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F7 Eurex Repo

Release Notes — Production version Vi1l

List of abbreviations

The following is a list of terms and abbreviations used in these release notes.

Abbreviation or Description

term

DBAG Deutsche Borse AG

F7 API F7 Application Programming Interface for third party

software products connecting to F7.

F7 F7 trading system. The "7" denotes it is part of the Deutsche
Borse Group "7" platform technology suite, where “F” stands
for funding and financing.

FIX Financial Information eXchange

TCP/IP Transmission Control Protocol/Internet Protocol
GUI Graphical User Interface

[e]l Indication of Interest

RFQ Request for Quote

ISV Independent Software Vendor

XSD XML Schema Definition
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F7 Eurex Repo

Release Notes — Production version Vi1l

1. Introduction

To further enhance its trading infrastructure, Eurex Repo is planning to launch F7
release 3.6 on 29. November 2021.

Eurex Repo provided a dedicated simulation environment, in order to give customers
the opportunity to perform comprehensive testing of their trading applications,
independent from Eurex Repo’s production environment. The simulation period for
release 3.6 started on 11. October 2021. Please note that the current production
software is always available for testing in the advanced simulation environment.

Release 3.6 is a GUI upgrade and the launch of the new F7 FIX Gateway. There are
no functional changes to the APl and therefore the API version numbers do not change.

Release 3.6 also includes a technical upgrade that applies to all users of the F7 API.
APl users may have to adapt their software prior to the upgrade. The usage of the
F7 Trader GUI is not affected by this change.

It is always strongly recommended that all API customers (including ISVs) perform a
regression test during the simulation period.

1.1 New features and enhancements
Release 3.6 includes the following changes:

e New F7 FIX Gateway
e F7 GUI specific enhancements
o Microsoft Edge browser support

o RFQ highlighting in Pre Trade Manager

e F7 API Important Technical Upgrade of AMQ
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Release Notes — Production version Vi1l

2.  New F7 FIX Gateway

Eurex Repo offers a new FIX Gateway with F7 release 3.6, based on FIX version 4.4.

The F7 FIX Gateway is a point-to-point service based on the technology and industry
standards TCP/IP, FIX and FIX Session Protocol.

The F7 FIX Gateway provides services to connect customer applications to F7 and
offer the following functionalities:

¢ RFQs/I0Is, including sending, receiving, responding with offers, and accepting
(or rejecting offers)

e Addressed Offers (AO), including pre-arranged offers (PAO).

e Countering addressed offers.

e Inquiring and cancelling PreTrades

e F7 initiated actions on PreTrades upon expiry or session hold

e Publishing of Own and Public Trades

e Approval of Trades by Select Finance Clearing Agents

e Inquiring, modifying and completing trades

e Master data inquiry of securities, product terms, segments, members and users.

Additional details can be found in the F7 FIX Gateway Overview and F7 FIX Gateway
User Manual available in the Eurex Repo member section.
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3. F7 GUI specific enhancements

Release 3.6 includes the following enhancements to the F7 Trading GUI.

3.1 Supported browsers

Starting with release 3.6, the supported browsers for the F7 GUI are extended to
include Microsoft Edge, and the complete list is as follows:

Supported browsers

e Mozilla Firefox, version 80, or newer
% e Mozilla Firefox ESR, version 78, or newer
e Google Chrome, version 85, or newer
e Microsoft Edge, version 86, or newer

The F7 Trading GUI is expected to run using a wide range of recent HTML5
compliant browser software and on any recent operating system.

A number of browser and operating system combinations are part of Eurex Repo’s
test scenarios. These combinations are considered as “supported”.

3.2 Clearing the cache

After the release introduction, please clear the cache of your browser to ensure that
the newly introduced GUI functionalities behave correctly.

Chrome Browser:

a. Press Ctrl+Shift+Del

OR

a. Click Menu -> More tools -> Clear browsing data
b. Please select Time range as All time

c. Please select Cookies and other site data & Cached images and files options
d. Click Clear data button

Firefox Browser:

a. Press Ctrl+Shift+Del
OR
a. Click History -> Clear Recent History
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b. Please select Time range to clear as Everything
c. Please select Cookies, Cache & Offline Website Data options
d. Click OK button
Microsoft Edge Browser:
a. Press Ctrl+Shift+Del
OR
a. Click Menu -> Settings -> Privacy, search and services
b. Navigate to Clear Browsing Data
c. Click Choose what to clear button
d. Please select Time range to clear as All Time
e. Please select Cookies and other site data & Cached images and files options
f. Click Clear now button
3.3 RFQ highlighting in Pre Trade Manager
With release 3.6, the Pre Trade Manager will highlight RFQs as follows:
- When Offers are received against an RFQ/IOI sent by your firm
- When a received RFQ/IOI has offers sent from your firm.
Pre Trade Manager - REPO Q® R ®|
Received § w
SNO Pre Tra... © ¥ BuyiSell © ¥ Segment © % Product... © ¥ Purcha... © ¥ Repurc... © ¥ Offers eQ Best Offer QQ Co
1 REQUEST_FOR_QU BUY GC POOLING Tom Nexi 06.09.2021 07.09.2021 1 1
2 101 BUY GC REPO Tom Mext 06.09.2021 07.09.2021 1 2

xls csv .
Vv Total Count: | 2

-

*
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Users can configure the colors of the highlighting in user preferences.

