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Central Counterparty — CCP April 16, 2002
Business and Reporting Scenarios Telephone

— i 1 +49(0)69-21 01-16 40
Fax Reply — Analysis of necessary Adjustments +49(0)69.97 70.16 40

Telefax
+49(0)69-21 01-16 41
+49(0)69-97 70-16 41

Internet
deutsche-boerse.com

Dear Sir or Madam,

Attached to this circular, we are sending you a document, which illustrates
the scenarios of CCP business transactions, and a fax reply for an evaluation
of your current project status.

Business and Reporting Scenarios

This document describes in detail the possible business transactions
that will occur under CCP conditions and how they will be reflected in the
corresponding reports. We would ask you to forward this document to all
relevant departments within your institution. A German version of the
document will be distributed on April 24, 2002.

Fax reply —analysis of necessary adjustments

In the 'Member Activity Plan’, which was provided to you as part of the
Member information package sent on February 28, 2002, we listed essential
project activities, which should have been completed within your institution
before the end of March.

To gain an overview of the current status of preparatory activities of the
market participants, we would ask you to return the enclosed fax reply
‘CCP — analysis of necessary adjustments’ before May 15, 2002 to

the fax number indicated on the form. We would like to emphasize again
that a smooth introduction of the CCP production directly depends on the
timely adaptation of the relevant systems and processes in the Members’
institutions.

General Managers:
Edward Backes

Dr. Heiko Beck

Rudolf Ferscha

Frank Gerstenschlager
Volker Potthoff
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For any questions you may have, please do not hesitate to contact the
CCP Change Management Team under

telephone: +49(0)69-21 01-16 40
fax: +49(0)69-21 01-16 41.

Yours faithfully
On behalf of the Management

[ !
7%,%/ .
- | JL .
3] achmeister '-JL'Christian OETlsner---)J

Enclosure



Faxback

CCP - Analysis of necessary adjustments

Please return before May 15, 2002 to:

Deutsche Borse AG
CCP Change Management Team
Telefax +49-(0)69 - 21 01- 16 41

Returned by:
Company / Member 1D

Name

Function

Telephone
Place/Date

Processes and infrastructure

Did you already document the target processes relevant for the CCP?

(according to the Member Activity Plan: documentation of target processes, page 13)

yes [1 no [

If no, please give reasons:

Did you already document modifications in the organizational structure of your company
which will become necessary due to the CCP introduction?

(according to the Member Activity Plan: structural organization, page 13)

ves L1 no [ no modifications will become necessary [ ]

If no, please give reasons:

Thank you for your cooperation

Unterschrift
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1 Introduction

The purpose of this document is to exemplarily describe the lifecycles of CCP-related trades in
different business scenarios. The lifecycles are displayed in form of flow diagrams and show the
effects such as produced reports and output on the CCP member interface for all actions from entry of
a trade at the trading location to its full settlement at the settlement location.

The focus lies on how members can reference the trade at every stage. Every trade can be uniquely
referenced within the CCP system by the following attributes:

Trade date
Trading location
Trade number
Order number

ISIN

The chapter 2 “General Prerequisites and Definitions” describes the members’ relationships and the
data used in the business scenarios and lists the available reports.

The chapter 3 “Business Scenarios” shows in detail, how different trades are handled within the CCP
and how a member gets details about the current status of the respective trade. The member receives
the details either via the CCP Front End/API or via the reports provided by the CCP, the trading
location or Clearstream Banking Frankfurt (CBF).
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2 General Prerequisites and Definitions

The following chapters describe the relationships of the members used in the scenarios and the data
respectively reports that are made available for the members. Furthermore, figures and assumptions
valid for all scenarios are listed.

2.1 Members’ Relationships

The data is shown for all different roles, a member can have. There are three different roles: Trading
Member (TM), Clearing Member (CM), and Settlement Institution (SI). If neither TM, CM, nor S| uses
his own account at CBF for settlement, the settlement account structure of a Settlement Custodian
(SC) can be used.

| Clearing Member |—| Settlement Institution |—| Settlement Custodian

Trading Member Trading Member
ABCDE FGHIJ

The Trading Members ABCDE and FGHIJ used in the examples use the same Clearing Member. This
Clearing Member does not settle trades himself, but uses the services of a Settlement Institution. The
Settlement Account of the Settlement Custodian is used as neither TM, CM, nor S| uses his own
account at CBF for settlement.

2.2 Data from the CCP

The corresponding data is shown on trade level, such as cash transactions caused by one trade, and
contribution of one trade to the total margin requirement.

Reports

Report Name Identifier Recipients Frequency

Daily Gross Delivery Management RPTCB230 | SIt, CM Once (end-of-day)
Report

Cash Obligation Report RPTCD150 | SIt, CM Once (end-of-day)
Cash Transaction Report RPTCD250 | SIt, CM Once (end-of-day)
Pending Delivery Report RPTCE260 | SI', CM, TM? Once (end-of-day)

! The Settlement Institution can set up, additionally to his own technical address, a technical address of a Settlement
Custodian, so that SC receives the reports as well.
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Report Name Identifier Recipients Frequency
Settled Delivery Report RPTCE270 SIt, CM, TM? After every settlement
cycle at CBF
Current Liquidation Margin Report? RPTCCO11 CM, TM Once (end-of-day)
Liquidating Value Report? RPTCC040 | CM, TM Once (end-of-day)
Additional Margin Report® RPTCCO45 | CM, T™M Once (end-of-day)
Daily Margin Report? RPTCCO50 | CM, T™M Once (end-of-day)

Member Interface (Front end / API) accessed by Sl and CM

2.3 Data from Trading Location (Xetra and XONTRO)

Trade Confirmation (only for Xetra) received by TM, CM and owner of CBF settlement account

Contract note (for Xetra and XONTRO) received by “SchluBnotenbezieher”

2.4 Data from Settlement Location (CBF)

Pending Delivery Report CBF (Lieferliste CBF) received by CCP and SC

Clearing & Settlement Statement (replacing the Regulierungsdatentrager CBF) received by CCP

and SC

2.5 Assumptions

The following risk and market parameters have been used for the risk based margining. These values

apply for all trades in the business scenarios, as the same security is used:

Business Price Interest Rates Offset
bay Settlement Max Max Margin Cash Risk Risk Factor
movement [ movement | Parameter adapted | adapted
up down down
T 18.50000 | 20.35000 | 16.65000 10% 3.28 4.28 2.28 50%
T+1 18.75000 | 20.62500 | 16.87500 10% 3.28 4.28 2.28 50%
T+2 till | 19.00000 | 20.90000 | 17.10000 10% 3.28 4.28 2.28 50%
T+4

Please note that the figures for T+2 till T+4 are not applicable for all scenarios.

2 The CM can decide whether the TM should receive the reports as well.
3 The Risk Margining reports are rounded with one digit after the comma.
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In order to simplify the scenarios, the examples base on the following assumptions:
Only those trades, which are absolutely necessary for the example, are taken into consideration.

All reports in the scenarios 1 — 6 focus only on one trade (either buy or sell side). Scenario 7 gives
a complete picture on both trades. Furthermore, the reports mentioned are only an excerpt of all
existing report, other reports (e.g. about fees and fines) will not be shown.

There are no further trades for the same security on the following days (T+1 till T+5).
Only margin requirements are shown. The collateral check for margin call is not displayed.

As confirmation from the trading location, the Trade Confirmation from Xetra is exemplarily
shown. The Contract notes would contain comparable data, but in a different format.

The reports in the examples only contain a subset of all available fields. E.g. the settlement
account is not displayed in the reports, because it is always the same.

2.6 Release Status and Settlement Status

Release Status

The release status describes the status on CM — Customer level. A buy trade can have the attribute
“Pending”, “Linked” (manually or automatically) or “Settled”. A sell trade can have the attribute
“Blocked”, “Released”, “Partially Released” (only for CCP Member Interface), “Linked” (manually or
automatically) or “Settled”.

Settlement Status

The settlement status describes the status on CM — CCP level. The settlement status of a trade is
either “Pending”, “Settled”, “Late” or “Closed”.
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3 Business Scenarios
The five business scenarios illustrate five trades that are influenced by different factors. The effects

such as reports and output on the member interface for all actions from entry of a trade to its full
settlement are displayed in form of a flow diagram.

3.1 Scenario 1: Blocked Sell Trade with Cash Deferral

This business scenario focuses on a net sell trade (S1) within the offsetting block, which is blocked
by default. The option “Cash Deferral” is selected.

3.1.1 Scenario Details

Surplus
Legend:
B1 I:I Pending Buy Trade/
Rel d Sell Trad
300 S Offsetting Block cleased Sell Trade
200
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE sells 200 XY equities (DE0007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

Trading Member FGHIJ buys 300 XY equities (DEO007236101) at 20 on business day T (B1),
which results in a payable amount of 6000

The contractual settlement day is T+2
The sell trade is blocked, because default release method is set to “blocked”

All trades are marked for net processing, because default processing method is set to “net”, and
are within the same settlement netting unit#*

The option “Cash Deferral” is selected

The sell trade is released on business day T+5

4 The mandatory criteria for trades in the same settlement netting unit are that all trades have the same Clearing Member,
same ISIN and same CBF settlement account. Additionally, optional criteria are the same Trading Participant and same
Account Type (i.e. agent or proprietary trading). These optional criteria are not used in this example.
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3.1.2 Flow Diagram

Business Day T (19.03.2002)

Confirmation (e.g. Trade Confirmation):

RECEI VER _TRD DATE LOC TRADE NO CRDER NO _ISIN

B/S QUANTITY SETTL AMOUNT MO

TEXT COUNTERPARTY

ABCDE

020319 194 0038574 277163259 DE0007236101 S

Order is
executed

200. 000

3800.00 1235 REF2 CCP

CCP Member Interface — Trade Overview
SI/ Sl or CM TrdDat Exch__TrdNo O dNo ISIN MO dNo  Text Qy StIATt Proc RelStat _ StlStat
cM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REFZ _ 200.000- 3800.00 N BLOCKED _ PENDI NG
End-of-Day Processing of Business Day T

Current Liquidating Margin report (RPTCCO011)

CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE _ NET OTY CASH NET _ VALUE SECURITY VALUE CASH LIO MARG N
DE0007236101 21. 03. 2002 200~ 3800. 00 3699. 30 3799. 10- 99. 80-

Liquidating Value Report (RPTCCO040)

MARG CURRENT LI Q
SETTL DATE  CLASS NET QTY VALUE SECURI TY

LI Q VALUE LI Q VALLE
DOW

Pending Delivery

I1SIN LIQ VALUE UP_LIQ VALUE DOW _DIFF WP DIFF
N DE0007236101 21. 03.2002  SI EL 200- 3699. 30 4069. 30 3329. 40 370.00  369.90-
CCP reports risk
margining Additional Margin report (RPTCC045)
MRG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROUP _CLASS UPSIDE__ DOMSIDE _ MARG N
SIE  SIEL  370.00  185.00- 370. 00
Daily Margin report (RPTCCO050)
MARG MARG PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARGI N REQUI REVENT
SIE  SIEL 0. 00 99.80- 370. 00 270. 20
Pending Delivery report (RPTCE260)
CCP reports TRADE TRADE TRADE ORDER SETTL SETTL CMCUST OCP-CM DELI VERY
DATE _ LOC__ NUMBER NUMBER I SIN TEXT __QUANTITY AMOUNT NETT _STATUS _ STATUS 1D

