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Content may be most important for:  

Ü All departments 

Attachments: 
none 

Summary: 

With Eurex Clearing circular 031/14, Eurex Clearing has informed about the enhancement of the pricing 
model and rebate scheme for OTC Interest Rate Swaps (IRS) derivatives transactions and changes in the 
relevant fee reports CB182 and CB185.  

This circular provides further information on the availability of the above-mentioned fee reports on the 
Common Report Engine (CRE). 
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EurexOTC Clear IRS: Availability of the fee reports CB182 and CB185  
on the Common Report Engine (CRE)  

With Eurex Clearing circular 031/14, Eurex Clearing has informed about the enhancement of the pricing model 
and rebate scheme for OTC Interest Rate Swaps (IRS) derivatives transactions and changes in the relevant 
fee reports CB182 and CB185. These fee reports will be available on the CRE as Eurex reports from  
1 April 2014 onwards in simulation and from 1 May 2014 onwards in production.  

For each Clearing Member, the fee reports CB182 and CB185 will be available as a ZIP file containing TXT or 
XML files. The naming of the reports is as follows: 

Simulation: 
• 95RPTCB185ABCDE20140501.TXT.ZIP with ABCDE as Member ID 
• 95RPTCB185ABCDE20140501.XML.ZIP 

Production: 
• 90RPTCB182ABCDE20140531.TXT.ZIP 
• 90RPTCB182ABCDE20140531.XML.ZIP 

 

Field  Meaning  Remark  

[0-9]{2}  Environment ID  90 Prod, 95 Simu, 2 numerics  

[0-9A-Z]{8}  Report name  i.e. RPTCB185, 8 alphanumerics  

[0-9A-Z]{5}  Member ID  i.e. ABCDE, 5 alphanumerics  

[0-9]{8}  Business date  YYYYMMDD, 8 numerics  

[A-Z]{4}  Flexindicator 1  n.a.  

[0-9A-Z]{5}  Flexindicator 2  n.a.  

\.  Dot   

[A-Z]{3,5}  Extension  XML.ZIP, TXT.ZIP  
 
Further information on the Common Report Engine (CRE) is available on the Eurex website 
www.eurexchange.com under the link: 

Technology > Eurex Exchange’s T7 > System documentation > Release 2.0 > Eurex Reports > 
Common Report Engine (CRE), User Guide 

For any questions you may have, please contact Member Support & Information at tel. +49-69-211-1 33 88 or 
e-mail: support.billing@deutsche-boerse.com. 
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