Eurex Repo

Vi1i

My Preferences

Generic Settings

Cwn Held Quotes
Market Best Quoles
Received Quotes

RFQ - Received Tab

RFQ - Sent Tab

121 - Received Tab

101 - Sent Tab
Buy/Sell

Buy

Sell

Others

Row / Selection
Highlight Updates

Active Screen Border

Trading Limits | | Entry Defaults

Color Configuration

Quotes (Text Color)

Own Quotes § Own Best Quotes

RFQ/I01 with Offers (Row Color)

Landing Page Background

Restore Color Defaults

Notifications | | Alert Pop-ups

NS

Reminders | ol

.
LA
.
.

v

v
.
Ll

Q@ ®

4| 4| |4 |4

- |-

CLOSE

I H 1

8

Internal



F7 Eurex Repo

Release Notes — Production version Vi1l

4.  F7 APl — Important technical upgrade of AMQ

F7 will be upgraded to use Red Hat AMQ Version 7.8.1, which is based on Apache
ActiveMQ "Artemis".

Earlier versions of the Red hat AMQ broker allowed clients to specify topics and
gueues either with a prefix "topic://", "queue://" or without such a prefix when creating
a message consumer.

With the upgrade to AMQ Version 7.8.1, using prefixes may no longer work for some
clients.

To avoid any potential issues with the new broker version we recommend to omit
prefixes while specifying a queue or topic message consumer.

Depending on the client these prefixes may be specified in the application code or
alternatively in a configuration file.

For example,

// Java example code kased on QPID-JMS client library and JMS 2.0
// 0ld broadcast topic subscription (no longer valid)
// JMSConsumer topicConsumer = context.createlDurableConsumer(“topic://XXXXX.MasterDataTopic”, “myUniqueld”);

// New broadcast topic subscription
JMSConsumer topicConsumer context.createDurableConsumer (“XXXXX.MasterDataTopic”, “myUniqueid”):

// 0ld response gueue consumer (no longer valid)

// JMSConsumer queusConsumer = jmsContext.crsateConsumer (“queus://XXXXX.ResQueus_ 1", Messagefilter);

W IesSponse gueue consumar
JMSConsumer gqueueConsumer = jmsContext.createConsumer (“XXXXX.ResQueue I”, MessageFilter):

Alternate possibility in configuration files:

'topic: //XXXXX.MasterDataTopic' to be replaced with -> 'XXXXX.MasterDataTopic'
pic:// (XX .MastexDataTop

'"queue: //XXXXX.ResQueue L' to be replaced with -> 'XAXXX.ResCQueue_L'

' qusue: //KXKKX . ReaQueus I to be replaced with -> 'XXXXX.RegQueue I
queus://XXXXX . RegQueus I

"queue:/ /XXXXX .ResQueus I' to be replaced with -> 'XXXXX.ResCueue _I'

XXXXX to be replaced with SAP Member ID.

Clients still using prefixes after the update to F7 3.6 may receive errors which are highly
dependent on the client libraries used. Errors similar to the ones below may occur
when creating a message consumer using a prefix on F7 3.6:
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not authorized to create consumer
XXXXX does not have permission='CREATE ADDRESS' on address topic://XXXXX.MasterDataTopic

API users using prefixes should change to omitting prefixes to ensure connectivity.
This change can be done at any time prior to release 3.6 introduction.

API users already omitting prefixes will not be affected.

In either case it is always strongly recommended that all API customers perform a
regression test during the simulation period.

Please note that release 3.6 does not functionally change the F7 API. As of
Q:} release 3.6, the acceptable version numbers remain as 3.4 and 3.5.

Release 3.6 is not a valid API version number.
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5. Further information and contacts

The Eurex web page www.eurex.com is the central source for all relevant information
of Eurex Repo F7. General information and FAQs can be found at: www.eurex.com >
Support > F7 Trading System.

Further information is available in the Deutsche Bdrse Member Section under Eurex
Repo:

e Updated F7 APl documentation (APl manual, XSDs and XML examples)
e F7 FIX Gateway Overview
e F7 FIX Gateway Manual

To order connectivity or upload GUI and API certificates please:

e Access the Member Section under “Requests & Configuration”
e > Member Section > Technical Connection > Requests & Configuration

For the most up-to-date information, please check our Implementation News at:
www.eurex.com > Tech > F7 Trading System > Implementation News

Please do not hesitate to contact us in case of any questions.

