eurex clearing
rundschreiben 019/11

Datum: 7. Marz 2011
Empfanger: Alle Clearing-Mitglieder der Eurex Clearing AG und Vendoren
Autorisiert von: Thomas Book

A Aktion erforderlich A Hohe Prioritat

CCP 6.0-Erweiterungen: Wichtige Informationen zur Permanenten Simulation:
Xetra International Market: Netting-Erweiterungen,
Instrumentenmigration von XONTRO Frankfurt nach Xetra Frankfurt 2

Verweis auf Rundschreiben/Informationen: Eurex Clearing-Rundschreiben 009/11,
Eurex Clearing Information vom 9. Februar 2011,
Xetra-Rundschreiben 022/11

Kontakt: Member Services & Admission Team, Tel. +49-69-211-1 17 00, Fax +49-69-211-1 17 01

Zielgruppe: Anhiénge:

S Ale Abteilungen Implementation information for changes due to the
migration of XONTRO Frankfurt to Xetra Frankfurt 2
(nur in englischer Sprache)

Nur auf der Eurex Clearing-Website:

e Formulare

o Liste der CCP-fahigen Simulationsinstrumente fiir
Xetra Frankfurt 2

¢ Permanent Simulation Guide CCP

Zusammenfassung:

Mit diesem Rundschreiben stellt Eurex Clearing weitere Informationen zum Testen der am 7. Februar 2011
angekuindigten Erweiterungen des CCP-Systems zur Verfligung. Die Erweiterungen stehen in der
permanenten Simulationsumgebung fir CCP 6.0 ab dem 22. bzw. 28. Marz 2011 zum Testen bereit.

Netting-Erweiterungen fiir Xetra International Market und die Instrumentenmigration von XONTRO Frankfurt
nach Xetra Frankfurt 2 werden ab dem 23. Mai 2011 in Produktion eingefiihrt.

Erweiterungen im Abwicklungsmodell fir Geschafte aus Xetra und Xetra Frankfurt 2 werden ab dem 1. Juli
2011 im produktiven System zur Verfigung stehen.

Bitte leiten Sie diese Anklindigung an alle beteiligten Abteilungen in lhrem Unternehmen weiter.
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CCP 6.0-Erweiterungen: Wichtige Informationen zur Permanenten Simulation:
Xetra International Market: Netting-Erweiterungen,
Instrumentenmigration von XONTRO Frankfurt nach Xetra Frankfurt 2

Mit diesem Rundschreiben stellt Eurex Clearing weitere Informationen zum Testen der angekiindigten
Erweiterungen in der permanenten Simulationsumgebung fiir CCP zur Verfligung.

Da die Erweiterungen des CCP-Systems lediglich das CCP-Backend betreffen, wird kein Frontend-Kit fir die
Simulation ausgeliefert.

Die im Zusammenhang mit den neuen Netting-Erweiterungen fiir Xetra International Market eingefiihrten
Anderungen stehen ab dem 22. Marz 2011 zum Testen zur Verfiigung. Die Xetra Frankfurt 2-Umgebung ist ab
dem 28. Marz 2011 an die CCP-Umgebung angebunden. Teilnehmer kénnen so die Erweiterungen im
Bereich Reporting und Netting sowie eigene Abwicklungsprozesse im Zusammenhang mit der Instrumenten-
migration testen.

Die Simulation ist nicht gefiihrt, d.h. es sind weder Fokustage geplant, noch wird ein Member Simulation
Guide verdffentlicht. Allgemeine Informationen Uber die permanente Simulation kénnen in der Member
Section der Eurex Clearing-Website unter dem folgenden Pfad abgerufen werden:

www.eurexclearing.com > Member Section > Simulation > CCP Standard Simulation

Zur direkten Weiterleitung klicken Sie auf folgenden Link:
https://www.eurexchange.com/members/simulation/ccp_simulation_en.html

Der Simulationskalender, der die Batch-Tage in der permanenten Simulation enthalt, wurde bereits im Februar
2011 veroffentlicht. Wie in der Eurex Clearing Information vom 9. Februar 2011 angekiindigt, ist die CCP-
Simulationsumgebung zwischen dem 16. und 21. Marz 2011 geschlossen.

Xetra International Market: Netting-Erweiterungen
Far den Eurex Clearing International Service (EC-IS) werden aktuell die folgenden zwei zusatzlichen Netting-

Ebenen angeboten, die fiir Xetra International Market UK & Ireland genutzt werden kénnen:

e Netting-Ebene ,,Optimization on account type across all NCMs” (,,Optimierung auf
Kontoebene iiber alle NCMs”)

Geschéfte aller Handelsteilnehmer (NCMs) eines Clearing-Mitglieds (CM) werden getrennt von den
Geschaften des Clearing-Mitglieds nach Kontoart saldiert. Die Geschéafte des Clearing-Mitglieds
werden ebenfalls nach Kontoart saldiert

> NCMs (A) / NCMs (P)/ CM (A) / CM (P)

e Netting-Ebene ,,Optimization on account type across all NCMs and CM” (,,Optimierung auf
Kontoebene liber alle NCMs und das CM”)

Alle Geschafte der Handelsteilnehmer eines einzigen Clearing-Mitglieds sowie Geschéfte des
Clearing-Mitglieds selbst werden nach Kontoart saldiert, d.h. Geschafte mit demselben Clearing-
Mitglied werden, unabhangig vom Handelsteilnehmer, nach Kontoart saldiert.

-> NCMs (A) + CM (A) / NCMs (P) + CM (P)
Details hierzu entnehmen Sie bitte Eurex Clearing-Rundschreiben 009/11.

Die Netting-Erweiterungen fiir Xetra International Market UK & Ireland werden am 23. Mai 2011 in der
produktiven Umgebung eingefiihrt. In der Simulation steht diese Funktionalitat ab dem 22. Marz 2011 zum
Testen zur Verfigung.
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Teilnehmer, die daran interessiert sind, die Netting-Erweiterungen zu testen, werden gebeten, die
entsprechenden unten genannten CCP-Setup-Formulare bis zum 16. Marz 2011 bei Member Services &
Admission einzureichen.