19-03-02 XETR 0038574 277163259 DE0007236101 1235

REF2  200. 000- 3800.00 NET

BLOCKED PENDI NG

L

CCP reports
Daily Gross
Delivery Mgmt

Daily Gross Delivery Management report (RPTCB230)
TRAD ~ TRADE TRADE  ORDER MAI NT

ISIN LOCA DATE NUVMBER _ NUMBER DATE

NOV NAL

TRANS

QUANTITY ACTION  QUANTITY

DE0007236101 XETR 19-03-02 0038574 277163259 19-03-02 200. 000-

NEW

v
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Business Day T+1 (20.03.2002)
si/ Slor CM CCP Member Interface — Trade Overview
- > E— Trdbat __ Exch Trd\o ad MO dNo  Text ot StiAMt Proc RelStat _ Stistat
(1Y) monitors trade 19.03.2002 XETR 0038574 277163259 [E0007236101 1235 REF2  200.000- 3800.00 N BLOCKED  PENDI NG
CCP initiates
Settlement
Netting (STD)
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCC011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
I1SIN SETTL DATE __ NET QTY CASH NET___ VALUE SECURI TY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 200 3800. 00 3749. 30 3799. 60- 50. 30-
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
LSIN SETTL DATE CLASS NET OTY VALUE SECURITY  LIQ VALUE WP LIQ VALUE DOW DIFF UP_ DI FF DOW
- DE0007236101 21.03.2002  SIEL 200- 3749. 30 4124. 30 3374, 40 375.00  374.90-
CCP reports risk
margining Additional Margin report (RPTCC045)
MRG MARG ADJUSTED ADJUSTED ADDITI CNAL
GROUP__CLASS _UPSIDE___ DOWNSI DE
SIE  SIEL  375.00  187.50- 375. 00
Da|Iy Margin report (RPTCCO050)
MARG ~ PREM UM / DELI VERY CURRENT ADDI TIONAL  UNADJUSTED MARGI N
GROUP CLASS MARG N LI O MARG N MARGI N REQUI RENENT
SIE  SIEL 0. 00 50. 30- 375. 00 324.70
Pending Delivery report (RPTCEZBO)
CCP reports TRADE TRADE TRADE SETTL SETTL CM QUST QCP-CM DELIVERY
Pending Delivery DATE _ LOC__ NUMBER I\U\/BER 1SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET  BLOCKED PENJNG(FFSEF
Cash Obligation report (RPTCD150)
CCP reports SETTL LZB TRADE TRADE TRADE B CASH OBLI  CASH OBLI CASH  CMCUST
Cash Obligation DATE AcCCT ISIN DATE __LOC _NUMBER S CMOUST acP-av DI FF STATUS
\ 21-03-02 12345678 DE0007236101 19-03-02 XETR 0038574 S 0. 00 0. 00 0.00 BLOCKED

v
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Business Days T+2 (21.03.2002)

CCP Member Interface — Trade Overview
Sl .| SlorCM TrdDat Exch TrdNo dNo _ ISIN MOdNo  Text o3 StiAnt Proc RelStat  StlStat
CcM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOCKED PENDING
Sl or CM CCP Member Interface — Trade Overview
Sl | monitors trade TrdDat Exch__ TrdNo o dNo I1SIN MO dNo  Text Qy StlAnt Proc Rel Stat _ StlStat
CM 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOOKED LATE
after SDS2
CCP initiates
Settlement
Netting (STD)
End-of-Day Processing of Business Days T+2
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE __NET QTY CASH NET __ VALUE SECURITY VALUE CASH L1 O MARG N
DE0007236101 21. 03. 2002 200-  3800. 00 3799. 30 3800. 00- 0. 70-
Liquidating Value Report (RPTCC040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY _ LIQ VALUE WP LIQ VALUE DOW__DIFF UP__ D FF_DOWN
- DE0007236101 21.03.2002  SI EL 200- 3799. 30 4179. 20 3419. 40 379.90  379.90-
CCP reports risk
margining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP_CLASS UPSIDE __ DOWNSIDE  MARAN
SIE  SIEL  379.90  190.00- 379. 90
Daily Margin report (RPTCC050)
MARG MARG PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__ CLASS MARG N LI Q MARG N MARG N REQUI REVENT
STE  SIEL 0. 00 0.70- 379. 90 379. 20
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE ~ TRADE ORDER SETTL SETTL CM CQUST OCP-CM DELI VERY
Pending Delivery DATE _ LOC _ NUMBER NUMBER I SIN MO TEXT _QUANTITY AMOUNT NETT STATUS _ STATUS 1D
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET  BLOCKED LATE  OFFSET
Cash Obligations report (RPTCD150)
CCP reports SETTL LZB TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH  CMCUST
Cash Obligations DATE ACCT LSIN DATE _LOC NUMBER S CMQUST acP-av D FE STATUS
\ 21-03-02 12345678 DE0007236101 19-03-02 XETR 0038574 S 0. 00 0.00 0.00 BLOCKED

v
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Business Days T+3, T+4 (22.-23.03.2002)

CCP Member Interface — Trade Overwew
Sl | SlorCM Tr dDat Exch TrdNo ad MO dNo Text o StiAnt Proc RelStat  StlStat
CcM monitors trade 19.03.2002 XETR 0038574 277163259 I:E0007236101 1235 REF2  200.000- 3800.00 N BLOOKED LATE
CCP initiates
Settlement
Netting (STD)
End-of-Day Processing of Business Days T+3, T+4
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
SETTL DATE  NET OTY CASH NET  VALUE SECURITY VALUE CASH LI O MARG N
DE0007236101 21.03. 2002 200 3800. 00 3798. 60 3800. 00- 1. 40-
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
ISIN SETTL DATE __CLASS NET QTY VALUE SECURITY _ LIQ VALUE UP_LIQ VALUE DOW__DFF UP__ DI FF_DOWN
- DE0007236101 21.03.2002  SI EL 200- 3798. 60 4178.50 3418. 80 379.90  379.80-
CCP reports risk
margining Additional Margin report (RPTCC045)
MRG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROUP_CLASS UPSIDE __ DOWNSIDE _ MARAN
SIE  SIEL  379.90  189.90- 379. 90
Dally Margin report (RPTCCO050)
MARG  PREM UM / DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
mqp CLASS MARG N L1 Q MARGI N MARGI N REQUI REVENT
SIE  SIEL 0. 00 1.40- 379. 90 378. 50
Pending Delivery report (RPTCE260)
CCP reports TRADE TRADE TRADE ORDER SETTL SETTL CM QUST OCP-CM DELIVERY
Pending Delivery DATE __ LOC _ NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS 1D
19-03- 02 XETR 0038574 277163250 DE0007236101 1235 REFZ 200,000~ 3800.00 NET BLOGKED LATE  GFFSET
Cash Obligations report (RPTCD150)
CCP reports SETTL LZB TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH  CMCUST
iqati DATE ACCT ISIN DATE __LOC _NUMMBER S CMQUST acP- Qv DI FF STATUS
Cash Obligations
‘ 21-03-02 12345678 DE0007236101 19-03-02 XETR 0038574 S 0.00 0.00 0.00 BLOCKED

v

Please note that the values for “Current Liquidation Value Security”, “Lig Value Up” and “Liq Value
Down” differ from the ones on T+ 2, although the same risk and margin parameter have been used.
The security value is discounted by the number of calendar days within the standard settlement
period. In this calculation, the standard settlement period of 2 business days includes the weekend
and is hence 4 calendar days (24./25.03.2002).
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Business Day T+5 (26.03.2002)

CCP Member Interface — Trade Overview
S/ Slor CM Tr dbat Exch _TrdNo Qd\o _ ISIN MQdNo  Text Q StiAnt Proc RelStat  StiStat
CM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200. 000 3800. 00 BLOCKED LATE
Sl releases
S| — blocked trade
before SDS2
CCP Member Interface — Trade Overview
Sl ;] SlorCM Tr dDat Exch_ TrdNo adNo _ISIN M QO dNo  Text Qy StlAtt_ Proc RelStat _ StlStat
cM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2 _ 200. 000 3800. 00 RELEASED LATE

]

CCP sends cash
transaction to LZB

l Settled Delivery report (RPTCE270)
CCP reports TRADE TRADE TRADE ORDER

Settled Delivery DATE Lo

NUMBER NUMBER I SIN

SETTL SETTL QW CUST CCR CM DELI VERY
MO TEXT OQUANTITY AMOUNT NETT _STATUS

STATUS 1D

19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET SETTLED

SETTLED OFFSET.

End-of-Day Processing of Business Day T+5

CCP reports cash LCZaBsh Transa\?gﬁréreport (RPTCD250)

transaction for
offsetting block

DEBI T* CREDI T
200. 00 0.00

ACCT. DATE
12345678  26- 03- 02

* Amount results from (200 shares at 20) — (200 shares at 19)

]

CCP reports

Daily Gross Delivery Management report (RPTCB230)
Dain Gross TRAD TRADE TRADE ORDER

MAI NT NOM NAL
ISIN LOCA DATE NUVBER NUMBER DATE QUANTI TY

TRANS
ACTION __ QUANTI TY

Delivery Mgmt DE0007236101 XETR 10-03- 02 0038574 277163250 26-03-02 200. 000-

DE0007236101 XETR 19-03-02 0038574 277163259 26-03-02 200.000-

RELEASE 200. 000
SETTLED 200. 000
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3.2 Scenario 2: Buy Trade Affected by Blocked Sell Trade without Cash Deferral

This business scenario focuses on a net buy trade (B1) within the offsetting block and the surplus.
The part in the offsetting block is affected by a blocked sell trade (S1). The part in the surplus is
settled in time via CBF. The option “No Cash Deferral” is selected.

