Eurex

XML Reports Reference Manual - Modification Notes

Version 3.1.3

Date : 06.04.2017



Eurex XML Report Reference Manual - Modification Notes

© 2017 Copyright by Deutsche Borse AG (“DBAG”). All rights reserved.

All intellectual property, proprietary and other rights and interests in this publication and the subject matter of this publication are
owned by DBAG or other entities of Deutsche Bérse Group. This includes, but is not limited to, registered designs and copyrights
as well as trademark and service mark rights.

Specifically, the following trademarks and service marks are owned by entities of Deutsche Borse Group:

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Bonds®, Eurex Repo®, Eurex Strategy WizardS™, Euro GC Pooling®, F7°,
FDAX®, FWB®, GC Pooling®, GCPI®, M7®,MDAX®, N7®, ODAX®, SDAX®, T7®,TecDAX®, USD GC Pooling®, VDAX®, VDAX-
NEW?® and Xetra® are registered trademarks of DBAG.

The following trademarks and service marks are used by Deutsche Borse Group under license and are property of their respective
owners:

All MSCI indexes are service marks and the exclusive property of MSCI Barra.
ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG.

IPD® UK Annual All Property Index is a registered trademark of Investment Property Databank Ltd. IPD and has been licensed
for the use by Eurex for derivatives.

SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG.

The STOXX® indexes, the data included therein and the trademarks used in the index names are the intellectual property of
STOXX Limited and/or its licensors Eurex derivatives based on the STOXX® indexes are in no way sponsored, endorsed, sold
or promoted by STOXX and its licensors and neither STOXX nor its licensors shall have any liability with respect thereto.
Bloomberg Commodity Index™ and any related sub-indexes are service marks of Bloomberg L.P.

PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc.

Korea Exchange, KRX, KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc.

Taiwan Futures Exchange and TAIFEX are registered trademarks of Taiwan Futures Exchange Corporation. Taiwan Stock
Exchange, TWSE and TAIEX are the registered trademarks of Taiwan Stock Exchange Corporation.

BSE and SENSEX are trademarks/service marks of Bombay Stock Exchange (BSE) and all rights accruing from the same,
statutory or otherwise, wholly vest with BSE. Any violation of the above would constitute an offence under the laws of India and
international treaties governing the same.

Methods and devices described in this publication may be subject to patents or patent applications by entities of Deutsche Borse
Group.

Information contained in this publication may be erroneous and/or untimely. Neither DBAG nor any entity of Deutsche Boérse
Group makes any express or implied representations or warranties regarding the information contained herein. This includes any
implied warranty of the information’s merchantability or fithess for any particular purpose and any warranty with respect to the
accuracy, correctness, quality, completeness or timeliness of the information.

Neither DBAG nor any entity of Deutsche Borse Group shall be responsible or liable for any errors or omissions contained in this
publication, except for DBAG'’s or the respective Deutsche Borse Group entity’s wilful misconduct or gross negligence.

Neither DBAG nor any entity of Deutsche Borse Group shall be responsible or liable for any third party’s use of any information
contained in this publication under any circumstances.

All descriptions, examples and calculations contained in this publication are for illustrative purposes only, and may be changed
without further notice.