Wenn keine Setup-Fomulare eingereicht werden, werden die aktuellen Verarbeitungs- bzw. Netting-Ebenen
(TM A/ TM P) weiterhin unverandert genutzt.

Instrumentenmigration von XONTRO Frankfurt nach Xetra Frankfurt 2

Aufgrund der Migration von Instrumenten von XONTRO Frankfurt nach Xetra Frankfurt 2 erhalt der CCP auch
Geschéafte von Xetra Frankfurt 2. Geschéafte aus dieser Umgebung erscheinen im ,Eingeber-ID“-Feld, welches
auch fur Scoach verwendet wird und sind ebenfalls mit dem Wert ,7540” versehen. Je nach Handelslokation
wird das ,Eingeber-ID*“-Feld mit den folgenden Werten gefiillt:

e Handelslokation Xetra (Identifikator XETR): 7501 (wie heute)
e Handelslokation Xetra Frankfurt 2 (Identifikator XFRA): 7540

e Handelslokation fir ,cross trading location netted position” (Identifikator ECAG): 7521 (ab 1. Juli
2011)

Die Anderung wird am 23. Mai 2011 in der produktiven Umgebung aktiv. Alle Teilnehmer, die Geschafte von
Xetra Frankfurt 2 verarbeiten, miissen den neuen Wert ,7540” berlicksichtigen. Weitere Details entnehmen
Sie bitte dem Anhang zu diesem Rundschreiben. In der Simulation kann die Neuerung ab dem 28. Marz 2011
getestet werden.

Zusatzlich werden Erweiterungen des Clearing-Modells fiir Geschéfte aus Xetra and Xetra Frankfurt 2, d.h.
»1rade Day Netting® fir Xetra Frankfurt 2 und ,Cross Trading Location Netting“, angeboten. Mit Einfiihrung der
Option des ,Cross Trading Location Netting” miissen in den Reports zusatzliche Werte berlicksichtigt werden.

Die CCP-Report-Dokumentation (CCP 6.0 Description of Reports — Raw Data; CCP 6.0 Description of
Reports — Formatted Layout and CCP 6.0 Member File Based & SWIFT Interface) wurde entsprechend
aktualisiert. Ein Uberblick (iber die entsprechenden Anderungen kann auch dem Anhang zu diesem
Rundschreiben enthommen werden.

Die Erweiterung des Clearing-Modells wird am 1. Juli 2011 in der produktiven CCP-Umgebung eingefihrt. In
der Simulation kénnen die Erweiterungen ab dem 28. Marz 2011 getestet werden.

Bitte beachten Sie, dass die fir Xetra aufgesetzten teilnehmerspezifischen CCP-Konten auch fiir die Xetra
Frankfurt 2-Umgebung genutzt werden. Wenn Sie den CCP-Setup fiir Xetra Frankfurt 2 andern mdchten,
nutzen Sie dafir bitte die Xetra/CCP-Setup-Formulare.

Teilnehmer, die daran interessiert sind, den ,Basic Net Service” oder den ,Extended Net Service” fiir
Geschéafte aus Xetra Frankfurt 2 oder die Saldierung von Geschaften aus verschiedenen Handelslokationen
zu testen, werden gebeten, die unten genannten Setup-Formulare bis zum 16. Marz 2011 an Member
Services & Admission zu lbersenden.

Wenn keine Setup-Formulare eingereicht werden, werden Geschafte mit Handelslokations-ID XFRA in
unveranderter Weise verarbeitet, d.h. das ,Full Service Model” wird genutzt und derartige Geschafte werden
beim Trade Date Netting nicht mit Geschaften mit Handelslokations-ID XETR saldiert.

Weitere Informationen hierzu sind Eurex Clearing-Rundschreiben 009/11 zu entnehmen.

Bitte beachten Sie, dass die CCP-Simulationsumgebung erst ab dem 28. Marz 2011 an die Xetra Frankfurt 2-
Umgebung angebunden ist. Vor diesem Datum werden Geschéfte aus Xetra Frankfurt 2 in CCP-fahigen
Instrumenten nicht an das CCP-System Ubertragen. Eine Liste von CCP-fahigen Instrumenten, die zum
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Testen in Xetra Frankfurt 2 zur Verfiigung stehen, steht in der Member Section der Eurex Clearing-Website
unter dem folgenden Pfad zum Herunterladen bereit:

www.eurexclearing.com > Member Section > Releases > CCP 6.0 > Manuals > Functional Manuals

Zur direkten Weiterleitung klicken Sie bitte auf den folgenden Link:
https://www.eurexchange.com/members/releases/ccp60/manuals_functional_en.html

Zum Herunterladen des Dokuments ,Implementation information for changes due to the migration of XONTRO
Frankfurt to Xetra Frankfurt 2” (Anhang), besuchen Sie bitte die Member Section der Eurex Clearing-Website
unter dem Pfad:

www.eurexchange.com > Member Section > Releases > CCP 6.0 > Manuals > Technical Manuals

Zur direkten Weiterleitung klicken Sie bitte auf den folgenden Link:
https://www.eurexchange.com/members/releases/ccp60/manuals_technical_en.html

Zuséatzliche Informationen zum Handel auf Xetra Frankfurt 2 entnehmen Sie bitte Xetra-Rundschreiben
022/11.

Bitte beachten Sie, dass die Dokumentation beziiglich der Instrumentenmigration von XONTRO Frankfurt
nach Xetra Frankfurt 2 von Xetra im Rahmen von Xetra Release 11.1 erscheint.

Siehe hierzu Xetra-Rundschreiben 137/10 und 146/10 fiir weitere Informationen. Informationen zu den
Fokustagen innerhalb der Simulation kénnen dem Member Simulation Guide zu Xetra Release 11.1
entnommen werden, der am 21. Februar 2011 veroffentlicht wurde.

Zum Einloggen in die Member Section benutzen Sie bitte |hr persénliches Log-in. Wenn Sie Schwierigkeiten
beim Einloggen in die Member Section haben, wenden Sie sich bitte an das Service Point Team unter
Tel. +49-69-211-1 78 88.