3.2.1 Scenario Details

Surplus
Legend:
Bl I:I Pending Buy Trade/
. Rel d Sell Trad
300 S1 Offsetting Block eleased ell frade
200
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE buys 300 XY equities (DEO007236101) at 20 on business day T (B1),
which results in a payable amount of 6000

Trading Member FGHIJ sells 200 XY equities (DEO007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

The contractual settlement day is T+2
The sell trade (S1) is blocked, because default release method is set to “blocked”

All trades are marked for net processing, because default processing method is set to “net”, and
are within the same settlement netting unit

The option “No Cash Deferral” is selected
The part of the buy trade within the surplus is settled at CBF on business day T+2

The sell trade is released on business day T+5
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3.2.2 Flow Diagram

Business Day T (19.03.2002)

Order i Confirmation (e.g. Trade Confirmation):
raeris RECEIVER TRD DATE LOC TRADE NO ORDER NO_ISIN B/S QUANTITY SETTL AVMDUNT MO TEXT COUNTERPARTY
executed ABCDE 020319 194 0038573 277163258 DE0007236101 B  300.000 6000. 00 1234 REFL CCP
sI/ Sl or CM CCP Member Interface — Trade Overview
g Tr dbat Exch TrdNo ado _ ISIN M OrdNo  Text Q StiAnt Proc RelStat  StiStat
CM monitors trade 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL  300.000 6000.00- N PENDING PEND NG
End-of-Day Processing of Business Day T
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE _ NET OTY CASH NET _ VALUE SEQURITY VALUE CASH LIO MARG N
DE0007236101 21. 03. 2002 300 6000. 00- 5549, 00- 5999. 30 450. 30
Liquidating Value Report (RPTCC040)
MARG CURRENT LI Q LI Q VALUE LI Q \ALUE
1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALLE WP LIQ VALUE DOM__ DIFF UP__ D FF DOMW
CCP reports risk DE0007236101 21.03. 2002 SIEL 300 5549. 00- 6103. 90- 4994, 10- 554.90- 554 90
marginin . .
gining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
CROP QASS WPSIDE  DOMSIDE  MRAN
SIE  SIEL _ 277.50- 554 90 552. 90
Daily Margin report (RPTCC050)
MARG MARG PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARGI N
GROP__CLASS MARG N LI Q MARG N MARG N REQUI REVENT
SIE SIEL 0. 00 250. 30 554. 90 1005. 20
Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE ~ TRADE ORDER SETTL SETTL CM-CUST CCRCM DELIVERY
pending Deli DATE _ LOC__ NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS 1D .
ending Delivery 19-08-02 XETR 0038573 277163258 DE0007236101 1234 REF1 300.000 6000.00- NET PENDI NG _PENDI NG
l
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER NOM NAL  TRANS
: ISIN LOCA  DATE _ NUMBER  NUMBER DATE QUANTITY ACTION _ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 19-03-02 300.000  NEW

v
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Business Day T+1 (20.03.2002)

si/ Slor CM CCP Member Interface — Trade Overview
PR TrdDat Exch TrdNo dNo ISIN MOdNo  Text 3 StiAnt Proc RelStat  StlStat
CcM monitors trade 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL  300.000 6000.00- N PENDING PENDING
CCP initiates
Settlement
Netting (STD)
CCP sends deli- Delivery Instruction Details
; ; SETTL  DELI VERY
very instruction LSIN QUANTI TY _AVDUNT ID_.
to CBF (STD) DE0007236101 100. 000 2000. 00- 0000003
CCP sends cash
transaction to LZB
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
I1SIN SETTL DATE __ NET QTY CASH NET___ VALUE SECURI TY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 300  6000. 00- 5624. 00- 5999. 60 375. 60
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
LSIN SETTL DATE  CLASS NET OTY VALUE SECURITY  LIQVALUE UP LIQVALUE DOW DIFF UP_ DI FF DOW
X DE0007236101 21.03.2002 SIEL 300 5624. 00- 186. 40- 5061. 60- 562.40-  562.40
CCP reports risk
marginin " .
gining Additional Margin report (RPTCC045)
MARG ~MARG ~ADJUSTED ADJUSTED ADDI TI ONAL
GROUP__CLASS UPSIDE___ DOWKSI DE MARG N
SIE  SIEL  281.20- 562.40 562. 40
Daily Margin report (RPTCCO050)
MRG MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP__CLASS RGN LI Q MARG N MARG N REQUI REMENT
SIE  SIEL 0.00 375. 60 562. 40 938. 00
Pending Delivery report (RPTCE260)
CCP reports TRADE TRADE TRADE ORDER SETTL SETTL CM QUST OCP-CM DELIVERY
i ; DATE _ LOC  NUMBER NUVBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS  STATUS 1D .
Pending Delivery SEND) NG 0000003

19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1
19:03-02 XFTR 00385 277163258 DF0007236101 1234  RFF1

100.000 2000.00- NET PENDI NG
200 000 4000 00- NFT PFNDING  PPNDING CFESFT |

Cash Obligation report (RPTCD150)
SETTL LzB ACCT

CCP reports TRADE TRADE TRADE B CASH OBLI  CASH OBLI CASH  cmousT

Cash Obligation DATE __ACCT __ TYPE ISIN DATE __LOC _NUMBER S CMQUST ocP- vt DIFF STATUS
21-03-02 12345678 PP  DE0007236101 19-03-02 XETR 0038573 B 0. 00 4000. 00 4000.00  PENDI NG
Cash Transaction report (RPTCD250)

CCP reports ) 78 VALUE

Cash Transaction ACCT DATE DEBI T* CREDI T * Amount results from (200 shares at 20) — (200 shares at 19)

for offsetting blocK 12345678  21-03-02  200.00 0. 00

CBF reports Clea-| Clearing & Settlement Statement (Regulierungsdatentrager CBF)

ring & Settlement SETTL  DELI VERY
LSIN QUANTI TY _AVDUNT ID_.

Statement to S| DE0007236101 100. 000 2000. 00- 0000003

and CCP

l Settled Delivery report (RPTCE270)
CCP reports TRADE TRADE TRADE ORDER

SETTL SETTL CM CQUST
DATE LOC NUMBER NUVBER | SIN MO TEXT QUANTITY AMOUNT NETT STATUS

QCP- CM  DELI VERY
STATUS | D

Settled Delivery 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL

100.000 2000. 00-
200 000 4000 00-

NET SETTLED
NET  PENDI NG

SETTLED 0000003
SETTLED CFESET

l 19-03- 02 ETR 00385 277163258 DF0007236101 1234 RFF]

1
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Business Days T+2 (21.03.2002)

CCP Member Interface — Trade Overview

S/ Slor CM Trdbat  Exch TrdNo adNo  ISIN MO dNo  Text Q StIAt Proc RelStat  StlStat
cM monitors trade T9-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL__ 200. 000 4000. 00- PENDI NG SETTLED
End-of-Day Processing of Business Days T+2
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE = TRADE SETTL SETTL CM OUST CCP-CM DELI VERY
Pending Delivery DATE __ LOC__ NUMBER I\U\/BER ISIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS ID

19-03-02 XETR 0038573

277163258 DE0007236101 1234 REF1 200.000 4000.00- NET PENDING CLOSED OFFSET

Cash Obligation report (RPTCD150)

CCP reports SETTL  LZB ACCT TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH CM QusT
Cash Obligation DATE __ ACCT __ TYPE ISIN DATE __LOC___NUMBER S CMCUST ocP- v DI FF STATUS
1 21-03-02 12345678 PP DE0007236101 19-03-02 XETR 0038573 B 0. 00 4000. 00 4000.00 _ PENDI NG
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
i ISIN LOCA  DATE _ NUMBER  NUMBER DATE QUANTITY ACTION _ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 21-03-02 300.000 SETTLED 100.000
T
Business Days T+3, T+4 (22.-23.03.2002)
CCP Member Interface — Trade Overview
SI/ SlorCM " TrdDat __ Exch TrdNo O dNo 1SIN M OrdNo _ Text Qy StlAnt  Proc Rel Stat St Stat
CM monitors trade 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 _ 200. 000 4000.00- N PENDING  CLOSED
End-of-Day Processing of Business Days T+3, T+4
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE TRADE SETTL SETTL CM QUST OCP-CM DELI VER‘(
; ; DATE __LCC NJVBER 1Sl MO QUANTI TY AMDUNT _NETT _STATUS __ STATUS
Pending Delivery 19-03-02 XETR 0033573 277163258 DE0007236101 1234 REFL

200.000 4000.00- NET PENDING CLCSED Q:FSEI'

Cash Obligation report (RPTCD150)
ACCT

CCP reports SETTL  LZB TRADE TRADE TRADE B CASH OBLI  CASH OBLI CASH  cmaousT
Cash Obligation DATE __ ACCT __ TYPE ISIN DATE _ LOC__ NUMBER S CMCOUST ocP- v DIFF STATUS
\ 71-03- 02 12345678 PP DEO007236101 19-03-02 XETR 0038573 B 0. 00 2000. 00 4000.00 _ PENDI NG
¥
Business Day T+5 (26.03.2002)
CCP Member Interface — Trade Overview
SI/ SlorCM Tr dDat Exch__TrdNo 1SIN M OrdNo  Text Qy StlAnt  Proc Rel Stat St Stat
CcM monitors trade 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 _ 200.000 _ 4000.00- N PENDING  CLOSED
Sl releases
S| <] blocked sell trade
affecting buy trade]
before SDS2
CCP Member Interface — Trade Overview
Sl _,| SlorCM Tr dat Exch _TrdNo ado ISIN M OrdNo Text Q StiAnt Proc RelStat  StiStat
CcM monitors trade 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL  200.000  4000.00- N PENDING  CLOSED
Settled Delivery report (RPTCE270)
CCP reports TRADE TRADE TRADE ORDER SETTL SETTL CM-CUST CCRCM DELIVERY
Settled Delive: DATE __ LOC__ NUMBER NUMBER I SIN MO TEXT _QUANTITY AVOUNT NETT _STATUS _ STATUS ID.
ikl 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL 200. 000 4000.00- NET  SETTLED CLCBED OFFSET
End-of-Day Processing of Business Days T+5
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD  TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
) ISIN LOCA _ DATE __ NUMBER _ NUMBER DATE QUANTI TY ACTI QN QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03- 02 0038573 277163258 26-03-02 300.000 SETTLED 200.000
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3.3 Scenario 3: Partially Settled Buy Trade

This business scenario focuses on a net buy trade (B1) within the offsetting block and the surplus.
The part in the offsetting block is settled in STD at T+2. The part in the surplus is settled in SDS1 at
T+2.

3.3.1 Scenario Details

Surplus
Legend:
Bl I:I Pending Buy Trade/
. Rel d Sell Trad
300 S1 Offsetting Block eleased ell frade
200
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE buys 300 XY equities (DEO007236101) at 20 on business day T (B1),
which results in a payable amount of 6000

Trading Member FGHIJ sells 200 XY equities (DEO007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

The contractual settlement day is T+2
The sell trade (S1) is released, because default release method is set to “released”

All trades are marked for net processing, because default processing method is set to “net”, and
are in the same settlement netting unit

The option “No Cash Deferral” is selected

The part of buy trade B1 in the offsetting block is settled in the settlement netting process (STD) at
CCPonT+2

The part of buy trade B1 in the surplus could not be settled in STD. It is settled in the SDS1 cycle
at T+2



Central Counterparty for Equities (CCP)

Business and Reporting Scenarios

16.04.2002

Page 18 of 39

3.3.2 Flow Diagram

Business Day T (19.03.2002)

Order is Confirmation (e.g. Trade Confirmation):
RECEIVER TRD DATE LOC TRADE NO ORDERNO ISIN B/S QUANTITY SETTL AVOUNT MO  TEXT COUNTERPARTY
executed ABCDE 020319 194 0038573 277163258 DE0007236101 B _ 300.000 6000. 00 1234 REFL OCP
sI/ Sl or CM CCP Member Interface — Trade Overview
' Tr dDat Exch__TrdNo OdNo___ISIN MO dNo  Text Qy StlAnt Proc RelStat _ StlsStat
CM monitors trade 19.03. 2002 XETR 0038573 277163258 DE0007236101 1234 REF1__ 300.000 6000.00- N PENDING  PEND NG
End-of-Day Processing of Business Day T
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE _ NET QTY CASH NET __ VALUE SECURITY VALUE CASH LIQ MARG N
DE0007236101 21. 03. 2002 300 6000. 00- 5549. 00- 5999. 30 450. 30
Liquidating Value Report (RPTCC040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
I1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY _ LIQ VALUE UP_LIQ VALUE DOW__ DI FF WP __ D FF_DOW
CCP reports risk DE0007236101 21.03. 2002  SI EL 300 5549. 00- 6103. 90- 4994. 10- 554.90-  554. 90
marginin . .
gining Additional Margin report (RPTCC045)
MARG MARG  ADJUSTED ADJUSTED ADDI TI ONAL
GROP_CLASS UPSIDE __ DOWNSI DE MARG N
SIE  SIEL  277.50-  554.90 554, 90
Daily Margin report (RPTCCO050)
MARG MARG  PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARG N REQUI REVENT
SIE  SIEL 0. 00 450. 30 554.90 1005. 20
Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE TRADE ORDER SETTL SETTL CM QUST OCP-CM DELIVERY
" f DATE L ER NUVBER _ ISIN MO QUANTI TY AMDUNT _NETT _STATUS __ STATUS 1D
Pending Delivery 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 300.000 6000.00- NET PENDING  PENDI NG
CCP reports Daily Gross Delivery Management report (RPTCB230)
’ TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
Daily Gross ISIN LOCA DATE __ NUMBER _ NUMBER DATE QUANTITY ACTICN  QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 19-03-02 300.000  NEW