Eurex XML Report Reference Manual - Modification Notes

Contents
A 1 oT [V ! 4o o RO SRR PP TR 4
11 PUrpose Of thisS DOCUMEBNT......iiiiiiiii e 4
1.2 Conventions used in this DOCUMENT ..ot 4
2 Changes in XML REPOIT LAYOULS ...ouuviiiiiiiiie ettt e et e e e e e 5
2.1 AT =T 0T PP 5
N OB etttk b ettt 5
2.2 Y FoTe [1T=Te I a{=T o To] o v TSP P PP PR TRUPR 5
2.2.1 TE930 Dailiy TradeStatiStiCS .......ccovveiiiiiiieeeee e 5
2.2.2 CB235 Dailiy Security Collateral Fee Statement...........c.oooooiiiiiii 5
2.2.3 CB320 Dailiy Clearing Fees - EQUITIES .......cccviiiiiiiiiiceeeeeceeeeeeeeee e 5
2.2.4 RDI115 User Profile Status ..o 6
2.2.5 RD125 User Transaction Size Limit Status ..o, 6
2.2.6 TEB45 Daily TES MainteNanCe ......covooviieiececeeeeeeee e 6
2.3 DEIEEEA REPOITS. .ttt 6
3 Changes to Data FIElAS ...uueeee i 7
BiLl INEW FIBIAS ot 7
3.1.1  CaShBSKIREFIA ..o 7
3.1.2  COUPONFIG oottt 7
3.1.3  COUPONRAL Lo 7
314 COUPONVAIOTS ... 7
3.1.5  COUPONVAIRET ... . e 8
3.1.6  deIPTOtECIEA ..o 8
3.1.7  effMaXTESQIY ..o 8
3.1.8  fIXEARAL .o 8
3.1.9  reQrAMNECICAI ... 9
3.1.10 reqrFeeCalcMinusSCashColl ... ..o 9
3.1.11 VEISINO Lo 9
3.2 MOGITIEA FIEIAS ...t 9
010 o= TS SU ST TS U T ST TSRS PEUUUTPRRPPRTON 9
3.3 Deletld FIEIAS ...t 9
3.3.1  mMgnAdIIREGrAMNICICAY .....c.oi i 9
3.3.2 mgnReqrFeeCalcMinusCashCOll ..........ccocooiiiiiiiii e 10



Eurex XML Report Reference Manual - Modification Notes

1 Introduction

1.1 Purpose of this Document

This document provides an overview of the enhancements to the Eurex XML Reports that become
effective with the introduction of XML Report Reference Manual 3.1.3 as compared to the current
version, XML Report Reference Manual 3.1.2.

Please note that this document describes changes to the layout of XML Reports. The layout of
text reports may also be changed. Please refer to the XML Report Reference Manual for details.

The XML Report documentation will be published as “Eurex XML Reports - Reference Manual”
together with the “Eurex XML Reports - XML Schema Files” on the Eurex website
http://www.eurexchange.com

1.2 Conventions used in this Document

Newly added code is provided in context, changes are marked in blue.

ProdExchAff has been cb123KeyGrpl

added in the prodTypld m ProdType

cb123KeyGrpl. prodld m Prod
prodExchAff o (XML only)
ticSiz m Tick Size

Deletions are marked —+red-and-arestrikethrough.

ProdExchAff has been cb123KeyGrpl

deleted in the prodTypld m ProdType

cb123KeyGrpl. prodld m Prod
prodExchAff—o-(XMi-only)
ticSiz m Tick Size

Where necessary, detailed changes are additionally set in italics.


http://www.eurexchange.com/
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2 Changes in XML Report Layouts

2.1 New Reports

None

2.2 Modified Reports

2.2.1 TE930 Dailiy TradeStatistics

1)

Adjusted Receiver in 3.5. Replace ALL MEMBER by PUBLIC

2.2.2 CB235 Dailiy Security Collateral Fee Statement

1)

XML Description

Changed.

Old The report provides information about the Clearing Member and his
clearing currency, the collateral pool and per collateral pool: the margin
requirement in trading currency and clearing currency, cash collaterall in
eligible currency and clearing currency, applied exchange rates, the total
margin requirement in clearing currency, the total cash collateral in
clearing currency, the amount to be charged in clearing currency, the
security collateral fee in clearing currency. Additionally the total security
collateral fee per CM month to date is displayed.

The report is available for EUREX/ECAG Members.

new The daily security collateral fee statement reports the daily security
collateral fee per collateral pool. Additionally the accumulated security
collateral fee month to date is reported per Clearing Member.

The report is available for EUREX/ECAG Members.

