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Date: 26 August 2015
Recipients: All Trading Participants of Eurex Deutschland and Eurex Ziirich and Vendors
Authorized by:  Mehtap Dinc

Exchange for Physicals facility for index products (EFPI):
Entry time of trades on the basis of the index closing price plus basis

Related Eurex circular: 098/14

Contact: Derivatives Trading Operations, T +49-69-211-1 12 10, Christine Heyde (Global Product R&D),
T +49-69-211-1 56 98, christine.heyde@eurexchange.com

Content may be most important for: Attachments:

S All departments 1. Eurex Clearing circular 095/15
2. Entry times of a “Trade at Index Close* (TAIC) trade

Eurex Clearing AG will take the following measure with regard to.the Exchange for Physicals facility for index
products (EFPI): For entry of trades on the basis of the index closing price plus basis (“Trade at Index
Close”), entry times will be extended by another admissible exception.

Effective 14 September 2015, the time frame for trade entry on the four trading days preceding the last
trading day of the respective equity index future will be extended to 18:45 CET. All other rules regarding
entry times will remain unchanged.

For further information on “Trade at Index Close* trades, please refer to the Eurex website
www.eurexchange.com under the following link:

Products > Eurex Trade Entry Services > Trade at Index Close

or to Eurex Clearing circular 095/15, which we are providing to our Trading Participants as attachment 1.
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eurex clearing circular 095/15

Date: 26 August 2015
Recipients: All Clearing Members of Eurex Clearing AG and Vendors
Authorized by: Thomas Laux

Amendments to the Conditions for Utilization of Eurex Trade Entry Services,
clarification of entry time of trades on the basis of the index closing price plus
basis (“Trade at Index Close”)

Related Eurex circulars: 145/15, 146/15

Contact: Derivatives Clearing, T +49-69-211-1 12 50, clearing@eurexclearing.com,
Risk Control, T +49-69-211-1 24 52, risk@eurexclearing.com

Content may be most important for: Attachments:

S All departments 1. Amended sections of the Conditions for Utilization of
the Eurex Trade Entry Services (General Conditions
for Participation)

2. Entry times of a “Trade at Index Close” (TAIC) trade

Summary:

Effective 14 September 2015, Eurex Clearing will take the following measures:

e Decrease the Minimum number of Block Trades for MDAX®,TecDAX® and DivDAX® equity index
derivatives
e  Clarify the trade entry time for Block Trades using the Eurex Trade Entry Services

The amended sections of the Conditions for Utilization of the Eurex Trade Entry Services (General
Conditions for Participation) are attached to this circular (attachment 1).

¢ Introduce an additional exception for entry of trades on the basis of the index closing price plus
basis (“Trade at Index Close”)

All amendments will come into effect on 14 September 2015.
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eurex clearing circular 095/15

Amendments to the Conditions for Utilization of Eurex Trade Entry Services,
clarification on entry time of trades on the basis of the index closing price plus
basis (“Trade at Index Close”)

Effective 14 September 2015, Eurex Clearing will take the following measures:

e Decrease the Minimum number of Block Trades for MDAX®, TecDAX® and DivDAX® equity index
derivatives
e Clarify the trade entry time for Block Trades using the Eurex Trade Entry Services

The amended sections of the Conditions for Utilization of the Eurex Trade Entry Services (General Conditions
for Participation) are attached to this circular (attachment 1).

e Introduce an additional exception for entry of trades on the basis of the index closing price plus basis
(“Trade at Index Close”)

All amendments will come into effect on 14 September 2015.

1. Decrease of the Minimum number of Block Trades for selected equity index derivatives

Effective 14 September 2015, the minimum number of tradable contracts for usage of the Eurex Trade Entry
Services will be reduced as follows:

Eurex products Minimum number of contracts
Futures Options (current) (new)
MDAX® F2MX 02MX 100 50
TecDAX® FTDX OTDX 250 100
DivDAX® FDIV OoDIv 250 100

2. Clarification on the trade entry time for Block Trades using Eurex Trade Entry Services

Effective 14 September 2015, Number 3.4 of the General Conditions for Participation will be amended in order
to clarify that each Off-Book trade has to be entered into the Eurex Exchange system by the Participant
initiating the Off-Book trade within 15 minutes (trade entry period) after its conclusion, unless Eurex Clearing
announces special trade entry periods on its website www.eurexclearing.com and via electronic circular.