]
4
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Business Day T+1 (20.03.2002)

si/ Slor CM CCP Member Interface — Trade Overview
-« >0 TrdDat __ Exch Trdo MO dNo  Text o StiAt Proc RelStat _ Stlstat
CcM monitors trade 19.03.2002 XETR 0038573 277163258 I:E0007236101 1234 REFL  300.000 6000.00- N PENDING PENDING
CCP initiates
Settlement
Netting (STD)
CCP sends deli- Delivery Instruction Details
very instruction SETTL  DELI VERY
CBF (STD) ISIN I TY_AVDUNT ID .
to DE0007236101 100.000 2000. 00- 0000003
CCP sends cash
transaction to LZB
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
I1SIN SETTL DATE __ NET QTY CASH NET___ VALUE SECURI TY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 300  6000. 00- 5624. 00- 5999. 60 375. 60
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
SETTL DATE  CLASS NET OTY VALUE SECURITY LIOVALUE UP LIO VALUE DOW DIFF UP__ DI FF_DOW
Ny DE0007236101 21.03.2002 SIEL 300 5624. 00- 5061. 60- 562.40-  562.40
CCP reports risk
marginin " .
gining Additional Margin report (RPTCC045)
MARG ~MARG ~ADJUSTED ADJUSTED ADDI TI ONAL
GROUP__CLASS UPSIDE____ DOWKSI DE MARG N
SIE  SIEL  281.20- 562.40 562. 40
Daily Margin report (RPTCCO050)
MRG MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARG N REQUI REMENT
SIE  SIEL 0.00 375. 60 562. 40 938. 00
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE TRADE ORDER SETTL SETTL CM CQUST OCP-CM DELI VERY
Pending Delivery DATE __LOC NUMBER NUVBER I SIN MO TEXT QUANTITY AMDUNT NETT STATUS  STATUS ID__.
19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL 100.000 2000.00- NET PENDING  PENDI NG 0000003
19:03-02 XFTR 00385 277163258 DF0007236101 1234 RFE1 200 000 4000 00- NFT PENDING  PENDING OFESFT
Cash Obligation report (RPTCD150)
CCP reports SETTL LzB ACCT TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH  cmausT
Cash Obligation DATE __ ACCT ___ TYPE 1SIN DATE __ LOC___ NUMBER S CMCUST ocP- v DI FF STATUS
21-03-02 12345678 PP  DE0007236101 19-03-02 XETR 0038573 B 6000.00 6000. 00 0.00  PENDI NG
Cash Transaction report (RPTCD250)
CCP reports i 78 VALUE
Cash Transaction ACCT DATE DEBI T* CREDI T * Amount results from (200 shares at 20) — (200 shares at 19)
for offsetting blocK 12345678  21-03-02  200.00 0.00

CBF reports
Pending Delivery
to SC and CCP
(STD)

Pending Delivery report CBF
SETTL  DELI VERY

LSIN QUANTI TY ANDUNT 1D .
DE0007236101 100.000 2000.00- 0000003

Settled Delivery report (RPTCE270)
TRADE TRADE TRADE

CCP reports
DATE __ LOC _ NUMBER

Settled Delivery

I\U\/BER ISIN MO TEXT

SETTL SETTL CM QUST CCP-CM DELI VERY
QUANTI TY AMOUNT NETT _STATUS _ STATUS 1D

19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1

|

200.000 4000.00- NET  SETTLED SETTLED OFFSET

v
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Business Days T+2 (21.03.2002)

S/ PN SlorCM

CCP Member Interface — Trade Overview

TrdDat Exch TrdNo O dNo Text

CM monitors trade

CBF reports Clea|
ring & Settlement
Statement to SC
and CCP (SDS1)

StlAnt Proc Rel Stat StlStat

O dNo. 1SIN M Q
19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 100. 000 2000. 00- N PENDING  PENDI NG

Clearing & Settlement Statement (Regulierungsdatentrager CBF)
SETTL DELI VERY

ISIN QUANTI TY AMOUNT. 1D .
DE0007236101 100.000 2000.00- 0000003

CCP reports

Settled Delivery report (RPTCE270)
TRADE TRADE TRADE ORDER

Settled Delivery

DATE LOC  NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS  STATUS 1D

SETTL SETTL CM QUST QOP-CM DELI VERY

19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 100. 000

2000. 00- NET SETTLED SETTLED 0000003

End-of-Day Processing

CCP reports

of Business Days T+2

Daily Gross Delivery Management report (RPTCB230)
TRAD ~ TRADE TRADE  ORDER MAI NT

Daily Gross
Delivery Mgmt

NOM NAL  TRANS
ISIN LOCA DATE NUVBER __ NUMBER DATE QUANTITY ACTION _QUANTITY
DE0007236101 XETR 19-03-02 0038573 277163258 21-03-02 300.000 SETTLED 200.000
DE0007236101 ETR__19-03-02 00385 27716325 21-03-02 300 000 SETTIED 100 000
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3.4 Scenario 4: Fully Settled Gross Sell Trade (Late)

This business scenario focuses on a gross sell trade (S1), which is settled on business day T+5.

3.4.1 Scenario Details

Legend:
S1 Gross Delivery I:I Pending Buy Trade/
200 Released Sell Trade
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE sells 200 XY equities (DE0007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

The sell trade is released, because default release method is set to “released”

The contractual settlement day is T+2

The sell trade is marked for gross processing, because default processing method is set to “gross”
The cash deferral method is not relevant for gross trades

The sell trade is settled at CBF on business day T+5
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3.4.2 Flow Diagram

Business Day T (19.03.2002)

Order is Confirmation (e.g. Trade Confirmation):
RECEI VER _TRD DATE LOC_TRADE NO ORDER NO__ISIN B/S QUANTITY SETTL AMOUNT MO  TEXT COUNTERPARTY
executed ABCDE 020319 194 0038574 277163259 DE0007236101 S  200.000 3800.00 1234 REF2 CCP

CCP Member Interface — Trade Overview
Sl _,| SlorCM Tr dDat Exch TrdNo a d\o 1SIN MO dNo  Text Qy StlAmt Proc RelStat  StlStat
CcM monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235 REF2 _ 200.000- 3800.00 G RELEASED PENDI NG
End-of-Day Processing of Business Day T
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE __ NET QTY CASH NET __ VALUE SECURITY VALUE CASH LIQ MARG N
DE0007236101 21. 03. 2002 200 3800. 00 3699. 30 3799. 10- 99. 80 -
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY _ LIQ VALUE UP_LIQ VALUE DOW DI FF WP __ D FF_DOW
N DE0007236101 21.03.2002 Sl EL 200- 3699. 30 2069. 30 3329. 40 370.00  369.90-
CCP reports risk
margining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP CASS UPSIDE _ DOMSIDE VARG N
SIE  SIEL  370.00  185.00- 370. 00
Daily Margin report (RPTCCO050)
MARG MARG  PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP__ CLASS MARG N LI Q MARG N MARG N REQUI REVENT
S'E  SIEL 0. 00 99. 80- 370. 00 270. 20

Pending Delivery report (RPTCE260)

CCP repons TRADE TRADE TRADE ORDER SETTL SETTL CM CUST CCP- GV DELI VERY
. . DATE LOC NUMBER NUVBER | SIN MO TEXT QUANTITY AMOUNT NETT STATUS STATUS ID .

Pe”d'”ngel'Ve’y T9-03-02 XETR 0038574 277163259 DE0007236101 1235 REFZ 200.000. 3800. 00 GROSS RELEASED PEND NG

CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT

NOM NAL  TRANS
; ISIN LOCA  DATE _ NUMBER  NUMBER DATE QUANTITY ACTION _ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038574 277163259 19-03-02 200.000- NEW

T
v
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Business Day T+1 (20.03.2002)

si/ Slor CM CCP Member Interface — Trade Overview
or Tr dDat Exch TrdNo O dNo MO dNo  Text o] StlAm Proc Rel Stat St Stat
CcM monitors trade 19.03.2002 XETR 0038574 277163259 [E0007236101 1235 REF2  200.000- 3800.00 G RELEASED PENDING
CCP sends deli- Delivery Instruction Details
; ; SETTL  DELI VERY
very instruction ISIN QUANTI TY _AMDUNT ID_.
to CBF DE0007236101 200. 000- 3800.00 0000003

End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)

CURRENT LIQ CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE  NET OTY CASH NET  VALUE SEQURITY VALUE _CASH LIO MARG N
DE0007236101 21. 03. 2002 200-  3800. 00 3749. 30 3799. 60- 50. 30-
Liquidating Value Report (RPTCC040)
MARG LIQ LI Q VALUE LI Q \ALUE
ISIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE P LIQ VALLE DOM__DIFF UP__ D FF DOW
N DE0007236101 21.03.2002 SIEL 200- 3749. 30 4124. 30 3374. 40 375.00  374.90
CCP reports risk
margining Additional Margln report (RPTCC045)
MARG ADJUSTED ADJUSTED ADDI TI ONAL
CLASS WPSIDE___ DOMSIDE _ MARG N
SIE  SIEL  375.00  187.50- 375. 00

Dally Margln report (RPTCCO050)

M UM / DELI VERY CURRENT ADDI TI QNAL  UNADJUSTED MARG N
map Q_Ass MARG N LI Q MARG N MARG N REQUI REVENT
SIE  SIEL 0. 00 50. 30- 375. 00 324. 70

CBF reports Pending Delivery report CBF
Pending Delivery SETTL  DELI VERY

to SC and CCP ISIN QUANTI TY  AMOUNT ID .
(STD) DE0007236101 200.000- 3800.00 0000003

Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE = TRADE SETTL SETTL CM CUST  CCP-QM DELI VERY
Pending Delivery DATE __LOC _NUMBER NJVBER ISIN MO TEXT QUANTITY AVDUNT NETT _ STATUS __ STATUS

19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200. ooo 3800.00 GROSS RELEASED PENDING 0000003
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Business Days T+2 (21.03.2002)