Aktualisierte Formulare

Die geanderten CCP-Setup-Formulare bezliglich Netting-Erweiterungen (Antrag auf
Einrichtung/Léschung/Anderung von CCP Settlement Konten) und der Einrichtung des Net Clearing Model fiir
Xetra Frankfurt 2 (,Net Clearing Service®) wurden heute publiziert.

Wenn Sie Fragen haben oder weitere Informationen bendétigen, wenden Sie sich bitte an Member Services &
Admission unter Tel. +49-69-2 11-1 17 00 oder Fax +49-69-2 11-1 17 01.

7. Mérz 2011
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1 Introduction

With the migration of instruments from XONTRO Frankfurt to Xetra Frankfurt 2 the CCP receives trades
also from Xetra Frankfurt 2. Trades from this environment are reported with the value “7540” in the
originator field. So depending on the trading location the originator ID field will be filled with the
following values:

- Trading location Xetra (identifier XETR): 7501 (as of today)
- Trading location Xetra Frankfurt 2 (identifier XFRA): 7540

- Trading location used in cross trading location netted position (identifier ECAG): 7521 (used
from July 1st, 2011 on)

This change is active from May 23 2011 on. All members clearing trades from Xetra Frankfurt 2
have to consider this new value “7540".

Additionally Eurex Clearing offers a new netting option for trades from Xetra and / or Xetra Frankfurt 2.
In case a member wants to use the new ,cross trading location netting” option (i.e. netting of trades
from different trading locations, e.g. Xetra and Xetra Frankfurt 2) some additional values in the reports
have to be considered. The reports where these additional values are shown are described in this
document. For better readability this description focuses only on the relevant sections. The
documentation describing the complete reports can be found on the member section of the Eurex
website under the path

www.eurexchange.com >Member Section > Releases > CCP 6.0 > Manuals > Technical Manuals

No format changes (i.e. no adding or removal of fields or changes of field formats) are introduced. The
only change is the introduction of additional values for the trading location / exchange and originator.

Please note that the usage of the cross trading location netting is disabled by default for every member.

If a member wants to net across both trading locations the setup form “Application for Set
up/Deletion/Change of CCP Settlement Accounts” has to be provided by the Clearing Member.

In general the following can be stated:
All net positions out of cross trading location netting are reported with the new trading location
identifier “ECAG”, as this net position can contain trades from several trading locations. The trading

location can be also reported with the numeric value (e.g. in reference fields) with the new value “096”
or the character value “EDN”.

The new value “ECAG” is also used in some VALUES API requests. Details can be found in chapter 5
of this document.

Please note that the usage of the “cross trading location netting” option is first possible from July 1%,
2011 on.
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The following picture gives an overview of the values used in the different reports.

Cross Market Netting
Xetra Xetra 2 (Xetra + Xetra 2)

Exchange (20C, 31P) 194 130 096
MT518
(CE395) o
MT512 Originator (72) 7501 7540 7521
(CE295)

Place of Trade (94B) XETR XFRA ECAG

Source of Price (94B) EDE EDF EDN
MT536
(@=FXO)  poo| Reference/

Previous Message Reference (20C) 7501 7540 7521
VIERE]  Place of Trade (94B) EDE EDF EDN

(MSIF)
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2 SWIFT formatted reports

In the SWIFT formatted reports the following fields can show new values:

The exchange can be filled with the new
MT512 20 Trade Identifier value “096” for cross trading location netted
positions

The originator’s exchange can be filled with
MT512 31P Transaction Details | the new value “096” for cross trading location
netted positions

1st row: The originator can be filled with the

. new values:
MT512 72 Information SeNAer | 5.4 ¢or Xetra Frankfurt 2 or
to recipient

“7521" for cross trading location netted
positions

The originator’s exchange can be filled with
the new value “096” for cross trading location
netted positions

Sender’'s message

MT518 20C
reference

The originator's exchange can be filled with
MT518 20C Related Reference | the new value “096” for cross trading location
netted positions

The trading location can be filled with the
MT518 94B Place of Trade additional value “ECAG” for cross trading
location netted positions

This field contains the trade place. It can be
MT536 94B Source of Price filled with the new value “EDN” for cross
trading location netted positions

The field Instructor can be filled with the new
values:

MT536 20C Pool Reference “7540" for Xetra Frankfurt 2 or

“7521" for cross trading location netted
positions
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The field Instructor can be filled with the new
values:

“7540" for Xetra Frankfurt 2 or

“7521" for cross trading location netted
positions

Previous Message

MT536 20C
Reference

The trading location can be filled with the
MT543 94B Place of Trade additional value “EDN” for cross trading
location netted positions

In the following chapters these fields are shown in detail in context of the complete message.

2.1 MT512 as used for CE295 (Net Position Confirmation)

For better readability only the fields of the text block are described, as only in this block the additional
values occur. The current version of the document “CCP 6.0 Member File Based & SWIFT Interface —
Final (updated)” containing the complete message description can be found on the Eurex website
under the path

www. eurexclearing.com > Member Section > Releases > CCP 6.0 > Manuals > Technical Manuals
All changed values are marked in yellow in this document.

Please find the changes in chapter “5.4.2 MT512 as used for CE295 (Net Position Confirmation) and
CE595 — EC-IS Net Position Conf” on page 94 in the document “CCP 6.0 Member File Based & SWIFT
Interface — Final (updated)”.

Text block {4:...}

Tag Status | Field Name Format Example

20 M Trade Identifier 3!n6!n7!n :20:0961105230011255

Exchange: Filled with

”130” for Xontro respective Xetra
Frankfurt 2

194" for Xetra

“558” for Xetra International
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Text block {4:...}

Tag

Status

Field Name

Format

Example

“353" for EUREX-ISE

“096" for cross trading location
netted positions

Trade Date in format YYMMDD

Trade Number (filled with the
CCP generated trade number)

21

Order Number

Filled with the CCP generated
order number.

