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Summary:

In Eurex Clearing circular 041/12, Eurex Clearing informed about the start of its new EurexOTC Clear
service for OTC interest rate swaps (IRS). With this circular, Eurex Clearing provides all relevant documents
and forms in an updated preliminary version and the preliminary EurexOTC Clear IRS fee model.

Technical connection to the production environment of the Eurex Clearing FpML Interface has been possible
since July 16, 2012. Distribution of the final Clearing Conditions for Eurex Clearing AG as well as the final
forms and documents is planned for September 2012. The production launch of the new EurexOTC Clear
service for OTC Interest rate swaps is planned for the beginning of Q4 2012.

The documents are available for download in the Member Section of the Eurex Clearing website
www.eurexclearing.com under the following link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps

For any questions you may have or additional information you require, please contact our OTC IRS
Helpdesk on tel. +49-69-211-1 28 28 or via e-mail address: OTCClear.simulation@eurexclearing.com.
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EurexOTC Clear: Information prior to Production Start

In Eurex Clearing circular 041/12, Eurex Clearing informed about the start of its new clearing service for OTC
Interest Rate Swaps (IRS). With this circular, Eurex Clearing provides all relevant documents and forms in an
updated preliminary version and the preliminary EurexOTC Clear IRS fee model.

Technical connection to the production environment of the Eurex Clearing FpML Interface has been possible
since July 16, 2012. Distribution of the final Clearing Conditions for Eurex Clearing AG as well as the final
forms and documents is planned for September 2012. The production launch of the new EurexOTC Clear
service for OTC Interest rate swaps is planned for the beginning of Q4 2012.

Eurex Clearing offers interested Members to test the Eurex Clearing FpML Interface in a so-called pre-
connection phase. The pre-connection phase has been available for Members since July 16, 2012. For the
connection to the optional Eurex Clearing FpML Interface, generating a certificate and uploading it in the
Member Section of Eurex Clearing is required. The functionality for uploading the certificate is described in
document “Eurex Clearing FpML Interface Specification — Volume 2: Connectivity” and is ready for immediate
use.

These functions for uploading the certificates can be found in the Member Section of Eurex Clearing under the
following link:

Technical Connection > Technical User Administration

respectively for Central Coordinators and their deputies:

User Administration & Central Coordinator > Create

Eurex Clearing extended its internal infrastructure for the Eurex Clearing FpML Interface in order to achieve
higher availability and improve flexibility for further infrastructure upgrades. The following IP addresses and
port information are used for the FpML Interface and are also contained in the “Network Access Information
Sheet™

Environment  IP Address Port Certificate Effective

Production 90.155.253.110 | 18475 fpmlpl.eurexclearing.com June 18, 2012
90.154.253.110 fpmlp2.eurexclearing.com (deployment date)

Simulation 90.155.253.111 | 18575 fpmisl.eurexclearing.com June 18, 2012
90.154.253.111 fpmls2.eurexclearing.com (deployment date)

The public keys (“Eurex Clearing FpML Interface — Certificates for Production”) required for connecting to the
AMQP Broker are available in the Member Section of the Eurex Clearing website under the following link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Interfaces

EurexOTC Clear IRS fee model

With this circular Eurex Clearing announces the preliminary fee model which will be relevant for its new
clearing service for OTC Interest Rate Swaps. For details, please refer to the attached document “EurexOTC
Clear IRS Fee Model".

Forms relevant for admission

In order to be enabled for the clearing of Interest Rate Swaps as of the production start, companies have to
submit the appropriate forms for admission and set-up as Clearing Members or Registered Customers. With
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this circular Eurex Clearing is sending out a preliminary draft version and associated information memoran-

dum of these forms. All forms relevant for admission are available in the Member Section of the Eurex

Clearing website. To download these, please follow this link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Forms

The following admission and setup forms are available in a draft version:

Clearing Agreement Elementary Model (Appendix 2 to the Clearing Conditions — Agreement between
CM, RC and Eurex Clearing)

Clearing Agreement Individual Clearing Model (Appendix 3 to the Clearing Conditions — Agreement
between CM, RC and Eurex Clearing)

CM Agreement (Appendix 1 to the Clearing Conditions — Agreement between CM and Eurex
Clearing)

General Terms and Conditions to the Agreement on Technical Connection to the Clearing EDP of
Eurex Clearing AG

EurexOTC Clear Interest Rate Derivative Static Data form for Clearing Member

EurexOTC Clear Interest Rate Derivative Static Data form for Registered Customer

Application for the Granting of a Clearing License of Eurex Clearing AG incl. Information
Memorandum

Application for Set-up / Deletion / Change of Securities Accounts and Clearer Cash Accounts
Application for Client Asset Protection for Set-up / Deletion / Change Collateral Accounts for
segregated NCMs / RCs incl. Information Memorandum

Emergency Contact Details

EurexOTC Clear Interest Rate Swaps User Setup Form

Request for Additional A-Accounts incl. Information Memorandum

The final admission documents will be published together with the final Clearing Conditions in September

2012.

The relevance of the required forms depends on the existing individual customer setup and further forms and

evidences might be necessary (e.g. Power of Attorney for the cash account at the payment banks).

Each OTC IRS Clearing Member and OTC IRS Registered Customer will be supported by our Eurex Clearing
Member Services & Admission Team during the admission process.

Updated functional documents

The documents mentioned below have been updated and published in the Member Section of the Eurex
Clearing website:

EurexOTC Clear Risk Methodology Description and External Communication Tool (Final Version)
EurexOTC Clear Clearing Procedures

EurexOTC Clear Service Description

EurexOTC Clear Product Overview

EurexOTC Clear Functional Release Notes

EurexOTC Clear Simulation Guide

page 2 of 3


https://www.eurexchange.com/members/releases/otc_clear/irs_manuals_functional_de.html

eurex clearing circular 060/12

For download please follow this link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Functional Manuals

Updated technical documents and interface descriptions

To support the Members, changes compared to the previous version are marked with a bar on the left-hand
edge of the page. Accordingly, change marks form previous versions are deleted. The changes are also listed
in the “change history”.

The technical documents are available on the Eurex Clearing website under the following link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Technical Manuals

The following technical documents have been updated:

- EurexOTC Clear IRS GUI User Guide
- EurexOTC IRS Report Manual
- EurexOTC Clear XML Converter and Converter Release Notes

- EurexOTC Clear IRS XML Schemas

The interface descriptions are available for download on the Eurex Clearing website under the following link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Functional Manuals

The following interface documents have been updated:

- Eurex Clearing FpML Interface Specification — Volume 1: Overview

- Eurex Clearing FpML Interface Specification — Volume 2: Connectivity

- Eurex Clearing FpML Interface Specification — Volume 2-A: Websphere MQ Programming Guide

- Eurex Clearing FpML Interface Specification — Volume 2-B: AMQP Programming Guide

- Eurex Clearing FpML Interface Specification — Volume 3: Trade Notification & Take-Up Confirmation
- EurexOTC Clear Network Access Information

- EurexOTC Clear API Error code list

EurexOTC Clear and Eurex sample reports

We have updated EurexOTC Clear and Eurex sample reports. The sample reports can be downloaded from
the Eurex Clearing website under the following link:

Current CCP/OTC Releases > EurexOTC Clear > Interest Rate Swaps > Sample Reports

For any questions you may have or additional information you require, please contact our OTC IRS Helpdesk
on tel. +49-69-211-1 28 28 or via e-mail to: OTCClear.simulation@eurexclearing.com.

July 27, 2012
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