CCP Member Interface — Trade Overview
Sl | Storcm Tr dbat Exch _TrdNo dNo ISIN MOrdNo  Text Q StlAnt Proc RelStat _ StlStat
CcM monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235 REF2 _ 200.000- 3800.00 G RELEASED PEND NG
CCP sends Cancellation Instruction Details
cancellation SETTL  DELI VERY
instruction to ISIN QUANTI TY _ AMOUNT 1D
CBF after SDS2 DE0007236101 200. 000- 3800. 00 0000003
Slor CM CCP Member Interface — Trade Overview
Sllo monitors trade Tr dDat Exch _TrdNo O dNo ISIN MO dNo  Text Qy StlAm _Proc Rel Stat __ StlStat
CM e 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 G RELEASED LATE
after SDS2
CCP sends deli- Delivery Instruction Details
- - SETTL  DELI VERY
very instruction LSIN QUANTI TY _AVDUNT ID_.
to CBF (STD) DE0007236101 200. 000~ 3800. 00 0000435
End-of-Day Processing of Business Days T+2
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE _ NET QTY CASH NET __ VALUE SEQURITY VALUE CASH LIO MARG N
DE0007236101 21. 03. 2002 200~ 3800. 00 3799. 30 3800. 00- 0. 70-
Liquidating Value Report (RPTCC040)
MARG CURRENT LI Q LI Q VALUE LI Q \ALUE
ISIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE WP LIQ VALUE DOM __ DIFF UP__ DI FF DOW
N DE0007236101 21.03. 2002 S EL 200- 3799. 30 4179. 20 3419, 40 379.90  379.90-
CCP reports risk
margining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP CASS UPSIDE  DOMSIDE  MARGN
SIE  SIEL  379.90  190.00- 379. 90
Daily Margin report (RPTCCO050)
MARG MARG PREM UM/ DELI VERY CURRENT ADDI TI VAL UNADJUSTED MARG N
GROP__CLASS MARGI N LI Q MARG N VARG N REQUI REVENT
SIE  SIEL 0.00 0. 70 379. 90 379. 20

CBF reports. Pending Delivery report CBF
Pending Delivery SETTL DELIVERY

to SC and CCP LSIN QUANTI TY ANDUNT 1D .
(STD) DE0007236101 200.000- 3800.00 0000435

Pending Delivery report (RPTCE260)

CCP reports TRADE  TRADE TRADE ORDER SETTL SETTL CM CUST  CCP-QM DELI VERY

Pending Delivery DATE __ LOC _ NUMBER NUVBER I SIN MO TEXT QUANTITY AVOUNT NETT _ STATUS _ STATUS 1D .
X 0 R RELEAS] A
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Business Days T+3, T+4 (22.-23.03.2002)

CCP Member Interface — Trade Overview
SI/ SlorCM Tr dDat Exch _TrdNo No _ISIN MOrdNo  Text Q StiAnt Proc RelStat _ StlStat
CM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 G RELEASED LATE
CCP sends Cancellation Instruction Details
cancellation SETTL DELI VERY
instruction to ISIN QUANTI TY AMOUNT 1D .
CBF after SDS2 DE0007236101 200. 000- 3800.00 0000435
CCP sends deli- Delivery Instruction Details
; i SETTL  DELI VERY
very instruction ISIN QUANTI TY _AVDUNT ID_.
to CBF DE0007236101 200. 000- 3800.00 0000065
End-of-Day Processing of Business Days T+3, T+4
Current Liquidating Margin report (RPTCCO11)
CURRENT LIQ CURRENT LI Q TOTAL CURRENT
ISIN SETTL DATE  NET QTY CASH NET  VALUE SEQURITY VALUE _CASH LIO MARG N
DE0007236101 21. 03. 2002 200~ 3800. 00 3798. 60 3800. 00- 1.40-
Liquidating Value Report (RPTCC040)
MARG CURRENT LIQ LI Q VALUE LI Q \ALUE
ISIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE P LIQ VALUE DOM__DIFF UP__ DI FF DOW
, DE0007236101 21.03.2002  SIEL 200- 3798. 60 4178.50 3418. 80 379.90  379.80
CCP reports risk
margining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP CASS UPSIDE  DOMSIDE  MARGN
SIE  SIEL  379.90  189.90- 379.90
Daily Margin report (RPTCCO050)
MARG ~MARG ~ PREM UM/ DELIVERY CURRENT ADDI TI QNAL  UNADJUSTED MARG N
GROP__CLASS MARG N LI Q MARG N MARG N REQUI RENENT
SIE  SIEL 0.00 1.40- 379. 90 378.50

CBF reports Pending Delivery report CBF

Pending Delivery SETTL DELI VERY

to SC and CCP ISIN QUANTI TY ANDUNT 1D .
(STD) DE0007236101 200.000- 3800.00 0000065

Pending Delivery report (RPTCE260)
TRADE TRADE TRADE ORDER

CCP reports
Pending Delivery

SETTL SETTL CM CUST CCP-QV DELI VERY
DATE LOC  NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NE STATUS STATUS 1D .
3 5 5 = A

A

Please note that the values for “Current Liquidation Value Security”, “Lig Value Up” and “Liq Value
Down” differ from the ones on T+2, although the same risk and margin parameter have been used.
The security value is discounted by the number of calendar days within the standard settlement
period. In this calculation, the standard settlement period of 2 business days includes the weekend

and is hence 4 calendar days (24./25.03.2002).

Business Day T+5 (26.03.2002)

CCP Member Interface — Trade Overview
SI/0 SlorCM TrdDat Exch __ TrdNo a dNo 1SIN MO dNo _ Text Qy StlAmt_Proc Rel Stat _ StlStat
CM monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235 REF2 _ 200.000- 3800.00 G RELEASED  LATE

CBF reports Clea- Clearing & Settlement Statement (Regulierungsdatentrager CBF)
ring & Settlement SETTL  DELI VERY

Statement to SC ISIN QUANTI TY AMOUNT 1D

DE0007236101 200. 000- 3800. 00 0000065'
and CCP (SDS2)

Settled Delivery report (RPTCE270)
CCP reports TRADE ~TRADE TRADE ORDER SETTL

DATE LOC NUMBER NUVBER | SIN MO TEXT QUANTITY AMOUNT NETT _STATUS STATUS 1D .

SETTL CM CUST CCP-CM DELI VERY

Settled Delivery

19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 GROSS SETTLED SETTLED 0000065

End-of-Day Processing of Business Days T+5

CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER VAl NT NOM NAL  TRANS
I SIN LOCA DATE NUVBER NUMBER DATE QUANTI TY ACTION  QUANTITY

Delivery Mgmt DE0007236101__XETR _10-03-02_ 0038574 277163259 _26-03-02__ 200, 000-__SETTLED _200. 000
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3.5 Scenario 5: Blocked Sell Trade Partially Settled (Late)

This business scenario focuses on a net sell trade (S1) within the surplus. The sell trade is partially
released on T+1, whereas the remaining part is released on T+5.

3.5.1 Scenario Details

Legend:
S1 Surplus I:I Pending Buy Trade/
200 Released Sell Trade
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE sells 200 XY equities (DEO007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

The contractual settlement day is T+2
The sell trade (S1) is blocked, because default release method is set to “blocked”
The trade is marked for net processing, because default processing method is set to “net”

The option “No Cash Deferral” is selected, although this is not relevant for this scenario since the
trade is completely in the surplus

The sell trade S1 is partially released on T+1 (150 shares) and is settled at CBF in STD on T+2

The remaining part (50 shares) of the sell trade S1 is released on T+5
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3.5.2 Flow Diagram

Business Day T (19.03.2002)

Confirmation (e.g. Trade Confirmation):
Order is RECEI VER TRD DATE LOC TRADE NO ORDER NO | SIN B/S QUANTITY SETTL AMOUNT M O TEXT COUNTERPARTY
executed

ABCDE 020319 194 0038574 277163259 DE0007236101 S 200. 000 3800.00 1235 REF2 CCP

CCP Member Interface — Trade Overview
Sl _,| SlorcM TrdDat Exch__TrdNo o dNo 1SIN MO dNo _ Text Qy StlAnt_Proc Rel Stat _ StlStat
cM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2 _ 200.000- 3800.00 N BLOCKED _ PENDI NG

End-of-Day Processing of Business Day T

Current Liquidating Margin report (RPTCCO011)

CURRENT LIQ CURRENT LI Q TOTAL CURRENT
ISIN SETTL DATE  NET QTY CASH NET  VALUE SEQURITY VALUE CASH LIQ NARG N
DE0007236101 21. 03. 2002 200 3800. 00 3699. 30 3799. 10- 99. 80~
Liquidating Value Report (RPTCCO040)
MARG CURRENT LIQ LI Q VALUE LI Q VALUE
I1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE UP_LIQ VALUE DOW DI FF UP__ DI FF_DOWN

N DE0007236101 21.03.2002 Sl EL 200- 3699. 30 2069. 30 3329. 40 370.00  369.90-
CCP reports risk

margining Additional Margin report (RPTCCO045)
MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL

GROUP__CLASS UPSI DE DOWNSI DE N
SIE SIE1 370. 00 185. 00- 370. 00

Daily Margin report (RPTCCO050)
MARG  MARG

PREM UM / DELI VERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__ CLASS MARG N LI Q MARG N MARG N REQUI REMENT
SIE SIEL 0. 00 99.80- 370. 00 270. 20

Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE =~ TRADE ORDER SETTL SETTL OMCOUST OOP-CM DELIVERY
) . DATE _ LOC _NUMBER __ NUMBER _ISIN MO TEXT QUANTITY AMDUNT NETT STATUS _ STATUS 1D

Pending Delivery 19-03-02 XETR 0038574 277163250 DE0007236101 1235 REFZ 200. 000- 3800.00 NET _BLOCKED PENDI NG

CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS

; ISIN LOCA __ DATE _ NUMBER NUMBER DATE QUANTI TY ACTION _ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038574 277163259 19-03-02 200.000- NEW

T
v
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Business Day T+1 (20.03.2002)

si/ Sl or CM CCP Member Interface — Trade Overview
| >or Trdbat _ Exch TrdNo Qd\o __ ISIN MO dNo Text Q RelQty _ StIAnt Proc RelStat  StlStat
CcMm monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235  REF2 200. 000- 200.000- 3800.00 N BLOCKED  PENDI NG
Sl releases part
S| —¥ of blocked trade
(150 shares)
si/ Sl or CM CCP Member Interface — Trade Overview
— Stor Trdoat __Exch Trdo adNo 1SN MOdNo Text _Q RelQy _StlAm Proc RelStat _ StlStat
CcMm monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235  REF2 200. 000- 150.000- 3800.00 N PART.REL PENDI NG
CCP initiates
Settlement
Netting (STD)
CCP sends deli- Delivery Instruction Details
: : SETTL  DELI VERY
very instruction LSIN QUANTI TY _AMDUNT ID .
to CBF DE0007236101 150. 000- 2850.00 0000003
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
ISIN SETTL DATE __ NET QTY CASH NET___ VALUE SECURITY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 200-  3800. 00 3749. 30 3799. 60- 50. 30-
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALLE
LSIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQVALUE UP_LIQ VALUE DOW __DIFF UP__ DI FF DOM
- DE0007236101 21.03.2002 Sl EL 200- 3749. 30 124. 30 3374. 40 375.00  374.90-
CCP reports risk
margining Additional Margin report (RPTCCO045)
MARG  MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP_CLASS UPSIDE __ DOMNSIDE __ MARG N
SIE  SIEL  375.00  187.50- 375. 00
Daily Margin report (RPTCC050)
MARG MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP _CLASS VARG N L1 Q MARGI N MARG N REQUI REVENT
SIE  SIEL 0. 00 50. 30- 375. 00 324. 70
Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE TRADE ORDER SETTL SETTL CM CUST COCP-CM DELIVERY
Pending Delivery DATE _ LOC__ NUMBER NUVBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS ID .
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2  50.000- 950. 00 NET BLOCKED _ PENDI NG
l 19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 150. 000- 2850.00 NET RELEASED PENDI NG 0000003
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAINT NOM NAL  TRANS-
Delivery Mgmt ISIN LOCA  DATE _ NUMBER _ NUVBER DATE QUANTI TY ACTI ON__ QUANTI TY
DE0007236101 XETR 19 03-02 0038574 277163259 20-03 02 200.000- RELEASE 150.000

