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Summary:

With this circular, Eurex Clearing would like to inform all Members, Customers and Vendors about the
provision of additional Theoretical Price Files in order to accommodate the fact that the clients use the
information on interest rates contained in the Theoretical Price Files in different ways.

The following additional Theoretical Price Files will be offered:

FPTHNB - Theoretical Values Bonds

FPTHND - Theoretical Price File

FPTHNE - Theoretical Values Equities

FPTHNF - Theoretical Values Flexible Options Contracts
FPTHNS - Theoretical Values Unconditional Subscription Rights

The provision of the additional Theoretical Price Files in simulation is scheduled as of 20 March 2015.
Production launch is planned for 13 April 2015.

Members, Non-Clearing Members and Vendors, who are currently using the interest rate field within

the existing Theoretical Price Files, have to use the new Theoretical Price Files, as here also negative
interest rates are shown. Clearing Members, Non- Clearing Members and Vendors, who are not using the
interest rate field, can still use the current version of the Theoretical Price Files which always show rate
values of zero (‘00’).

All remaining Theoretical Price Files, including Eurex Clearing Prisma Transparency Enabler Files, are not
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Negative interest rates: Provision of additional Theoretical Price Files

With this circular, Eurex Clearing would like to inform all Members, Customers and Vendors about the
provision of additional Theoretical Price Files in order to accommodate the fact that the clients use the
information on interest rates contained in the Theoretical Price Files in different ways.

The following additional Theoretical Price Files will be offered:

e FPTHNB - Theoretical Values Bonds

e FPTHND - Theoretical Price File

e FPTHNE - Theoretical Values Equities

e  FPTHNF - Theoretical Values Flexible Options Contracts

e FPTHNS - Theoretical Values Unconditional Subscription Rights

The provision of the additional Theoretical Price Files in simulation is scheduled as of 20 March 2015.
Production launch is planned for 13 April 2015.

Clearing Members, Non-Clearing Members and Vendors, who are currently using the interest rate field within
the existing Theoretical Price Files, have to use the new Theoretical Price Files as here also negative interest
rates are shown. Clearing Members, Non- Clearing Members and Vendors, who are not using the interest rate
field, can still use the current version of the Theoretical Price Files which will always show rate values of zero
(‘00).

All remaining Theoretical Price Files, including Eurex Clearing Prisma Transparency Enabler Files, are not
affected.

The new Theoretical Price Files will be delivered for simulation as well as for production into the public area of
the Common Report Engine and via Web File Service (production only). Below you find an overview of the
naming convention of the new files.

New Theo-Price Files on Common Report Engine New Theo-Price Files on Web Server

<ENV> FILETHNBPUBLIYYYYMMDD.TXT.ZIP <ENV> FILETHNBPUBLIYYYYMMDD.ZIP

<ENV> FILETHNEPUBLIYYYYMMDD.TXT.ZIP <ENV> FILETHNEPUBLIYYYYMMDD.ZIP

<ENV> FILETHNSPUBLIYYYYMMDD.TXT.ZIP <ENV> FILETHNSPUBLIYYYYMMDD.ZIP

<ENV> FILETHNDPUBLIYYYYMMDD.TXT.ZIP <ENV> FILETHNDPUBLIYYYYMMDD.ZIP

<ENV> FILETHNFPUBLIYYYYMMDD.TXT.ZIP <ENV> FILETHNFPUBLIYYYYMMDD.ZIP

<ENV> FILETHNDPUBLIYYYYMMDDINTR.TXT.ZIP <ENV> FILETHNDPUBLIYYYYMMDDINTR.ZIP

<ENV> FILETHNFPUBLIYYYYMMDDINTR.TXT.ZIP <ENV> FILETHNFPUBLIYYYYMMDDINTR.ZIP
<ENV> FILETHNDPUBLIYYYYMMDDHHMMSS.ZIP
<ENV> FILETHNFPUBLIYYYYMMDDHHMMSS.ZIP

With inherent mapping of environments:

<ENV> |Environment
00 |Eurex Production
01 |Eurex Simulation
20 |CCP Production
21 |CCP Simulation

Please note that the new Theoretical Price Files FPTHNB, FPTHNE and FPTHNS will not be introduced in the
MISS infrastructure.
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For further details please refer to the Eurex Clearing website www.eurexclearing.com under the following link:

Technology > Eurex Clearing classic system > System documentation > Eurex Reports > Member

Interface Specification — File Interface Layouts

In addition to the changes in the Theoretical Price Files described above, the reports CC040, CC740 and
CC940 will be adapted in both versions (XML and TXT) accordingly.

If you have any questions or require further information, please contact Trading & Clearing Services at tel.
+49-69-211-1 17 00.

12 March 2015
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