16x

:21:CCPNETO0011255

23

Transaction Type

Buy/Sell Indicator:
"BOUGHT” or “SOLD”

Record Type:

Net Position-Confirmation:
Buy — “412"

Sell — “422"

Single Trade Confirmation:
Buy — “417"

Sell —“427"

Net Position Storno (Deletion):
Buy — “812"

Sell — “822"

Single Trade Storno (Deletion):
Buy — “817"

Sell - “827"

Account Type:
"Al" or “PP”

6a/3!n///2!x

:23:BOUGHT/412///A1

31P

Transaction Details
Trade Date in format YYMMDD

Originators Exchange: Filled with
"130" for Xontro respective Xetra
Frankfurt 2

6!n3!x////

:31P:051125096////
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Text block {4:...}

Tag Status | Field Name Format

Example

"194" for Xetra

"558" for Xetra International
"353" for Eurex/ISE Link

“096” for cross trading location
netted positions

30 M Further Transaction Details 6!n////

Filled with contractual
settlement date in format
YYMMDD

:30:110525////

35A M Type and number of units / 31al0n,3n
nominal value of security

Type of Security, filled with:

- “SHS” for equities, funds,
subscription rights, ADR/GDR
and XTF

- "EMT” for bonds

Nominal / Quantity

:35A:SHS6666,

35B | M 1st row — ISIN ISIN!b!12!c
2nd row — securities long name | 35x

3rd row 3Inl!n///
- Custody Type, filled with “000”
- Unit of Quotation:

"1" for equities, funds, XTF,
ADR/GDR and subscription
rights;

"2" for bonds

:35B:ISIN DEO006622400
MOBILCOM AG O.N.
0001/

82D | M Counterparty /4n

Filled with the CCP CBF account
no “8501" (for EUR and foreign
currency equity with settlement
at CBF and with account no
“7525" (for all other equity &
bond instruments).

:82D:/8501
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Text block {4:...}
Tag Status | Field Name Format Example
87F | M Buyer / Seller 41a/11x/41x :87F:APMT/C/1234
Filled with:

“APMT"” - against payment
“C” for buyer or “D” for seller

In case of CBF Account filled
with 4-digit CBF account,
otherwise filled with “0000”

33T M Contract Price 3laébn,4n :33T:EURB37,01
Settlement Currency
Trade Price
34 0 Interest Accrued 3In3!x10n,2n | :34G :023EUR560534,22
G/H Interest days
Currency

Accrued Interest

In case of a positive amount
34G is used (label 34 shows Q)

In case of a negative amount
34H is used (label 34 shows H)

34B M Settlement Details 3lal2n,2n
Settlement Currency
Settlement Amount

:34B:EUR671266,2

57B | M CCP Transaction lla :57B:J
Filled with “J”
72 M Information sender to recipient
1st row — Originator; filled with 4ln :72:7521
“7501" for Xetra or
“7540" for Xetra Frankfurt 2 or 41n/6!x 1234/662240

“7521" for cross trading location
netted positions

2nd row:
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Text block {4:...}

Tag Status | Field Name Format Example
— Recipient of trade; in case of 6/'n8!n 11052312320000
CBF account filled with 4-digit
CBF account, otherwise filled
with “0000”
- WKN
3rd row: 3Ix12!x5!x5!x | CBF12340000 NETT
- Trade Date in format YYMMDD | 9™ ABCDEABCDE
- Trade Time in format
HHMMSSHS
4th row
- Settlement Location
- Settlement Account 0
- Net Clearing Flag ’
- CCP Clearing Member
- CCP Trading Member 0,
5th row
filled with O, as default 4lalllx PSETCRSTGB22XXX
413
6th row 11
f H | |
filled with O, as default j;all-x REAGABCDDEFFXXX
'a
7th row 11
- Place of Settlement ‘ FO01234567890123456
_ BIC Code 35!
8th row

- Delivering or Receiving Agent
- XEAG+BIC Code

9th row
XEAG Safe Account.
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2.2 MT518 as used for CE395 Net Clearing Report

Please find the changes in chapter “6.4.1 MT518 as used for CE395 Net Clearing Report and CE695
EC-IS Net Clearing Report” on page 112 and in chapter “6.4.3 Field Description” on page 117 in the
document “CCP 6.0 Member File Based & SWIFT Interface — Final (updated)”.

Text block {4:...}

Tag |Status | Field Name Format Value, Example

Mandatory Sequence A General Information

16R | M Start of Block GENL GENL

20C |M Sender's message reference :SEME//16x :SEME//096YYMMDD1111112

23G |M Function of Message 4lc NEWM

98C |0 Preparation Date/Time :41c//8In6!n :PREP//20070801064601

22F (M Trade Transaction Type :41c/[8cl/4lc TRTR//TRAD

Indicator
Optional Subsequence Al Linkages

16R |M Start of Block LINK LINK

20C | M Master Reference :4lc//16¢ :MAST//CCPNET9000001
[Ref. to net position order no, for
single trades only]

16S |M End of Block LINK LINK

16R |M Start of Block LINK LINK

20C |M Related Reference :4!c//16¢ :RELA//096YYMMDD9000001
[Ref. to net position trade no.,
only for single trades]

16S |M End of Block LINK LINK

16R |0 Start of Block LINK LINK

20C |0 Common Reference :4lc//16¢ :COMM//000012345
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Text block {4:...}

Tag |Status | Field Name Format Value, Example

16S | O End of Block LINK LINK

16R (M Start of Block LINK LINK

20C |M Program Reference :4lc//16c :PROG//NETT
[Net clearing flag]

NETT for net position trades
SING for single trades

GROS for single trades without
final contractual settlement date

16S (M End of Block LINK LINK

End of Subsequence Al Linkages

16S |M End of Block GENL GENL

End of Sequence A General Information

Mandatory Sequence B Trade Confirmation Details

16R |M Start of Block CONFDET CONFDET

98C |M Trade Date/Time :TRAD//8'n6!n | :TRAD//20110523064526
[YYYYMMDDHHMMSS]

98A |M Settlement Date :SETT//8!n :SETT//20110523
[YYYYMMDD]

90B |M Deal Price :41c//4'c/3lalbd | :DEAL//ACTU/EUR102,55000

Calculated average price for net
position trades.