]

CBF reports Clea-| Clearing & Settlement Statement (Regulierungsdatentrager CBF)
ring & Settlement SETTL  DELI VERY
Statement to SC ISIN QUANTI TY _AVDUNT ID .
DE0007236101 150, 000- 2850. 00 0000003
and CCP
l Settled Delivery report (RPTCE270)
TRADE ~ TRADE TRADE ORDER SETTL SETTL OMCUST OCP-CM DELI VERY

CCP reports
Settled Delivery

DATE LOC __NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS 1D .
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 150.000- 2850.00 NET SETTLED SETTLED 0000003

\
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Business Days T+2 (21.03.2002)

CCP Member Interface —Trade Overview
Sl _f SlorCM TrdDat __ Exch TrdNo MQdNo Text Q RenQt StiAm Proc RelStat _ StiStat
CcM monitors trade 19.03. 2002 XETR 0038574 277163259 I:E0007236101 1235  REF2 200. 000 50.000- 3800.00 N BLOCKED  PENDI NG
Sl or CM CCP Member Interface — Trade Overview
Sl _,] monitors trade TrdDat  Exch TrdNo Qd\o  ISIN MQd\o Text & RenQt StlAm Proc RelStat  StiStat
CcM 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235  REF2 200. 000- 50.000- 3800.00 N BLOCKED  LATE
after SDS2
CCP initiates
Settlement
Netting (STD)
End-of-Day Processing of Business Days T+2
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE _ NET OTY CASH NET _ VALUE SECURITY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 50-  950. 00 949. 80 950. 00- 0. 20-
Liquidating Value Report (RPTCC040)
MARG CURRENT LI Q LI Q VALUE LI Q VALLE
1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQVALUE WP LIQ VALUE DOW DI FF WP __ DI FF_DOM
- DE0007236101 21.03. 2002 Sl EL 50- 949. 80 1044. 80 854. 80 95. 00 95.00-
CCP reports risk
margining Addmonal Margln report (RPTCCO045)
ADJUSTED ADJUSTED ~ADDI TI ONAL
Gmp CLASS UPSIDE __ DOMSIDE _ MARGIN
SIE  SIEL 95. 00 47.50- 95. 00
Daily Margin report (RPTCC050)
MARG MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP__ CLASS VARG N LI Q MARG N MARG N REQU REMENT
SIE SIEL 0. 00 0. 20- 95. 00 92. 80
Pending Delivery report (RPTCEZBO)
CCP reports TRADE ~ TRADE TRADE SETTL SETTL CM CUST COCP-CM DELIVERY
Pending Delivery DATE _ LOC__ NUMBER I\LNBER I1SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS 1D
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2  50.000- 950.00 NET  BLOCKED LATE
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
- ISIN LOCA  DATE _ NUMBER  NUMBER DATE QUANTITY ACTION _ QUANTI TY
DeI|very‘Mgmt DE0007236101 XETR 19-03-02 0038574 277163259 21-03-02 200.000- SETTLED 150. 000

v
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Business Days T+3, T+4 (22.-23.03.2002)

CCP Member Interface — Trade Overview
Sl _| SlorCM TrdDat __ Exch  TrdNo o dNo ISIN MQdNo Text Qty Re StiAnt Proc RelStat  StlStat
CM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235  REF2 200.00-  50.000- 3800.00 N BLOCKED LATE
CCP initiates
Settlement
Netting (STD)
End-of-Day Processing of Business Days T+3, T+4
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE  NET OTY CASH NET  VALUE SECURITY VALUE CASH LIO MARG N
DE0007236101 21. 03. 2002 50 950.00 949.70 950. 00- 0. 30-
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
I1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY _ LIQ VALUE WP LIQ VALUE DOW__DIFF UP DI FF_DOWN
- DE0007236101 21.03.2002  SIEL 50- 949. 70 1044. 60 854. 70 94. 90 95.00-
CCP reports risk
margining Additional Margin report (RPTCC045)
MARG MARG  ADJUSTED ADJUSTED ~ADDI TI ONAL
GROP CLASS UPSIDE _ DOWSIDE __ MARGIN
SIE  SIEL 94.90 47.50- 94. 90
Daily Margin report (RPTCC050)
MARG ~MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GROUP__ CLASS MARG N LI Q MARG N MARG N REQUI REMENT
STE  SIEL 0. 00 0.30- 94. 90 94. 60
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE TRADE ORDER SETTL SETTL CM CQUST OCP-CM DELI VERY
Pending Delivery DATE __LOC _NUMBER NUVBER I SIN MO TEXT QUANTITY AMDUNT NETT STATUS _ STATUS ID_.
| 19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2  50.000- 950.00 NET  BLOCKED LATE
A\

Please note that the values for “Current Liquidation Value Security”, “Lig Value Up” and “Liq Value
Down” differ from the ones on T+ 2, although the same risk and margin parameter have been used.
The security value is discounted by the number of calendar days within the standard settlement
period. In this calculation, the standard settlement period of 2 business days includes the weekend
and is hence 4 calendar days (24./25.03.2002).
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Business Day T+5 (26.03.2002)

CCP Member Interface — Trade Overview
cM— SlorCM TrdbDat __Exch TrdNo a do ISIN MOdNo Text Qt RenQ StiAM_Proc Rel Stat _ StiStat
monitors trade 19. 03. 2002 XETR 0038574 277163259 DE0007236101 1235  REF2 200.000- 50.000- 3800.00 N BLOCKED  LATE
Sl releases

remaining part of
S| —¥ blocked trade (50
shares) before
SDS2

S _ | sl or CM
Cc™M monitors trade

I

CCP initiates
Settlement
Netting (SDS2)

|

CCP Member Interface — Trade Overview
TrdDat __Exch TrdNo OdNo _ ISIN MOdNo Text Q
19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2 200. 000-

RenQt
50. 000- 3800.00 N

Stl At Proc Rel Stat StlStat
RELEASED LATE

CCP sends deli-

Delivery Instruction Details

H 0 SETTL DELI VERY
veré/él;strucuon ISIN QUANTITY AMOUNT 1D .
to DE0007236101 50, 000~ 950,00 0000271

l

CBF reports Clea|
ring & Settlement
Statement to SC

and CCP

Clearing & Settlement Statement (Regulierungsdatentrager CBF)
SETTL  DELI VERY

ISIN

QUANTI TY _AMOUNT

1D

DE0007236101

50. 000- 950. 00

0000271

Settled Delivery report (RPTCE270)
TRADE

CCP reports TRADE  TRADE ORDER SETTL SETTL CMCUST CCP-QM DELI VERY
Settled Delivery DATE LOC _ NUMBER NUMBER | SIN MO TEXT QUANTITY AMONT NETT STATUS  STATUS ID_.
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 50.000- 950.00 NET  SETTLED SETTLED 0000271

End-of-Day Processing of Business Day T+5
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD TRADE TRADE  ORDER MAINT NOM NAL  TRANS
: ISIN LOCA  DATE _ NUMBER  NUMBER DATE QUANTI TY ACTION _ QUANTITY
Delivery Mgmt DE0007236101 XETR 19-03- 02 0038574 277163259 26-03-02 200.000- RELEASE _ 50. 000
DE0007236101 XETR 19-03-02 0038574 277163259 26-03-02 200.000- SETTLED  50.000




Central Counterparty for Equities (CCP)

Business and Reporting Scenarios

16.04.2002

Page 32 of 39

3.6 Scenario 6: Shaped Sell Trade

This business scenario focuses on a net sell trade (S1) within the surplus. The sell trade is shaped by
CCP into two deliveries. The first delivery is settled at T+2, whereas the second delivery is late and is
settled at T+3.

3.6.1 Scenario Details

Legend:
S1 Surplus I:I Pending Buy Trade/
20000 Released Sell Trade
I:I Blocked Sell Trade
Buy Sell

Trading Member ABCDE sells 20000 XY equities (DEO007236101) at 19 on business day T
(S1), which results in a payable amount of 380000

The contractual settlement day is T+2
The sell trade (S1) is released, because default release method is set to “released”
The trade is marked for net processing, because default processing method is set to “net”

The option “No Cash Deferral” is selected, although this is not relevant for this scenario since the
trade is completely in the surplus

Trade is shaped into two delivery instructions with a quantity of 10000 each:
The first delivery is settled at CBF on T+2

The second delivery is late and is settled on T+3
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3.6.2 Flow Diagram

Business Day T (19.03.2002)

Confirmation (e.g. Trade Confirmation):
Order is RECEI VER TRD DATE LOC TRADE NO ORDER NO | SIN B/S QUANTITY SETTL AMOUNT M O TEXT COUNTERPARTY
executed

ABCDE 020319 194 0038574 277163259 DE0007236101 S 20000. 000 380000. 00 1235 REF2 CCP

CCP Member Interface — Trade Overview
Sl _,| SlorcM TrdDat Exch__TrdNo o dNo 1SIN MO dNo _ Text Qy Stl Ant Proc Rel Stat _ StlStat
cM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2 20000. 000- 380000.00 N RELEASED PENDI NG

End-of-Day Processing of Business Day T

Current Liquidating Margin report (RPTCCO011)

CURRENT LI Q CURRENT LIQ TOTAL CURRENT
ISIN SETTL DATE  NET QTY CASH NET VALUE_SECURI TY VALUE CASH LIQ MARG N
DE0007236101 21. 03. 2002 20000 380000. 00 369933. 50 379910. 90- 9977. 40-
Liquidating Value Report (RPTCCO040)
NT LI Q LI Q VALUE LI Q VALUE
I1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE UP_LIQ VALUE DOW DI FF UP__ DI FF_DOWN

N DE0007236101 21.03.2002  SIEL _ 20000- 369933. 50 406926. 90 332940. 20 36993.40 36993. 30-
CCP reports risk

margining Additional Margin report (RPTCCO045)

MARG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROP CLASS UPSIDE  DOMSIDE  MARGI N
SIE  SIEL 36993.40 18496.70-  36993. 40

Daily Margin report (RPTCCO050)

MARG MARG ~PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARG N REQUI REVENT

SITE  SIEL 0.00 9977. 40- 36993. 40 27016. 00

Pending Delivery report (RPTCE260)

CCP reports TRADE ~ TRADE =~ TRADE ORDER SETTL SETTL CMCUST OCP-QM DELIVERY
) . DATE _ LOC _NUMBER __ NUMBER _ISIN MO TEXT QUANTITY AMDUNT _ NETT STATUS _ STATUS ID.