Effective 14 September 2015, the following special trade entry period in connection with Number 3.4 will be
introduced:

2.1 Introduction of an additional exception for entry of trades on the basis of the index closing price
plus basis (“Trade at Index Close”)

Effective 14 September 2015, in connection with the Exchange for Physicals facility for index products (EFPI),
entry of trades on the basis of the index closing price plus basis (“Trade at Index Close”), the time frame for
trade entry on the four trading days preceding the last trading day of the respective equity index future will be
extended to 18:45 CET. All other rules regarding entry times will remain unchanged, i.e. in general, trade entry
must be done whenever the next official closing price of the underlying index is available. As a general rule,
trade entry must be done by 18:15 CET of the current trading day, at the latest.

26 August 2015
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Attachment 1 to Eurex Clearing circular 095/15 GCP - Eurex TES
Conditions for Utilization of the Eurex Trade Entry Services As of 14.09.2015

(General Conditions for Participation) Page 1

AMENDMENTS ARE MARKED AS FOLLOWS:
INSERTIONS ARE UNDERLINED

DELETIONS ARE CROSSED OUT

[.]

3 Clearing of Off-Book Trades
[...]

3.4 Each Off-Book Trade has to be entered into the Eurex System by the Participant initiating
the Off-Book Trade within 15 minutes (trade entry period) after its conclusion, unless
Eurex Clearing AG announces special trade entry periods on its websites
(www.eurexclearing.com) and via electronic circular. The trade entry period starts after a)
the Eurex System is available and b) all trade details to be entered are available. A period
of up to 15 minutes (period of ratification) is available starting with the entry of an Off-
Book Trade into the Eurex System by the Participant initiating the transaction or by the
Third Party Information Provider, as the case may be, and ending with the acceptance of
such Off-Book Trade by the Participant accepting the transaction. Furthermore, upon
request of Eurex Clearing AG, Participants are obliged to provide evidence that an Off-
Book Trade had been entered into the Eurex System within the prescribed timelines set
out in this Number 3.4. Evidence shall be provided via fax or e-mail on the same day of
the request.

[.]

9 Admitted Products, Combinations and Combination Transactions
Option-Share

[...]
9.4 Block Trade Service
[...]


http://www.eurexclearing.com)

Attachment 1 to Eurex Clearing circular 095/15

Conditions for Utilization of the Eurex Trade Entry Services

(General Conditions for Participation)

GCP - Eurex TES

As of 14.09.2015

Page 2

9.4.1 Admitted Products:

L..

Product

Options Contracts on Stock Indices
(Aktienindexoptionen)

[...]

Options Contracts on the DivDAX® (ODIV)
Options Contracts on the MDAX® (O2MX)
Options Contracts on the Tec DAX® (OTDX)
(-]

Stock Index Futures

[...]
Futures Contracts on the DivDAX® (FDIV)
Futures Contracts on the MDAX® (F2MX)

Futures Contracts on the TecDAX® (FTDX)

]

Minimum number of tradable contracts

*khkkkkkkkkkkkkk

250100

40050

250100

250100

40050

250100



Attachment 2 to Eurex Clearing circular 095/15
and Eurex circular 145/15

Entry times of a “Trade at Index Close” (TAIC) trade in connection with number 3.4 “Clearing of Off-Book
Trades“of the Conditions for Utilization of the Eurex Trade Entry Services