For single trades, calculated trade
price.
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Text block {4:...}

Tag |Status | Field Name Format Value, Example

19A (O Settlement Amount :4!c//3lalbd :SETT//EUR5123123,00
Accumulated amount for net
position trades,

Settlement amount for single

trades:

94B | O Place of Trade :41c/[8cl/4lc :TRAD//EXCH/ECAG

22H (M Buy/Sell Indicator :4lc//4\c :BUSE//BUY!

22H (M Payment Indicator :4lc//4\c :PAYM//APMT
:PAYM//FREE if Settlement
Amount = 0O

Repetitive Mandatory Subsequence B1 Confirmation Parties (SELLER)

16R | M Start of Block CONFPRTY CONFPRTY
95P | M Selling Party :41c/4'a2'a2!c[3 | :SELL/COBADEFFXXX
Ic] The seller’s BIC code
97A |M Safekeeping Account :SAFE//35x :97A::SAFE//70040000
70E |0 Declaration Details Narrative | :4!c//10*35x :DECL//5555555
[seller's order ref.]
ABCFRABCFR

[CCP Clearing Member / CCP
Non Clearing Member]

22F |0 Party Capacity Indicator :41¢/[8cl/dlc :TRCA//PRIN

16S (M End of Block CONFPRTY CONFPRTY

End of Subsequence B1 Confirmation Parties

Repetitive Mandatory Subsequence B1 Confirmation Parties (BUYER)

16R (M Start of Block CONFPRTY CONFPRTY
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Text block {4:...}

Tag |Status | Field Name Format Value, Example
95P (M Buying Party :41c/41a2'a2!c[3 | :BUYR//EUXCDEFFXXX
Ic] The buyer's BIC code.
97A |M Safekeeping Account :SAFE//35x :97A::SAFE//85010000
70E | O Declaration Details Narrative | :4!c//10*35x :DECL//5555555
[buyer’s order ref.]
ABCFRABCFR

[CCP Clearing Member / CCP
Non Clearing Member]

22F |O Party Capacity Indicator :41c/[8cl/dlc :TRCA//PRIN

16S (M End of Block CONFPRTY CONFPRTY

End of Subsequence B1 Confirmation Parties

36B |M Quantity of Financial :4!c//4!c/15d :CONF//UNIT/5420,
Instrument
35B |M Financial Instrument [ISIN1!el2!c] ISIN DEOO07664005
[4*35x] VOLKSWAGEN AG

Optional Subsequence B2 Financial Instrument Attributes [NOT PROCESSED]

End of Subsequence B2 Financial Instrument Attributes

16S (M End of Block CONFDET CONFDET

End of Sequence B Trade Details

Mandatory Sequence C Settlement Details

16R | M Start of Block SETDET SETDET
22F |M Type of Settlement :SETR//4!c :SETR//TRAD
Transaction

Optional Subsequence C1 Settlement Parties

16R (M Start of Block SETPRTY SETPRTY
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Text block {4:...}

Tag |Status | Field Name Format Value, Example
95P | M Place of Settlement 4ic//A1a2'a2!c[3 | :95P::PSET//CIKBBEBBXXX or
Ic] :95P::PSET//SICVFRPPXXX or

:95P::PSET//NECINL2AXXX or
:95P::PSET//APKEFIHHXXX or
:95P::PSET/MOTHTMMXXX or
:95P::PSET//IBRCESMMSCL or
:95P::PSET//DTCYUS33XXX or
:95P::PSET//CRSTGB22XXX or
:95P::PSET//IOEKOATWWXXX or
:95P::PSET//VPDKDKKKXXX or
:95P::PSET//HCSDGRAAXXX or
:95P::PSET//VPSNDKKKXXX or
:95P::PSET//IBLSPTPPXXX or
:95P::PSET//VPCSSESSXXX or
:95P::PSET//KDPWPLPWXXX

16S (M End of Block SETPRTY SETPRTY

End of Subsequence C1 Settlement Parties

Optional Subsequence C2 Cash Parties [INOT PROCESSED]

End of Subsequence C2 Cash Parties

Optional Subsequence C3 Amounts [NOT PROCESSED]

End of Subsequence C3 Amounts

16S (M End of Block SETDET SETDET

End of Sequence C Settlement Details
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Field 20C — Sender's Message Reference

CCP
Definition: 3 digits originator's exchange

e "130" for Xontro respective Xetra Frankfurt 2

o "194" Xetra

e “b58" for XETI

e “353" for XISX

e “096” cross trading location netted positions

trade date in format YYMMDD
7 digits trade number:

e In case of a single trade this field is filled with the trade number
of the trading location. For single trades received without final
contractual settlement date from Eurex/ISE Link this field is filled
with CCP generated trade number.

e In case of a net position trade this field is filled with the generated
CCP trade number.

Syntax: :SEME//16x

Field 20C — Related Reference
CCP
Definition: Mandatory field for single trades only. This field is filled with the generated
CCP trade number of the net position trade
3 digits originator’'s exchange
"130" for Xontro respective Xetra Frankfurt 2
e “194" for Xetra
e “558" for XETI (for CE695)
e “353" for XISX (for CE695)
e “096” for cross trading location netted positions
trade date in format YYMMDD

7 digits trade number: For trades received without final contractual
settlement date this information is filled with all zeroes Example:
0000000
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Syntax: :RELA//16¢C

Field 94B — Place of Trade
CCP
Definition: This field is filled with the trading location:
e XFRA for XONTRO respective Xetra Frankfurt 2
e XETR for XETRA
e XEUR for EUREX
e XETI for Xetra segment for trading of international Blue Chips
e XISX for Eurex/ISE Link
e ECAG for cross trading location netted positions

Syntax: :TRAD//EXCH/4!c

2.3 MT536 as used for CE260, CE265, CE270 and CE275

Please find the changes in chapter “4.4.1 MT536 as used for CE260, CE265, CE270 and CE275" on
page 42 and in chapter “4.4.6 Field Description” on page 63 in the document “CCP 6.0 Member File
Based & SWIFT Interface — Final (updated)”.

