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1 Introduction

1.1  Purpose of this Document

This document provides an overview of the enhancements to the Eurex Clearing C7 SCS XML Reports that become
effective with the introduction of Eurex Clearing C7 SCS Release 4.5.

Please note that this document describes changes to the layout of XML Reports. The layout of text reports may
also be changed. Please refer to the Eurex Clearing C7 SCS XML Reports — Reference Manual for details.

The XML Report documentation will be published as “Eurex Clearing C7 SCS XML Reports- Reference Manual”
together with the “Eurex Clearing C7 SCS XML Reports - XML Schema Files” on the Eurex website
https://www.eurex.com/ex-en/.

1.2 Conventions used in this Document

Newly added code is provided in context, changes are marked in blue.
This chapter are only examples and not real changes.

settICurrency has been added | ce890KeyGrpl

in the ce890KeyGrp1. settlLoc m
settlAct m
settlCurrency m

Updated code is provided in context, changes are marked in yellow background.
settlCurrency has been added | ce890KeyGrp1l

in the ce890KeyGrp1l. settlLoc m

settlAct m

settlCurrency m

Deletions are marked inred-and-are-strikethrough.
settICurrency has been added |ce890KeyGrpl

in the ce890KeyGrp1l. settlLoc m
settlAct m
settlCurrency—m

Where necessary, detailed changes are additionally set in italics.



2. Report Layouts

Added

2.1 New Reports

SN

1

2.1.1

RPT ID

CE865- Repo
Pending Delivery
Netting Report

Description for reports

Description

This report contains all Delivery Instructions that are partially pending or fully
pending on the current C7 SCS business day. This report serves an early
information about pending deliveries immediately after the netting process is
completed for Repo Trades that are due for settlement on the next business
day. Settlements with Actual Settlement Date greater than current C7 SCS
business day due to settlement after business day shift at (I)CSD will be
considered as pending in C7 SCS and will be reported in Repo Pending Delivery
Netting Report. However, the same will be reported as SETTLED on

the next C7 SCS business day in Settled Delivery Report. The report shows
remaining quantity and remaining amount per Delivery Instruction and
provides a reference to the Repo Trade belonging to this Delivery Instruction.
The same day settlement Repo Trades (e.g., front-legs from an Overnight repo)
are reported at least once in this report on Contractual Settlement Date.
Report provides multiple references per Delivery ID that can be used by
members to unambiguously locate relevant Delivery Instructions in their
systems and perform potential modifications at (1)CSDs. These references are:
a-Delivery Reference: unique identifier generated by C7 SCS and sent to (I)CSD
b-Delivery ID: unique identifier generated by C7 SCS for internal referencing
Delivery Instructions are reported per Clearing Member, Settlement Location,
Settlement Account, Currency, ISIN, Account Type, Trading

Member and Type of Information.

Type of Information is used to distinguish between:

1-REPO NET DELIVERY INFORMATION: Pending Delivery Instructions/

Surplus Repo Trades resulting out of Net processing

2-REPO GROSS DELIVERY INFORMATION: Pending Delivery Instructions/ Repo
Trades resulting out of Gross processing

3-REPO OFFSET BLOCK INFORMATION: Offsetting Repo Trades resulting out of
Net processing

Within each block the Delivery Instructions are sorted by Delivery ID and their
Contractual Settlement Date starting with the most overdue settlements.

In case portions of remaining quantity and remaining amount of trades

are not reflected in any active Delivery Instruction at the (I)CSD (e.g., Flat Zero
Repo Trades, Offsetting Repo Trades) these portions are reported per Trade
sorted by Buy Sell indicator and trade number in ascending order and with
Delivery ID 'NA'. GC Pooling Repo Trades are instructed as Exposure
Adjustments and are referred to as Delivery Instructions. The delivery ID is
always reported as 'NA' for GC Pooling Trades in this report as Exposure
Adjustments are created on next business day just before instructing to
Triparty.

In case the Delivery ID is filled with 'NA', delivery instruction specific fields as
remaining and total instructed quantity/amount and Buy Sell indicator are not
filled. The report provides totals for pending amounts per Type of Information,
Trading Member, Account Type, ISIN, Settlement Location/Settlement Account
per currency.