Pending Delivery 19-03-02 XETR 0038574 277163259 DE0007236101 1235 REFZ 20000, 000- 380000. 00 NET RELEASED PENDI NG

CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL TRANS-

h ISIN LOCA __ DATE _ NUMBER NUMBER DATE QUANTITY _ ACTION QUANTITY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038574 277163259 19-03-02 20000. 000- NEW

T
v
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Business Day T+1 (20.03.2002)

CCP Member Interface — Trade Overview
S/ _,) SlorCM TrdDat___Exch _Trdo GdNo__ ISIN MQdNo Text  Qy St AM__ Proc RelStat _ StlStat
CcM monitors trade 19.03. 2002 XETR 0038574 277163259 DE0007236101 1235  REF2 20000.000- 380000.00 N RELEASED PENDI NG
CCP initiates
Settlement

Netting (STD)

l

i Delivery Instruction Details
CCP_sends _clell SETTL DELI VERY
very instruction 1SIN QUANTITY  AMOUNT ID_.
to CBF DE0007236101 10000. 000- 190000. 00 0000003
L DE0007236101 10000 000190000 00 0000004
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LIQ TOTAL CURRENT
I1SIN SETTL DATE __ NET QTY CASH NET___ VALUE SECURI TY VALUE CASH LI Q MARG N
DE0007236101 21. 03. 2002 20000 380000. 00 374932. 60 379955. 40- 5022. 80-
Liquidating Value Report (RPTCC040)
VARG CURRENT LI Q LI Q VALUE LI Q VALUE
1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY _ LIQ VALUE WP LIQ VALUE DOW DI FF UP__ D FF_DOW
N DE0007236101 21.03.2002  SIEL _ 20000- 374932. 60 412425. 90 337439.40  37493.30 37493.20-
CCP reports risk
margining Addmonal Margin report (RPTCC045)
MARG ~ ADJUSTED ADJUSTED ADDI TI ONAL
GRO.P CLASS UPSIDE _ DOWNSIDE _ MARG N
SIE  SIEL 37493.30 18746.60-  37493.30
Dally Margin report (RPTCCO050)
MARG  PREM UM / DELI VERY CURRENT ADDI TIONAL  UNADJUSTED MARG N
GRQ,P CLASS MARG N L1 O VARG N MARGI N REQUI RENENT
S'E  SIEL 0. 00 5022. 80- 37493. 30 32470. 50
Pending Dellvew report (RPTCEZGO)
CCP reports TRADE TRADE SETTL  SETTL CMCUST CCP-QV DELI VERY
Pending Delivery DATE _LOC NUNBER NUNBER LSIN MO TEXT QUANTITY  AMOUNT  NETT STATUS  STATUS ID_.
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 10000.000- 190000.00 NET RELEASED PENDING 0000003
19-03-02 XFTR 0038574 2771632089 DF0007236101 1235 RFF2 10000 000- 190000 00 NFT RFI FASED PENDI NG 0000004

CBF reports Pending Delivery report CBF

Pending Delivery SETTL DELI VERY

to SC and CCP LSIN QUANTI TY AMDUNT 1D .
(STD) DE0007236101  10000. 000-  190000. 00- 0000004

CBF reports Clea-| Clearing & Settlement Statement (Regulierungsdatentrager CBF)
ring & Settlement SETTL DELI VERY
Statement to SC I SIN QUANTI TY AMOUNT ID .

DE0007236101 _10000. 000- _ 190000, 00 0000003

and CCP

l Settled Delivery report (RPTCE270)
CCP reports TRADE TRADE = TRADE SETTL  SETTL QW CUST CCR CM DELI VERY
Settled Delivery DATE __LOC _ NUMBER NJVBER ISIN MO TEXT QUANTITY AVOUNT _ NETT STATUS  STATUS 1D

I 19- 03 02 XETR 0038574 277163250 DE0007236101 1235 REF2 10000. 000- 190000.00 NET SETTLED SETTLED 0000003

v
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Business Days T+2 (21.03.2002)

CCP Member Interface — Trade Overview

Sl _ | SlorCM TrdDat  Exch TrdNo o dNo M OrdNo Text Qy Renty StiAmt Proc RelStat StlStat
CcM monitors trade 19. 03. 2002 XETR 0038574 277163259 DE0007236101 1235 REF2 20000. 000- 10000.000- 380000. 00 N RELEASED PENDI NG

CCP sends Cancellation Instruction Details

cancellation SETTL DEL| VERY

instruction to I SIN QUANTI TY AMOUNT 1D

CBF after SDS2 DE0007236101 _ 10000. 000~ 190000. 00 0000004

Slor CM CCP Member Interface — Trade Overview
SN monitors trade TrdDat___Exch TrdNo adNo  ISIN M O dNo_Text Qy RenQt y StlAnt__Proc Rel Stat  StlStat
CM 19. 03. 2002 XETR 0038574 277163259 DE0007236101 1235 REF2 20000.000- 10000.000- 380000. 00 N RELEASED LATE

after SDS2

CCP initiates

Settlement

Netting (STD)

]

CCP sends deli- Delivery Instruction Details
very instruction St

ETTL DELI VERY

LSIN QUANTI TY ___ AVDUNT. 1D

to CBF DE0007236101 10000. 000 190000. 00 0000435
End-of-Day Processing of Business Days T+2
Current Liquidating Margin report (RPTCC011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT

1SIN SETTL DATE _ NET QTY CASH NET VALUE SECURI TY VALUE CASH LI Q MARG N

DE0007236101 21. 03. 2002 10000~ 190000. 00 189965. 90 190000. 00 - 34. 10-

Liquidating Value Report (RPTCCO040)

MARG CURRENT LI Q LI Q VALUE LI Q VALLE
SETTL DATE CLASS NET OTY VALUE SECURITY  LIQ VALUE UP LIQVALUE DOW DIFF UP_ DI FF DOM
- DE0007236101 21.03.2002 SIEL  10000- 189965. 90 208962. 40 170969. 30 18996.50 18996. 60-

CCP reports risk
margining Additional Margin report (RPTCC045)

MARG MARG ~ ADJUSTED ADJUSTED ~ADDI TI ONAL

GROUP_CLASS _UPSIDE __ DOMSIDE __ MARGI N

SIE  SIEL 18996.50 9498.30-  18996.50

Daily Margin report (RPTCCO050)

MARG MARG PREM UM/ DELIVERY CURRENT ADDI TIONAL  UNADJUSTED MARG N

GROUP__CLASS VARG N LI Q MARG N MARG N REQU REMENT

SIE  SIEL 0. 00 34.10- 18996. 50 18962. 40

Pending Delivery report (RPTCE260)
CCP reports TRADE ~ TRADE TRADE ORDER SETTL SETTL CMCUST CCP-CM DELI VERY
Pending Delivery DATE __LOC  NUMBER NUBER I SIN MO TEXT QUANTITY  AMDUNT NETT STATUS _ STATUS _ ID

19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 10000. 000- 190000.00 NET _ RELEASED LATE 0000435

CCP reports Daily Gross Delivery Management report (RPTCBZSO)
Daily Gross TRADE ~ TRADE NAI NT NOM NAL TRANS-

; OCA DATE __NUVBER NUNBER QUANTITY  ACTION _ QUANTITY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038574 277163259 21 03 02 20000.000- SETTLED 10000. 000
CBF reports Clea] Clearing & Settlement Statement (Regulierungsdatentrager CBF)
ring & Settlement SETTL DELI VERY

ISIN QUANTI TY AMOUNT 1D

Statement to SC DE0007236101 10000 000~ 190000. 00 0000435

and CCP
1 Settled Delivery report (RPTCE270)
CCP reports TRADE TRADE = TRADE ORDER SETTL ~ SETTL COM-CUST CCR CM DELIVERY

DATE __LOC __ NUVBER NUMBER | SIN MO TEXT QUANTITY AMOUNT __ NETT STATUS __ STATUS ID__
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 10000. 000- 190000.00 NET SETTLED SETTLED 0000435

Settled Delivery

1

v

Business Days T+3 (22.03.2002)

CCP Member Interface — Trade Overview
Sl _,| SlorCM TrdDat __ Exch _TrdNo QadN\o I1SIN M OrdNo Text Qy StIAt _ Proc Rel Stat _ StlsStat
CcM monitors trade 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2 20000.00-  380000.00 N SEITLED SETTLED

End-of-Day Processing of Business Days T+3

CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD  TRADE TRADE  ORDER MAI NT NOM NAL TRANS-
Delivery Mgmt I1SIN LOCA DATE NUMBER _ NUMBER DATE _ Wl TYr ACTI ON QUANTl TYO
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3.7 Scenario 7: Buy Trade and Blocked Sell Trade without Cash Deferral

In contrast to the first five scenarios the sixth one does not only focus on either the buy or the sell
side, but covers both sides. This business scenario describes a net sell trade (S1) within the offsetting
block, which is blocked by default, and a net buy trade (B1) within the offsetting block and the
surplus. The part of the buy trade in the surplus is settled in time via CBF. The option “No Cash
Deferral” is selected.

3.7.1 Scenario Details

Surplus

Legend:

Bl I:I Pending Buy Trade/
Rel T
300 S1 Offsetting Block eleased Sell Trade
200

I:I Blocked Sell Trade

Buy Sell

Trading Member ABCDE sells 200 XY equities (DEO007236101) at 19 on business day T (S1),
which results in a payable amount of 3800

Trading Member ABCDE buys 300 XY equities (DEO007236101) at 20 on business day T (B1),
which results in a payable amount of 6000

The contractual settlement day is T+2
The sell trade is blocked, because default release method is set to “blocked”

All trades are marked for net processing, because default processing method is set to “net”, and
are within the same settlement netting unit

The option “No Cash Deferral” is selected
The part of the buy trade within the surplus is settled at business day T+2

The sell trade is released on business day T+5
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3.7.2 Flow Diagram

Business Day T (19.03.2002)

Confirmation (e.g. Trade Confirmation):
Orders are RECEI VER TRD DATE LOC TRADE NO ORDER NO | SIN B/S QUANTITY SETTL AMOUNT MI O  TEXT COUNTERPARTY
executed

ABCDE 020319 194 0038573 277163258 DE0007236101 B 300. 000 6000.00 1234 REF1 CCP
ABCDE 020319 194 0038574 277163259 DE0007236101 S 200. 000 3800.00 1235 REF2 CCP

CCP Member Interface — Trade Overview

Sllﬂ Sl or CM TrdDat Exch _TrdNo o dNo 1SIN MO dNo  Text Qy StIATt Proc RelStat _ StlStat
cM monitors trades 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REF1 _ 300. 000 6000.00- N _PENDING _ PENDI NG
19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOCKED PENDI NG

End-of-Day Processing of Business Day T

Current Liquidating Margin report (RPTCCO011)

CURRENT LIQ CURRENT LI Q TOTAL CURRENT
LSIN SETTL DATE  NET OTY CASH NET  VALUE SECURITY VALUE CASH LIO MARG N
DE0007236101 21.03. 2002 100  2200. 00- 1849. 70- 2199. 70 350. 00
Liquidating Value Report (RPTCCO040)
MARG CURRENT LIQ LI Q VALUE LI Q VALLE
I1SIN SETTL DATE _ CLASS NET QTY VALUE SECURITY  LIQ VALUE UP_LIQ VALUE DOW DIFF UP_ DI FF_DOWN
N DE0007236101 21.03.2002  SIEL 100 1849. 70- 2034. 60- 1664. 70- 184.90-  185.00
CCP reports risk
margining Additional Margin report (RPTCC045)
MRG MARG ADJUSTED ADJUSTED ADDI TI ONAL
GROUP _CLASS UPSIDE___DOWNSI DE N
SIE  SIEL 92.40-  185. 00 185. 00
Daily Margin report (RPTCCO050)
MARG MARG ~PREM UM/ DELIVERY CURRENT ADDI TI ONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARGI N REQUI REVENT
SIE  SIEL 0. 00 350. 00 185. 00 535. 00
Pending Delivery report (RPTCE260)
CCP reports TRADE TRADE TRADE ORDER SETTL SETTL CMCUST OCP-CM DELI VERY