Text block {4:...}

Tag | Status | Field Name Format Example

Mandatory Sequence A General Information

16R | M Start of Block GENL :16R:GENL

28E | M Page Number / Continuation | 5n/4!c :28E:00001/MORE
Indicator
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Text block {4:...}

Tag | Status | Field Name Format Example

13A |0 Statement Number :STAT//3lc :13A::STAT//100
(only provided for
CE270/271/272 and
CE275/276/277)

20C [ M Sender's Message Reference | :SEME//16x :20C::SEME/
/1234567890123456

23G | M Function of the Message 4lcl/4!c] :23G:NEWM

98A Preparation Date/Time :PREP//8!n :98A::PREP//20110523

69A |M Statement Period :STAT//8!In/8!n | :69A::STAT//20110523/201105
23

22F |0 Statement Frequency Indicator | :SFRE/[8c]/4!c | :22F::SFRE//INDA

22F |0 Volume Indicator :CODE/[8cl/4!c | :22F::CODE//DELT

22F | M Statement Basis Indicator :STBA//4lc :22F::STBA//SETT

97A | M Safekeeping Account :SAFE//35x :97A::SAFE//78900000

17B | M Activity Flag :ACTI//1!a :17B::ACTI//Y

17B |M Consolidated Statement :CONS//1!a :17B::CONS//Y

Indicator
16S | M End of Block GENL :16S:GENL

Repetitive Optional Sequence B Sub-safekeeping Account

16R (M Start of Block SUBSAFE :16R:SUBSAFE

97A | M Safekeeping Account :SAFE//35x :97A::5AFE//78900000

17B |M Activity Flag :ACTI//11a :17B::ACTI//Y

Repetitive Optional Sequence B1 Financial Instrument

16R (M Start of Block FIN :16R:FIN

35B | M Identification of the Financial |[ISIN1!el2!c] :35B:ISIN DEOO01135184
Instrument [4*35x] BB18 BUNDANL. V.01/11
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Text block {4:...}

Tag | Status | Field Name Format Example
94B |0 Source of Price :PRIC/[8cl/4!cl/ |:94B::PRIC/LMAR/EDN
30x] Eg.
EDT [Eurex],
ERE [Eurex Repo]
98A |0 Price Quotation Date/Time :PRIC//8!n :98A::PRIC//20110523
Repetitive Mandatory Subsequence Bla Transaction
16R | M Start of Block TRAN :16R:TRAN
Repetitive Mandatory Subsequence Blal Linkages
16R | M Start of Block LINK :16R:LINK
20C | M Pool Reference :POOL//16x :20C::POOL/
CP7521100001002
16S End of Block LINK :16S:LINK
16R Start of Block LINK :16R:LINK
20C Previous Message Reference | :PREV//16x :20C::PREV//
CP7521100001002
16S |M End of Block LINK :16S:LINK
16R | M Start of Block LINK :16R:LINK
20C | M Related Message Reference :RELA/NONREF | :20C::RELA//NONREF
16S | M End of Block LINK :16S:LINK
Optional Subsequence B1a2 Transaction Details
16R | M Start of Block TRANSDET :16R:TRANSDET
36B |M Quantity of Financial :PSTA//UNIT/15 |:36B::PSTA//UNIT/1000,

Instrument (Posting Quantity)

d
or

:PSTA//FAMT/15
d

(for equity products)
:36B::PSTA//FAMT/1000,

(for bond products)
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Text block {4:...}

Tag | Status | Field Name Format Example
19A |O Posting Amount :PSTA//IN13!alb | :19A::PSTA//EUR37000,
d (for open and open-variable repo

term leg trades, the preliminary
settlement amount is shown
before the final settlement
amount can be determined).

Not Applicable for Equities.

N is currently not used in case of
CCP transactions.

19A |0 Accrued Interest :ACRU//[N13!al |:19A::ACRU//EUR25000,
bd

22F | M Transaction Indicator :TRAN/[8!cl/4!lc |:22F::TRAN//SETT

22H | M Receive/Deliver Indicator :REDE//4!c :22H::REDE//RECE

22H | M Payment Indicator :PAYM//4\c :22H::PAYM//APMT

22F |0 Type of Settlement :SETR/[8cl/4!c | :22F::SETR//TRAD
Transaction

22F |0 Party Capacity Indicator TRCA/[8cl/4lc | :22F=TRCA/DAKV/AGEN

:22F::TRCA/DAKV/AGO2
:22F::TRCA/DAKV/AGO3
:22F::TRCA/DAKV/AGO4
:22F::TRCA/DAKV/AGO5
:22F::TRCA/DAKV/AGO6
:22F::TRCA/DAKV/AGO7
:22F::TRCA/DAKV/AGO8

:22F::TRCA/DAKV/AGO9

22F |O Settlement Transaction :STCO/[8cl/4lc | :22F::STCO/DAKV/NRTG
Condition




Eurex Clearing AG
CCP Release 6.0

Changes due to the migration of XONTRO Frankfurt to
Xetra Frankfurt 2

07.03.11

Page 21 of 33

Text block {4:...}

Tag | Status | Field Name Format Example

98C | M Effective Settlement Date :ESET//8!n6!n :98C::ESET/ /19991231000000
fixed:
19991231000
000

98A |O Settlement Date (contractual)' |:SETT//8!n :98A::SETT//201100525

98A |0 Trade Date :TRAD//8!n :98A::TRAD//20110523

! For open and open variable repo term leg trades, this value is set to 20991231 before the closing request is processed
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Text block {4:...}

Tag | Status | Field Name Format Example

70E | O Transaction Details Narrative |:TRDE//10*35x |:70E2::TRDE///CLGM
ABCFR/EXCH ABCFR/WKN
519000/IDAY 20030320/CASH
Y

/NETT S

/LATE OO/TNSFX 00003
/TTYP O

/ORDNB 0000277163292
/0T T

/CAY

/REFN ABCD

/CREF 123456789

/1D 0000001234567890
/TEXT FREE TEXT FIELD
/ORDNETT N/CCPSTAT SETTLED
/CT S

/CMSTAT SETTLED/D
12345678901234

/TYPE STOCK
/REPORTREF RAWCE270/LN 1

Optional Subsequence Bla2a Settlement Parties?