TAIC Deadline -
Product ID [Product Long Name Product ISIN Currency |for Trade Entry
FATF FUTURE ON ATX FIVE INDEX DEOOOA1YD5L7 EUR 18:15 CET
FATX FUTURE ON ATX INDEX DEOOOA1YD5K9 EUR 18:15 CET
FCEE FUTURE ON CECE EUR DEOOOA1YD5MS5 [EUR 18:15 CET
FDAX FUTURE ON DAX INDEX DE0008469594 EUR 18:15 CET
FDIV FUTURE ON DIVDAX DEOOOAOSNKW6 [EUR 18:15 CET
FGSB FUTURE ON DJ BNKS TTNS 30 DEOOOAOV8NY5 usD 09:15 CET (t+1)
FGSI FUTURE ON DJ INS TTNS 30 DEOOOAOV8NO02 usbD 09:15 CET (t+1)
FGSE FUTURE ON DJ OILGAS TTNS30 DEOOOAOV8NZ2 usD 09:15 CET (t+1)
FGST FUTURE ON DJ TELE TTNS 30 DEOOOAOV8N10 usbD 09:15 CET (t+1)
FGSU FUTURE ON DJ UTIL TTNS 30 DEOOOAOV8N28 usD 09:15 CET (t+1)
FT50 FUTURE ON DJGT 50 USD DEOOOAOV8NX7 usbD 09:15 CET (t+1)
FXXE FUTURE ON EURO STOXX DEOOOA1DKQF4 |EUR 18:15 CET
FESX FUTURE ON EURO STOXX 50 DE0009652388 EUR 18:15 CET
FEXF FUTURE ON EURO STOXX 50 EX FIN DEOOOA1PHPP5 EUR 18:15 CET
FESA FUTURE ON EURO STOXX AUTOM.&PARTS DE0005303648 EUR 18:15 CET
FESB FUTURE ON EURO STOXX BANKS DE0005705651 EUR 18:15 CET
FESS FUTURE ON EURO STOXX BASIC RES. DE0002272036 EUR 18:15 CET
FESC FUTURE ON EURO STOXX CHEMICALS DE0002272028 EUR 18:15 CET
FESN FUTURE ON EURO STOXX CONSTR.&MAT. DE0002271194 EUR 18:15 CET
FESF FUTURE ON EURO STOXX FIN.SERVICES DE0007200743 EUR 18:15 CET
FESO FUTURE ON EURO STOXX FOOD&BEVER. DE0002271160 EUR 18:15 CET
FESH FUTURE ON EURO STOXX HEALTHCARE DE0005705669 EUR 18:15 CET
FESG FUTURE ON EURO STOXX IND.GOODS&SE DE0002271152 EUR 18:15 CET
FESI FUTURE ON EURO STOXX INSURANCE DE0005303663 EUR 18:15 CET
FLCE FUTURE ON EURO STOXX LARGE DEOOOA1DKQG2 |[EUR 18:15 CET
FESM FUTURE ON EURO STOXX MEDIA DE0007200735 EUR 18:15 CET
FESE FUTURE ON EURO STOXX OIL & GAS DE0005303655 EUR 18:15 CET
FESZ FUTURE ON EURO STOXX PERS& HOUSE DE0002271145 EUR 18:15 CET
FESL FUTURE ON EURO STOXX REAL EST. DEOOOAOV8N36 EUR 18:15 CET
FESR FUTURE ON EURO STOXX RETAIL DE0002271137 EUR 18:15 CET
FEDV FUTURE ON EURO STOXX SEL.DIV 30 DEOOOAOMEG643 [EUR 18:15 CET
FSCE FUTURE ON EURO STOXX SMALL DEOOOA1DKQJ6 EUR 18:15 CET
FESY FUTURE ON EURO STOXX TECHNOLOGY DE0005705677 EUR 18:15 CET