Technical Support Functional Support

Customer Technical Support Repo Trading Operations

+49 (0) 69 2 11-1 08 77 +41 (0) 43 430 72 20
cts@deutsche-boerse.com Repo.Trading@eurex.com

Eurex Repo Sales Member Section Team

Eurex Repo Sales +49-(0) 69-2 11-1 78 88

+49 (0) 69 2 11-1 40 40 member.section@deutsche-boerse.com

Repo.Sales@eurex.com
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6. Change Log

Eurex Repo

Vi1i

Chapter,
Version | page Date Change
1.0 n/a 10-Sep-2021 | Simulation version.
1.1 n/a 16-Nov-2021 | Production version
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© 2021 by Deutsche Borse AG

All intellectual property, proprietary and other rights and interests in this publication and the subject matter of this publication are owned by Deutsche Bérse AG (‘DBAG”),
other entities of Deutsche Borse Group or used under license from their respective owner. This includes, but is not limited to, registered designs and copyrights as well as
trademark and service mark rights. Methods and devices described in this publication may be subject to patents or patent applications by entities of Deutsche Borse
Group.

While reasonable care has been taken in the preparation of this publication to provide details that are accurate and not misleading at the time of publication neither DBAG,
nor any of DBAG's affiliates or their respective servants and agents (a) make any representations or warranties regarding the information contained herein, whether
express or implied, including without limitation any implied warranty of merchantability or fitness for a particular purpose or any warranty with respect to the accuracy,
correctness, quality, completeness or timeliness of such information, and (b) shall be responsible or liable for any third party’s use of any information contained herein
under any circumstances, including, without limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publication.

This publication is published for information purposes only and shall not constitute investment advice respectively does not constitute an offer, solicitation or
recommendation

to acquire or dispose of any investment or to engage in any other transaction. This publication is not intended for solicitation purposes but only for use as general
information.

All descriptions, examples and calculations contained in this publication are for illustrative purposes only.

Eurex Frankfurt AG and Eurex Clearing AG offer services directly to members of the Eurex Exchange respectively to clearing members of Eurex Clearing AG. Those who
desire to trade any products available on the Eurex market or who desire to offer and sell any such products to others or who desire to possess a clearing license of Eurex
Clearing AG in order to participate in the clearing process provided by Eurex Clearing AG, should consider legal and regulatory requirements of those jurisdictions relevant
to them, as well as the risks associated with such products, before doing so.

Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by United States persons. A complete, up-to-date list of Eurex
derivatives that are CFTC-approved is available at: http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us . In addition, Eurex representatives and
participants may familiarise U.S. Qualified Institutional Buyers (QIBs) and broker-dealers with certain eligible Eurex equity options and equity index options pursuant to the
terms of the SEC’s July 1, 2013 Class No-Action Relief. A complete, up-to-date list of Eurex options that are eligible under the SEC Class No-Action Relief is available at:
http://www.eurexchange.com/exchange-en/products/eurex-derivatives-us/eurex-options-in-the-us-for-eligible-customers . Lastly, U.S. QIBs and broker-dealers trading on
behalf of QIBs may trade certain single-security futures and narrow-based security index futures subject to terms and conditions of the SEC’s Exchange Act Release No.
60,194 (June 30, 2009), 74 Fed. Reg. 32,200 (July 7, 2009) and the CFTC’s Division of Clearing and Intermediary Oversight Advisory Concerning the Offer and Sale of
Foreign Security Futures Products to Customers Located in the United States (June 8, 2010).

Trademarks and Service Marks

Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy Wizard®M, Euro GC Pooling®, FDAX®, FWB®, GC Pooling®, GCPI®, MDAX®, ODAX®,
SDAX®, TecDAX®, USD GC Pooling®, VDAX®, VDAX-NEW®, Xetra® and XTF Exchange Traded Funds® are registered trademarks of DBAG or its affiliate companies.
All MSCI indexes are service marks and the exclusive property of MSCI Barra. ATX®, ATX® five, CECE® and RDX® is a registered trademark of Vienna Stock Exchange
AG. IPD® UK Annual All Property Index is a registered trademark of Investment Property Databank Ltd. 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.

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.

The names of other companies and third-party products may be trademarks or service marks of their respective owners.

Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products (PRIIPs) under Regulation (EU) No 1286/2014 on key
information documents for packaged retail and insurance-based investment products (PRIIPs Regulation), and provides key information documents (KIDs) covering

PRIIPs traded on Eurex Deutschland on its website under the following link: http://www.eurexchange.com/exchange-en/resources/regulations/eu-regulations/priips-kids. In
addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall provide the KID to retail investors free of charge.
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