16R |M Start of Block SETPRTY :16R:SETPRTY
95P | M Place of Settlement :PSET//41a2'a2! | :95P::PSET// DAKVDEFFDOM
cl3!c]

2 Line feeds in "free text fields" like 7OE are not explicitly mentioned in the documentation. The subfields have to be distributed in
a way that no breaks in a field or value occurs and maximum length of line is not exceeded. All subfields are mandatory, but
can be blank.

3 Sequence is only shown if delivery ID / transaction ID is available. Only at that point of time the place of settlement is finally

known and section can be shown.
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Text block {4:...}

Tag | Status | Field Name Format Example

16S (M End of Block :16S: SETPRTY |:16S: SETPRTY

16R (M Start of Block SETPRTY :16R:SETPRTY

95P [ M Delivering Agent :DEAG//4'a2!a?2! | :95P::DEAG//COBADEFFXXX
cl3lc]

97A | M Safekeeping Account :SAFE//35x :97A::SAFE//78900000

16S | M End of Block :16S: SETPRTY |:16S: SETPRTY

16R (M Start of Block SETPRTY :16R:SETPRTY

95P |M Receiving Agent :REAG//41a2'a2! | :95P::REAG//EUXCDEFFXXX
cl3!c]

97A |M Safekeeping Account :SAFE//35x :97A::SAFE//75250000

16S (M End of Block :16S: SETPRTY |:16S: SETPRTY

End of Subsequence Bla2a Settlement Parties

16S | M End of Block TRANSDET :16S: TRANSDET

End of Subsequence B1a2 Transaction Details

16S | M End of Block TRAN :16S:TRAN

End of Sequence Bla Transaction

16S | M End of Block FIN :16S:FIN

End of Sequence B1 Financial Instruments

16S | M End of Block SUBSAFE :16S:SUBSAFE

End of Sequence B Sub-safekeeping Account
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Field 20C — Pool Reference
CCP

The field Application Indicator is filled with the reference to CCP (“C").
The field Test Code contains the value “T” for data from test environment
and “P” for productive data.

The field Instructor is filled with the account number of the instructor at
respective settlement location. For example, this field is filled with the
following value:

- “7501" for trades or net positions from Xetra, Xetra International,
Eurex Bonds or Eurex Repo

——with-the-tastructor-ld-(MaklepforHoertrades
- “7500" is used for Eurex and EC-IS EUREX deliveries
“7540” for Xetra Frankfurt 2
“7521" for net positions where trades from different trading
locations are contained (cross trading location netting)
The field Instruction Type contains the two-digit code to that the reported
transaction is related to. Always filled with the value “10”.
The Instruction Number is filled with the trade number. Please note that
this field is filled up with leading zeroes, e.g. “0012345".
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Field 20C — Previous Message Reference
CCP

The field Application Indicator is filled with the reference to CCP (“C").

The field Test Code contains the value “T” for data from test environment
and “P” for productive data.

The field Instructor is filled with the account number of the instructor at
respective settlement location. For example, this field is filled with the
following value:

- “7501" for trades or net positions from Xetra, Xetra International,
Eurex Bonds or Eurex Repo

-——with-the-lnstructor-td-tMaklerforfloortrades
- “7500" is used for Eurex and EC-IS EUREX deliveries
- “7540" for Xetra Frankfurt 2

- “7521" for net positions where trades from different trading
locations are contained (cross trading location netting)

The field Instruction Type contains the two-digit code to that the reported
transaction is related to.

The Instruction Number is filled with the trade number. Please note that
this field is filled up with leading zeroes, e.g. “0012345".

For CE280 Pending delivery Instructions: instruction reference of the
settlement instruction sent by the CCP to the CSD on behalf of the
member e.g. “POA”

2505D123456"
Previous and Pool reference are equal.
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Field 94B — Source of Price

CCP

This field contains the trade place. Valid values are:

EDF — Xontro respective Xetra Frankfurt 2 trades
EDE — Xetra trades

EDN - for net positions where trades from different trading
locations are contained (cross trading location netting)

EUB — Eurex Bonds trades

ERE — Eurex Repo trades

EDT — Eurex deliveries

BTEE — BrokerTec

XXXX — OTC trades via Values APl (no market)

IDB1 — OTC trades (for each IDB)

EDJ — Xetra segment for international blue chips (XIM)
NAS - EUREX - ISE

The CCP may define additional values, if required.

2.4 MT543 Delivery against Payment Message (MSIF GDM actions)

Please find the changes in chapter “3.3.2 Data Record” on page 20 and in chapter “3.3.3 Field
Descriptions” on page 24 in the document “CCP 6.0 Member File Based & SWIFT Interface — Final
(updated)”.

Text block {4:...}

Tag | Status | Field Name Format Value, Example
Mandatory Sequence A General Information
16R | M Start of Block GENL GENL
20C (M Sender’s Reference :SEME//16x :SEME//1234567890123456
23G |M Function of Message 4lc PREA  [block] or
NEWM [release]

Mandatory Subsequence Al Linkages
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Text block {4:...}

Tag | Status | Field Name Format Value, Example
16R | M Start of Block LINK LINK
20C | M Related Message :RELA//16x :RELA//CPXXXX1012345670
used in case of transfer via ¢ forCCP
SNA P for Production / T for Test
XXXX Instructor (Senders CBF
acc. no.)

