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Order Book Depth
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Content may be most important for: Attachments:
S IT/ System Administration None
Summary:

With Eurex Release 7.0, the quality of market data will be further improved. As described in the Eurex Release
7.0 Technical Release Notes, broadcast information will be transmitted at shorter intervals. For the highly
liquid futures contracts the broadcast rates for inside market and order book depth will be tripled.

This circular includes a list of the products concerned.
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With Eurex Release 7.0, the quality of market data will be further improved. As described in the Eurex Release
7.0 Technical Release Notes, broadcast information will be transmitted at shorter intervals.

For the highly liquid futures contracts the broadcast rates for inside market and order book depth will be tripled.
Upon decision of the Management Boards of Eurex Deutschland and Eurex Zirich, these broadcast rates can

be further increased in the future.

No additional bandwidth will be required for existing MISS connections.

However, LAN traffic might grow and should be constantly monitored. It is therefore highly recommended to test

your system capacity by using the Eurex Release 7.0 Simulation.

Please find below the list of the products concerned. These products are already available for testing in Eurex
Release 7.0 Simulation.

Frankfurt, September 14, 2004

Eurex Deutschland
D-60485 Frankfurt am Main
www.eurexchange.com

Product Product
Code

CONF Future CONF
DAX® Future FDAX
DJ EURO STOXX®™ 50 Future FESX
DJ EURO STOXX®™ Banks Future FESB
DJ EURO STOXX*™ Insurance Future FESI
DJ EURO STOXX*M Technology Future FESY
DJ EURO STOXX Telecommunications Future FEST
DJ STOXX*™ 50 Future FSTX
Dow Jones Global Titans 50° Future FGTI
Dow Jones Italy Titans 30°" Index Future F1TA
Euro Bobl Future FGBM
Euro Bund Future FGBL
Euro Schatz Future FGBS
NEMAX® 50 Future FNS0
sMI® Future FSMI
TecDAX® Future FTDX
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