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Introduction of new Instrument Groups for Jumbo Mortgage Bonds and Sub-Sovereigns

Dear All,

This circular is to inform you about the set-up of two new Eurex Bonds instrument groups with the
following parameters:

InstrGrp GrpName InstrTyp
JUMB EB — Jumbo Mortgage Bonds BON
SUBS EB — Sub-Sovereigns BON

The new instrument instrument groups are already set-up in production but are currently empty.

The production start of the new instrument groups is the November 18, 2002, at this date all jumbo
mortgage bonds listed at Eurex Bonds will be shifted from instrument group BOND to JUMB,
appropriately all sub-sovereigns listed at Eurex Bonds will be shifted from instrument group BOND to
SUBS.

In order to ensure a smooth trading activity at the production start, we recommend
assigning these instrument groups to your trader groups now (subgroup assignment maintenance).

Should you have further questions, please do not hesitate to call the Eurex Bonds Infoline
at +49 (0) 69 — 2101 — 1222.

Kind regards,
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