10  for Instruction type
1234567 Trade Number

0 Filler
20C (M Previous Message :PREV//16x :PREV//1234567
used in case of transfer via [Trade Number]
SWIFT
16S | M End of Block LINK LINK
End of Subsequence Al Linkages
Optional Subsequence Al Linkages
16R | M Start of Block LINK LINK
20C | M Common Reference :COMM//16x :COMM//1234567

[Order Number]

16S | M End of Block LINK LINK

End of Subsequence Al Linkages

16S | M End of Block GENL GENL

End of Sequence A General Information

Mandatory Sequence B Trade Details

16R | M Start of Block TRADDET TRADDET
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Text block {4:...}

Tag | Status | Field Name Format Value, Example
94B | M Place of Trade :TRAD/[8c]/4!c | :TRAD//EXCH/EDN
[/30x]

98A | M Settlement Date” :SETT//8!n :SETT//20110525
[YYYYMMDD]

98A |M Trade Date :TRAD//8!n :TRAD//20110522
[YYYYMMDD]

35B (M Financial Instrument [ISIN1lel2!c] ISIN DEO001135002

[4*35x]

16S | M End of Block TRADDET TRADDET

End of Sequence B Trade Details

Mandatory Sequence C Financial Instrument/Account

16R |M Start of Block FIAC FIAC

36B [M Quantity to be blocked or :SETT//4c/15d | :SETT//FAMT/10000000 (for

released bond products),

:SETT//UNIT/1000 (for equity
products),

97A | M Safekeeping Account :SAFE//35x :SAFE//22105000
[Member account at its CSD]

16S (M End of Block FIAC FIAC

End of Sequence C Financial Instrument/Account

Mandatory Sequence E Settlement Details

16R (M Start of Block SETDET SETDET

22F | M Type of Settlement :SETR//4!c :SETR//TRAD  [spot trades]

Transaction :SETR//REPU  [repo trades]

4 For open and open variable repo term leg trades, the settlement date is 20991231 before processing the closing request.
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Text block {4:...}

Tag | Status | Field Name Format Value, Example

Mandatory Subsequence E1 Settlement Parties

16R | M Start of Block SETPRTY SETPRTY

95P |M Receiving Agent :REAG//41a2!a2! | :REAG//EUXCDEFFXXX
c[3lc] [fixed value, CCP BIC Codel

97A | M Safekeeping Account :SAFE//35x :SAFE//75250000

Account number

70E | M Declaration Details Narrative | :DECL///IDAY :DECL///IDAY 20110523

16S (M End of Block SETPRTY SETPRTY

16R (M Start of Block SETPRTY SETPRTY

95P [M Place of Settlement :PSET//4!a2!a2! | :PSET//EUXCDEFF
c[3!c]

16S (M End of Block SETPRTY SETPRTY

End of Subsequence E1 Settlement Parties

Mandatory Subsequence E3 Amounts

16R | M Start of Block AMT AMT

19A |M Settlement Amount :SETT//3'al5d :SETT//EURO,0
[cash amount can be set to zerol

16S | M End of Block AMT AMT

End of Subsequence E3 Amounts

16S | M End of Block SETDET SETDET

End of Sequence E Settlement Details
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Seq. B Tag 94 B - Place of Trade

Special note: EUB for Eurex Bond trades.
ERE for Eurex Repo trades
EDT for Eurex deliveries.
EDF for Frankfurt Floor (FWB) respective Xetra Frankfurt 2.
EDE for Xetra.
EDN for cross trading location netted positions.
BTEE for BrokerTec.
XXXX for OTC trades via Values API.
IDB1 for “no market”.

Field is mandatory in context of GDM activities.
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3 Printable Reports

The table below shows the printable reports where the new value “ECAG” is shown for the trading
location in case of net positions out of cross trading location netting.

RPTCA130 | Compensation Partner TRAD LOC
RPTCA160 | Custody Payment Statement TRAD LOC
RPTCA180 | Capital Adjustments on Trades TRADE LOC
RPTCB230 | Daily Gross Delivery Mgmt. TRAD LOC
RPTCB320 | Daily Clearing Fees trdLoc
RPTCB325 | Daily Service Fees TRADING LOCATION
RPTCD150 | Cash Obligations TRAD LOC
RPTCE260 | Pending Delivery TRAD LOC
RPTCE265 | Pending Delivery Before NTP TRAD LOC
RPTCE270 | Settled Delivery TRAD LOC
RPTCE275 | Settled Delivery — Offsetting Block Information TRAD LOC
RPTCE320 | External Deliveries TRAD LOC

The related reports description “Description of Reports - Formatted Layout — Final (updated)” shows in
chapter 5, page 93, the new value “ECAG” for TRAD LOC marked in yellow.

The fee reports RPTCB320 and RPTCB325 are described in Eurex Release 13.1 XML Report
Reference Manual ( see  Member Section > Releases > Eurex 13.1 > Manuals > Technical
Manuals). The manual does not contain any values, so it has not been updated in this regard.
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4 Raw Data Reports

The table below shows the raw data reports where the new value “ECAG” is shown for the trading
location in case of net positions out of cross trading location netting.

RAWCA130 | Compensation Partner Trading Location
RAWCA160 | Custody Payment Statement Trading Location
RAWCA180 | Capital Adjustments on Trades Trading Location
RAWCB230 | Daily Gross Delivery Mgmt. Trading Location
RAWCB320* | Daily Clearing Fees Trading Location
RAWCB325* | Daily Service Fees Trading Location
RAWCD150 | Cash Obligations Trading Location
RAWCE320 | External Deliveries Trading Location

* XML format

The related reports description “Description of Reports - Raw Data — Final (updated)” shows in chapter
5, page 53, the new value “ECAG” for Trading Location marked in yellow.

The fee reports RPTCB320 and RPTCB325 are described in Eurex Release 13.1 XML Report
Reference Manual ( see  Member Section > Releases > Eurex 13.1 > Manuals > Technical
Manuals). The manual does not contain any values, so it has not been updated in this regard.
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5 VALUES

The new trading location identifier “ECAG” is only used in the following VALUES requests:

Where sent:
CCP Inquire Trade List

Where received:
CCP Inquire Status Information
CCP Inquire Trade List

In the VALUES request “CCP Modify Trade Release” used for blocking and (partial) releasing of trades
the CCP unigue trade key is used for identifying the trade (instead of the trading location identifier). So
here the enhancements have no impact.



