents
e  EurexOTC Error Code and Message Description

Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > IRS Release 6.0 >
Eurex Clearing FpML Interfaces

Release e EurexOTC IRS Report Manual
Update
e  EurexOTC Clear Sample Reports & XSD - Updated and New Reports
Member Section > Technology > EurexOTC Clear > Interest Rate Swaps > IRS Release 6.0 >
EurexOTC Clear Reports

For a description of the changes introduced with EurexOTC Clear for IRS Release 6.0, please refer to Eurex
Clearing circular 088/15.

Simulation preparation
The EurexOTC Clear Release 6.0 simulation will start on 23 September 2015.

Please note that the functions and services introduced with this release will have an impact on interfaces and
reports of Eurex Clearing.
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In order to be prepared for the start of simulation,

please check your setup and mappings at the Approved Trade Source (e.g. MarkitWire UAT) and Eurex
Clearing. Request new setup and mappings if necessary.

please update your systems (FpML Interface and report processing) with the newly created report and
FpML schemas (XSDs) which will be valid as of 23 September 2015.

For your testing activities, please consider the simulation availability according to the simulation calendar.

The following new functions and enhancements can be tested in the simulation environment as of
23 September 2015:

Unlimited position accounts (“flex accounts”) for Clearing Members and Registered Customers:
Clearing Members and Registered Customers wishing to use this service are asked to contact our OTC
IRS Onboarding Team via e-mail at OTCIRS.onboarding@eurexclearing.com

MarkitWire Trade Division: Activation of Trade Division on MarkitWire UAT and at Eurex Clearing

simulation will take place at a later date and will be communicated separately

Decommissioning of the Post Trade Event De-Clear: With the activation of Trade Division on
MarkitWire UAT, the Post Trade Event De-Clear will be decommissioned in simulation

Eurex Clearing will perform a structured clean-up of old trades in the simulation environment. Trades
captured before Monday, 13 April 2015 (start of Release 5.1 Simulation) will no longer be available in the
simulation environment

The new report CD211 Settlement Adjustment Report, which will only be distributed in case of a correction
of PAl and coupon payments, is available as sample report in the Member Section.

For any EurexOTC Clear IRS functions support and specific questions during simulation, please contact the
EurexOTC Clear Simulation Hotline at tel. +49-69-211-1 25 25 or e-mail OTCIRS.onboarding@eurexclearing.com.

For simulation setup, simulation changes and further support, please contact the EurexOTC Clear Onboarding

Team at OTCIRS.onboarding@eurexclearing.com

31 August 2015
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