DATE LOC  NUMBER NUMBER | SIN MO TEXT QUANTITY AMOUNT NETT STATUS  STATUS 1D
19-03-02 XETR 0038573 277163258 DE0007236101 1234 REF1 300.000 6000.00- NET  PENDING PENDI NG
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET BLOOKED PENDI NG

Pending Delivery

Daily Gross Delivery Management report (RPTCB230)
TRAD ORDER

CCP reports TRADE ~ TRADE MAI NT NOV NAL  TRANS

Daily Gross ISIN LOCA _ DATE _ NUMBER _ NUMBER DATE QUANTITY ACTION _ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 19-03-02 300.000  NEW
‘ DE0NN7236101 FIR __10-03-02 0038574 2771632650 190-03-02 200 000- NEW.

v
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Business Day T+1 (20.03.2002)

CBF reports Clea|
ring & Settlement

Statement to SC
and CCP

si/ Slor CM CCP Member Interface — Trade Overview
or — Trdbat ___Exch Trd\o MO dNo  Text StiAM_ Proc RelStat _ StiStat
CcM monitors trade 19.03.2002 XETR 0038573 277163258 I:E0007236101 1234 REFL  300.000 6000.00- N PENDING PENDI NG
l 19 0. 002 FTR 0038574 163259 __DFO00 6101 1235 REE2 200 000-___3300 00 N Bl QCKFD PENDI NG
CCP initiates
Settlement
Netting (STD)
CCP sends deli- Delivery Instruction Details
very instruction ISIN QUANTI TY AerUNLr DEL: \|:/:ERY
to CBF (STD) DE0007236101 100. 000 2000. 00- 0000003
CCP sends cash
transaction to LZB
End-of-Day Processing of Business Day T+1
Current Liquidating Margin report (RPTCCO011)
CURRENT LI Q CURRENT LI Q TOTAL CURRENT
SETTL DATE ___NET QTY CASH NET __ VALUE SECURITY VALUE_CASH L1 O VARG N
II0007236101 21. 03. 2002 100 2200. 00- 1874. 70- 2199. 90 325.20
Liquidating Value Report (RPTCCO040)
MARG CURRENT LI Q LI Q VALUE LI Q VALUE
ISIN SETTL DATE __CLASS NET QTY VALUE SECURITY _ LIQ VALUE UP_LIQ VALUE DOW D FF UP_ DI FF_DOWN
, DE0007236101 21.03.2002 SIEL 100 1874. 70- 2062. 10- 1687. 20- 187.40-  187.50
CCP reports risk
||ona ar |n repo
margining Additional M rt (RPTCCO45
DJUSTED ~ADJUSTED ADDI TI ONAL
Gveoup CLASS UPSI DE_ DOMSIDE  MARAN
SIE  SIEL 93.70-  187.50 187.50
Daily Margin report (RPTCCO050)
MARG ~MARG PREM UM/ DELIVERY CURRENT ADDIT\ ONAL  UNADJUSTED MARG N
GROUP__CLASS MARG N LI Q MARG N MARG N REQUI RENENT
SIE  SIEL 0.00 325.20 187.50 512.70
Pending Delivery report (RPTCE260)
TRADE  TRADE TRADE ORDER SETTL SETTL CM CQUST OCP-CM DELI VERY
CCP reports DATE _ LOC  NUMBER NUMBER _ ISIN MO TEXT QUANTITY AMOUNT NETT STATUS STATUS 1D
Pending Delivery 19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL 100.000 2000.00- NET  PENDING PENDI NG 0000003
19-03-02 XETR 0038573 277163258 DEO007236101 1234 REFL 200.000 4000.00- NET ~ PENDING PENDI NG CFFSET
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET _ BLOCKED PENDI NG CFFSET
Cash Obllgatlon report (RPTCD150)
CCP reports SETTL TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH  CMCUST
Cash Obligation ccr LOC NUMBER S CMQUST oP- Qv DI FE STATUS
21-03-02 12345678 DE0007236101 19-03-02 XETR 0038573 B 0.00 4000.00  4000.00  PENDI NG
l 21-03-02 123456 DE0007236101 _19-03-0 FTR 0038574 0 00 3800 00 800 00 Bl QCKFD
Cash Transaction report (RPTCD250)
CCP reports ) 78 VALUE
Cash Transaction ACCT DATE DEBI T* CREDI T * Ampunt results from (200 shares at 20) — (200 shares at 19)
for offsetting blocl 12345678 21-03-02  200. 00 0. 00

Clearing & Settlement Statement (Regulierungsdatentrager CBF)
SETTL  DELI VERY

ISIN QUANTI TY _AVDUNT 1D

DEC007236101 100, 000 2000, 000000003

CCP reports

Settled Delivery

|

Settled Delivery report (RPTCE270)
TRADE TRADE TRADE ORDER

DATE LOC  NUMBER NUMBER I SIN MO TEXT

QUANTI TY AMOUNT _NETT _STATUS

SETTL SETTL CM QUST CCP-CM DELI VERY
STATUS 1D

19-03-02 XETR 0038573
19-03-02 XETR 0038573
19-03-02 XETR 0038574

277163258 DE0007236101 1234 REF1
277163258 DE0007236101 1234 REF1
277163259 DE0007236101 1235 REF2

100.000 2000.00- NET SETTLED
200.000 4000.00- NET PENDI NG
200.000- 3800. 00 NET BLOCKED

SETTLED 0000003
SETTLED OFFSET
SETTLED OFFSET

v
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Business Days T+2 (21.03.2002)
CCP Member Interface — Trade Overview
SI/ SlorCM TrdDat Exch TrdNo a dNo ISIN dNo Text le3 StiAnt Proc RelStat  StlStat
CcM monitors trades 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL  200.000 4000.000 N PENDING  SETTLED
19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOCKED SETTLED
End-of-Day Processing of Business Days T+2
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE TRADE ORDER SETTL SETTL OM CUST OCP-CM DELI VERY
Pending Delivery DATE __LOC NUMBER NUVBER _ ISIN MO TEXT QUANTITY AMDUNT NETT STATUS  STATUS ID_.
19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL 200.000 4000.00- NET _ PENDING CLOSED  OFFSET
19-03-02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET _BLOCKED CLOSED OFFSET
Cash Obligations report (RPTCD150)
CCP reports SETTL LzB TRADE TRADE TRADE B  CASH OBLI  CASH OBLI CASH  CMCUST
Cash Obligations DATE. ACCT. ISIN DATE __LOC NUMBER S CM QST - vt DIFE STATUS
21-03-02 12345678 DE0007236101 19-03-02 XETR 0038573 B 0. 00 2000.00  4000.00  PENDI NG
l 21-03-0 123456 DEOQ07236101 19-03- 02 FTR 0038574 0 00 00 00 00 00 Bl OCKED
CCP reports Daily Gross Delivery Management report (RPTCB230)
Daily Gross TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
Y ISIN LOCA __ DATE __ NUMBER _ NUMBER DATE. QUANTITY ACTION __ QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 21-03-02 300.000 SETTLED 100.000
T
Business Days T+3, T+4 (22.-23.03.2002)
CCP Member Interface — Trade Overview
Sl | SlorCM TrdDat Exch TrdNo a dNo ISIN MOdNo  Text o3 StiAnt Proc RelStat  StlStat
CcM monitors trades 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL  200.000 4000.00- N PENDING CLOSED
19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOCKED CLOSED
End-of-Day Processing of Business Days T+3, T+4
Pending Delivery report (RPTCE260)
CCP reports TRADE  TRADE = TRADE ORDER SETTL SETTL CM CQUST OCP-CM DELI VERY
Pending Delivery DATE __LOC NUMBER NUVBER _ ISIN MO TEXT QUANTITY AMDUNT NETT STATUS  STATUS 1D
19-03-02 XETR 0038573 277163258 DE0007236101 1234 REFL 200.000 4000.00- NET _ PENDING CLOSED GOFFSET
19-03-02 XFTR 0038574 277163259 DF0007236101 1235 REE? 200 000- 3800 00 NET  BIQCKED QI QRED  CFESFT
Cash Obligations report (RPTCD150)
CCP reports SETTL LzB TRADE TRADE TRADE B CASH OBLI  CASH OBLI CASH  CMCUST
Cash Obligations DATE ACCT ISIN DATE __ LOC _NUMBER S CMOUST ocP- avi DI FF STATUS
21-03-02 12345678 DE0007236101 19-03-02 XETR 0038573 B 0. 00 2000.00  4000.00  PENDI NG
\ 21-03-02 12345678 DE0007236101 19-03-02 XETR 0038574 S 0.00 3800.00 __ 3800.00 _ BLOCKED
L]
Business Day T+5 (26.03.2002)
CCP Member Interface — Trade Overview
Sl _,| SlorCcm Tr dbat Exch _TrdNo ado __ISIN MOrdNo  Text Q StlAnt Proc RelStat _ StlStat
CcM monitors trades 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL  200.000  4000.00- N PENDING  CLOSED
l 19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N BLOCKED CLOSED
Sl releases
SI = blocked sell trade
before SDS2
CCP Member Interface — Trade Overview
SI/ SlorCM Tr dat Exch _TrdNo ado  ISIN MQdNo  Text Qy StlAnt Proc RelStat _ StlStat
CcM monitors trades 19.03.2002 XETR 0038573 277163258 DE0007236101 1234 REFL _ 200.000  4000.00- N PENDING  CLOSED
19.03.2002 XETR 0038574 277163259 DE0007236101 1235 REF2  200.000- 3800.00 N RELEASED CLOSED
Settled Delivery report (RPTCE270)
CCP reports TRADE ~TRADE TRADE ORDER SETTL SETTL QW CUST CCRCM DELIVERY
Settled Delivel DATE _ LOC__ NUMBER NUMBER I SIN MO TEXT QUANTITY AMOUNT NETT STATUS _ STATUS ID.
it 19-03 02 XETR 0038573 277163258 DE0007236101 1234 REFL1 200.000 4000.00- NET  SETTLED CLOSED OFFSET
19-03 02 XETR 0038574 277163259 DE0007236101 1235 REF2 200.000- 3800.00 NET _ SETTLED CLOSED OFFSET
End-of-Day Processing of Business Day T+5
Daily Gross Delivery Management report (RPTCB230)
CCP reports TRAD ~ TRADE TRADE  ORDER MAI NT NOM NAL  TRANS
Daily Gross I1SIN LOCA _ DATE _ NUMBER _ NUMBER DATE QUANTI TY ACTI OGN QUANTI TY
Delivery Mgmt DE0007236101 XETR 19-03-02 0038573 277163258 26-03-02 300. 000 SETTLED 200.000
y Mg DE0007236101 XETR 19-03-02 0038574 277163259 26-03-02 200.000- RELEASE 200.000
DE0007236101 XETR _19-03-02 0038574 277163259 26-03-02 200.000- SETTLED 200. 000