Replace field Old New Group
mgnAdjtRegrAmntClear reqrAmntClear cb235Rec
mgnRegrFeeCalcMinusCashColl  reqrFeeCalcMinusCashColl cb235Rec

2.2.3 CB320 Dailiy Clearing Fees - Equities
1) Field Group
Add field versNo cb320KeyGrpl3
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2.2.4 RD115 User Profile Status

1) Field Group
Add field delProtected rd115Grp3
2.2.5 RD125 User Transaction Size Limit Status
1) Field Group
Add field maxTESQty rd125Rec
effMaxTESQty rd125Rec
2.2.6 TE545 Daily TES Maintenance
Replace field | Old New Group
cpnRat couponRat efpfReferenceGrp
cpnFreq couponFrq efpfReferenceGrp
cshBsktRefld cashBsktRefld efpiReferenceGrp
cpnFreq couponFrg efsReferenceGRp
fixRat fixedRat efsReferenceGRp
cpnVarRef couponVarRef efsReferenceGRp
cpnVarOfs couponVarOfs efsReferenceGRp

2.3 Deleted Reports

None
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3  Changes to Data Fields

In the case of a large number of fields, the description of the field has been improved but nothing
else has been modified. Please refer to the XML Report Reference Manual, section 6, for details.

3.1 New Fields

3.1.1 cashBsktRefld

1)

Description of the field. The field contains the textual specification for the cash basket
reference ID, which is a unique reference ID of the equity cash basket
linked to the transaction.

2) Format. alphanumeric 32

3) Where used TE545 Daily TES Maintenance

3.1.2 couponFrq

1)

Description of the field. This field contains the textual specification for the coupon frequency,
which is the number ofinterest payments (coupon) made annually.

2) Format. alphanumeric 32

3) Where used TE545 Daily TES Maintenance

3.1.3 couponRat

1)

Description of the field. This field contains the textual specification for the coupon rate, which
is the yearly rate of interest a bond receives on its face value.

2) Format. alphanumeric 32

3) Where used TES45 Daily TES Maintenance

3.1.4 couponVarOfs

1)

Description of the field. This field contains the textual specification for the variable offset rate,
which is expressed as +/- n basis points (reference rate). It is
applicable for EFS transactions only.

2) Format. alphanumeric 32

3) Where used TES545 Daily TES Maintenance
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3.1.5 couponVarRef

1)
Description of the field.

2) Format.

3) Where used

This field contains the textual specification for the reference rate,
which is used as the variable rate for the swap. It is applicable for
EFS transactions only.

alphanumeric 32

TES545 Daily TES Maintenance

3.1.6 delProtected

1)
Description of the field.

2) Format.
3) Where used

4) Valid Values

This field contains information whether a user is protected from
deletion by the business unit service administrator.

alphanumeric 32

RD115 User Profile Status

Valid Values Decodes Descriptions
0 F False
1 T True

3.1.7 effMaxTESQty

1)
Description of the field.

2) Format.

3) Where used

This field contains the effective maximum quantity of a TES trade,
which is allowed to the trader in the given product..

numeric 9

RD125 User Transaction Size Limit Status

3.1.8 fixedRat

1)
Description of the field.

2) Format.

3) Where used

This field contains the textual specification for the rate of interest
applicable on the fixed leg of the swap/exchange trade.

alphanumeric 32

TES545 Daily TES Maintenance
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3.1.9 regrAmntClear

1)
Description of the field. This field contains the margin requirement of a clearing member in
clearing member currency.

2) Format. numeric 14, 2

3) Where used CB235 Daily Security Collateral Fee Statement
3.1.10reqgrFeeCalcMinusCashColl

1)

Description of the field. This field contains the requirement for fee calculation minus cash

collateral amount.

2) Format. numeric 14,2

3) Where used CB235 Daily Security Collateral Fee Statement
3.1.11versNo

1)

Description of the field. This field contains the version number for order modification.

2) Format. numeric 5

3) Where used CB320 Daily Clearing Fees - Equities

3.2 Modified Fields
none
3.3 Deleted Fields

3.3.1 mgnAdjtRegrAmntClear

1)

Modification | Field replaced by reqrAmntClear in CB235
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3.3.2 mgnReqrFeeCalcMinusCashColl

1)
Modification | Field replaced by reqrFeeCalcMinusCashColl in CB235

10