FEST FUTURE ON EURO STOXX TELECOMM. DE0005705685 EUR 18:15 CET
FESV FUTURE ON EURO STOXX TRAVEL& LEI. DE0002271186 EUR 18:15 CET
FESU FUTURE ON EURO STOXX UTILITIES DE0007200727 EUR 18:15 CET
F2MX FUTURE ON MDAX DEOOOAOBRCY6 EUR 18:15 CET
FMAC FUTURE ON MSCI ACWI (USD / NTR) DEOOOA13REB2 usD 09:15 CET (t+1)
FMAS FUTURE ON MSCI ASIA-P EX JP (NTR) DEOOOA1RRXL3 usbD 09:15 CET (t+1)
FMAU FUTURE ON MSCI AUSTRALIA (USD/NR) DEOOOA13RD92 usD 09:15 CET (t+1)
FMEF FUTURE ON MSCI EMERGING MARKETS PRICE INDEX |DEOO0A11Q331 usbD 09:15 CET (t+1)
FMCL FUTURE ON MSCI CHILE (NTR DEOOOA1XQ6U2 |USD 09:15 CET (t+1)
FMCN FUTURE ON MSCI CHINA FREE (NTR) DEOOOA1XQ6V0 usbD 09:15 CET (t+1)
FMCO FUTURE ON MSCI COLOMBIA (NTR) DEOOOA1XQ6WS8 |USD 09:15 CET (t+1)
FMCZ FUTURE ON MSCI CZECH REP. (NTR) DEOOOA1XQ6X6 usbD 09:15 CET (t+1)
FMEY FUTURE ON MSCI EGYPT (NTR) DEOOOA1XQ6Y4 usD 09:15 CET (t+1)
FMEA FUTURE ON MSCI EM ASIA (NTR) DEOOOA1XQ6R8 usbD 09:15 CET (t+1)
FMEE FUTURE ON MSCI EM EMEA (NTR) DEOOOA1XQ6S6 usD 09:15 CET (t+1)
FMEL FUTURE ON MSCI EM LATIN AM. (NTR) DEOOOA1XQ6T4 usbD 09:15 CET (t+1)
FMEN FUTURE ON MSCI EM. MA (NTR, EUR) DEOO0A11Q349 EUR 09:15 CET (t+1)
FMEM FUTURE ON MSCI EMERG. M.(NTR,USD) DEOOOA1XQ6Q0 |USD 09:15 CET (t+1)
FMEP FUTURE ON MSCI EUR. (PRICE, EUR) DEO00A11Q323 EUR 09:15 CET (t+1)
FMEU FUTURE ON MSCI EUROPE (NTR,EUR) DEOOOA1RRXG3 EUR 09:15 CET (t+1)
FMEG FUTURE ON MSCI EUROPE GROWTH DEOOOA1YDP11 EUR 09:15 CET (t+1)
FMEV FUTURE ON MSCI EUROPE VALUE DEOOOA1YDPZ5 EUR 09:15 CET (t+1)
FMFM FUTURE ON MSCI FRONTIER M. (NTR) DEOOOA1RRXN9 usD 09:15 CET (t+1)
FMHK FUTURE ON MSCI HONG KONG (USD/NR) DEOOOA13RD84 usD 09:15 CET (t+1)
FMHU FUTURE ON MSCI HUNGARY (NTR) DEOOOA1XQ6Z1 usD 09:15 CET (t+1)
FMIN FUTURE ON MSCI INDIA (NTR) DEOO0OA1XQ600 usD 09:15 CET (t+1)
FMID FUTURE ON MSCI INDONESIA (USD/NR) DEOOOA13RD76 usD 09:15 CET (t+1)
FMJP FUTURE ON MSCI JAPAN (NTR) DEOOOA1A4130 usD 09:15 CET (t+1)
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Attachment 2 to Eurex Clearing circular 095/15
and Eurex circular 145/15

Entry times of a “Trade at Index Close” (TAIC) trade in connection with number 3.4 “Clearing of Off-Book
Trades“of the Conditions for Utilization of the Eurex Trade Entry Services

TAIC Deadline -
Product ID [Product Long Name Product ISIN Currency |for Trade Entry
FMKG FUTURE ON MSCI KOKUSAI (USD/ GTR) DEOOOA13RDO1 usbD 09:15 CET (t+1)
FMKN FUTURE ON MSCI KOKUSAI (USD/ NTR) DEOOOA13RDZ3 usD 09:15 CET (t+1)
FMMY FUTURE ON MSCI MALAYSIA (NTR) DEOOOA1XQ618 usbD 09:15 CET (t+1)
FMMX FUTURE ON MSCI MEXICO (NTR) DEOOOA1XQ626 usD 09:15 CET (t+1)
FMMA FUTURE ON MSCI MOROCCO (NTR) DEOOOA1XQ634 usD 09:15 CET (t+1)
FMNZ FUTURE ON MSCI NEW ZEAL. (USD/NR) DEOOOA13REA4 usD 09:15 CET (t+1)
FMPX FUTURE ON MSCI PAC EX JP (USD/NR) DEOOOA13RD43 usbD 09:15 CET (t+1)
FMPE FUTURE ON MSCI PERU (NTR) DEOOOA1XQ642 usD 09:15 CET (t+1)
FMPH FUTURE ON MSCI PHILIPPINES (NTR) DEOOOA1XQ659 usbD 09:15 CET (t+1)
FMPL FUTURE ON MSCI POLAND (NTR) DEOOOA1XQ667 usD 09:15 CET (t+1)
FMQA FUTURE ON MSCI QATAR (USD / NTR) DEOOOA13RD19 usbD 09:15 CET (t+1)
FMRS FUTURE ON MSCI RUSSIA (NTR) DEOOOA1XQ675 usD 09:15 CET (t+1)
FMRU FUTURE ON MSCI RUSSIA (PRICE) DEOOOA1KQVP5 usbD 09:15 CET (t+1)
FMZA FUTURE ON MSCI SOUTH AFRICA (NTR) DEOOOA1XQ683 usD 09:15 CET (t+1)
FMTH FUTURE ON MSCI THAILAND (NTR) DEOOOA1XQ691 usD 09:15 CET (t+1)
FMUA FUTURE ON MSCI UAE (USD / NTR) DEOOOA13RD27 usD 09:15 CET (t+1)
FMUK FUTURE ON MSCI UK (GBP / NTR) DEOOOA13RD50 GBP 09:15 CET (t+1)
FMUS FUTURE ON MSCI USA (USD / NTR) DEOOOA13RD68 usD 09:15 CET (t+1)
FMWN FUTURE ON MSCI WORLD (NTR, EUR) DEOOOA11Q364 EUR 09:15 CET (t+1)
FMWO FUTURE ON MSCI WORLD (NTR,USD) DEOOOA1RRXJ7 usD 09:15 CET (t+1)
FMWP FUTURE ON MSCI WORLD (PRICE, USD) DEO00A11Q356 usbD 09:15 CET (t+1)
FMWM FUTURE ON MSCI WORLD MID DEOOOA13RDY6 usD 09:15 CET (t+1)
FFOX FUTURE ON OMX HELSINKI 25 INDEX DEOOOAOG86R0 EUR 18:15 CET
FRDE FUTURE ON RDX EUR DEOOOA1YD5N3 EUR 18:15 CET
FRDX FUTURE ON RDX INDEX DEOOOA1IN5H40 [USD 18:15 CET
FSEN FUTURE ON SENSEX DEOOOA1EY7Q1 usD 09:15 CET (t+1)
FSLI FUTURE ON SLI DEOOOAOQZD69 |CHF 18:15 CET
FSMM FUTURE ON SMIM DEOOOAOE4RE8 CHF 18:15 CET
FSTX FUTURE ON STOXX EUROPE 50 DE0009652362 EUR 18:15 CET
FSTA FUTURE ON STOXX EUROPE 600 AUTO&P DEOOOAODMX08 |EUR 18:15 CET
FSTB FUTURE ON STOXX EUROPE 600 BANKS DE0005705610 EUR 18:15 CET
FSTS FUTURE ON STOXX EUROPE 600 BASIC RES. DEOOOAOAEUZ5 EUR 18:15 CET
FSTC FUTURE ON STOXX EUROPE 600 CHEMIC. DEOOOAODMX16 [EUR 18:15 CET
FSTN FUTURE ON STOXX EUROPE 600 CONST&MAT DEOOOAODMX24 |EUR 18:15 CET
FSTF FUTURE ON STOXX EUROPE 600 FIN SERV DEOOOAOAEUY8 EUR 18:15 CET
FSTO FUTURE ON STOXX EUROPE 600 FOOD&BEVE. DEOOOAOAEU12 EUR 18:15 CET
FSTH FUTURE ON STOXX EUROPE 600 HEALTHCARE DE0005705628 EUR 18:15 CET
FSTG FUTURE ON STOXX EUROPE 600 INDUS GO&S DEOOOAOAEU38 EUR 18:15 CET
FSTI FUTURE ON STOXX EUROPE 600 INSURANCE DE0002272085 EUR 18:15 CET
FSTM FUTURE ON STOXX EUROPE 600 MEDIA DEOOOAOAEU20 EUR 18:15 CET
FSTE FUTURE ON STOXX EUROPE 600 OIL & GAS DEOOOAOAEUO4 EUR 18:15 CET
FSTZ FUTURE ON STOXX EUROPE 600 PER&HOUSE DEOOOAODMXZ6 |EUR 18:15 CET
FSTL FUTURE ON STOXX EUROPE 600 REAL EST. DEOOOAOV8N44 EUR 18:15 CET
FSTR FUTURE ON STOXX EUROPE 600 RETAIL DEOOOAODMXX1 |EUR 18:15 CET
FSTY FUTURE ON STOXX EUROPE 600 TECHNOLOGY DE0005705636 EUR 18:15 CET
FSTT FUTURE ON STOXX EUROPE 600 TELECOMM. DE0005705644 EUR 18:15 CET
FSTV FUTURE ON STOXX EUROPE 600 TRAV. & L. DEOOOAODMXYS [EUR 18:15 CET
FSTU FUTURE ON STOXX EUROPE 600 UTILITIES DE0002272077 EUR 18:15 CET
FGDV FUTURE ON STOXX GLOB. SEL DIV 100 DEOOOA160XM9 [EUR 09:15 CET (t+1)
FXXP FUTURE ON STOXX EUROPE 600 DEOOOA1DKQK4 |EUR 18:15 CET
FLCP FUTURE ON STOXX EUROPE LARGE 200 DEOOOA1DKQL2 EUR 18:15 CET
FSCP FUTURE ON STOXX EUROPE SMALL 200 DEOOOA1DKQON8 |EUR 18:15 CET
FSMI FUTURE ON SWISS MARKET INDEX CH0008616432 CHF 18:15 CET
FT25 FUTURE ON TA25 INDEX DEOOOA11RKF4 usD 09:15 CET (t+1)
FTDX FUTURE ON TECDAX DE0002270287 EUR 18:15 CET
FMCE FUTUREU ON EURO STOXX MID DEOOOA1DKQHO |EUR 18:15 CET
FMCP FUTUREURE ON STOXX EUROPE MID 200 DEOOOA1DKQMO ([EUR 18:15 CET
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