The report is generated after settlement date netting and settlement date
exposure netting is completed for the current business day. In case no data are
to be reported, an empty report is provided (NO DATA Report).
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3

CE866- Repo
Pending Delivery
Netting Report

CE867- Repo
Pending Delivery
Netting Report

This report contains all Delivery Instructions that are partially pending or fully
pending on the current C7 SCS business day. This report serves an early
information about pending deliveries immediately after the netting process is
completed for Repo Trades that are due for settlement on the next business
day. Settlements with Actual Settlement Date greater than current C7 SCS
business day due to settlement after business day shift at (I)CSD will be
considered as pending in C7 SCS and will be reported in Repo Pending Delivery
Netting Report. However, the same will be reported as SETTLED on

the next C7 SCS business day in Settled Delivery Report. The report shows
remaining quantity and remaining amount per Delivery Instruction and
provides a reference to the Repo Trade belonging to this Delivery Instruction.
The same day settlement Repo Trades (e.g., front-legs from an Overnight repo)
are reported at least once in this report on Contractual Settlement Date.
Report provides multiple references per Delivery ID that can be used by
members to unambiguously locate relevant Delivery Instructions in their
systems and perform potential modifications at (1)CSDs. These references are:
a-Delivery Reference: unique identifier generated by C7 SCS and sent to (I)CSD
b-Delivery ID: unique identifier generated by C7 SCS for internal referencing
Delivery Instructions are reported per Clearing Member, Settlement Location,
Settlement Account, Currency, ISIN, Account Type, Trading

Member and Type of Information.

Type of Information is used to distinguish between:

1-REPO NET DELIVERY INFORMATION: Pending Delivery Instructions/

Surplus Repo Trades resulting out of Net processing

2-REPO GROSS DELIVERY INFORMATION: Pending Delivery Instructions/ Repo
Trades resulting out of Gross processing

3-REPO OFFSET BLOCK INFORMATION: Offsetting Repo Trades resulting out of
Net processing

Within each block the Delivery Instructions are sorted by Delivery ID and their
Contractual Settlement Date starting with the most overdue settlements.

In case portions of remaining quantity and remaining amount of trades

are not reflected in any active Delivery Instruction at the (I)CSD (e.g., Flat Zero
Repo Trades, Offsetting Repo Trades) these portions are reported per Trade
sorted by Buy Sell indicator and trade number in ascending order and with
Delivery ID 'NA'. GC Pooling Repo Trades are instructed as Exposure
Adjustments and are referred to as Delivery Instructions. The delivery ID is
always reported as 'NA' for GC Pooling Trades in this report as Exposure
Adjustments are created on next business day just before instructing to
Triparty.

In case the Delivery ID is filled with 'NA', delivery instruction specific fields as
remaining and total instructed quantity/amount and Buy Sell indicator are not
filled. The report provides totals for pending amounts per Type of Information,
Trading Member, Account Type, ISIN, Settlement Location/Settlement Account
per currency.

The report is generated after settlement date netting and settlement date
exposure netting is completed for the current business day. In case no data are
to be reported, an empty report is provided (NO DATA Report).

This report contains all Delivery Instructions that are partially pending or fully
pending on the current C7 SCS business day. This report serves an early
information about pending deliveries immediately after the netting process is
completed for Repo Trades that are due for settlement on the next business
day. Settlements with Actual Settlement Date greater than current C7 SCS
business day due to settlement after business day shift at (1)CSD will be
considered as pending in C7 SCS and will be reported in Repo Pending Delivery
Netting Report. However, the same will be reported as SETTLED on

the next C7 SCS business day in Settled Delivery Report. The report shows
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SN

remaining quantity and remaining amount per Delivery Instruction and
provides a reference to the Repo Trade belonging to this Delivery Instruction.
The same day settlement Repo Trades (e.g., front-legs from an Overnight repo)
are reported at least once in this report on Contractual Settlement Date.
Report provides multiple references per Delivery ID that can be used by
members to unambiguously locate relevant Delivery Instructions in their
systems and perform potential modifications at (1)CSDs. These references are:
a-Delivery Reference: unique identifier generated by C7 SCS and sent to (1)CSD
b-Delivery ID: unique identifier generated by C7 SCS for internal referencing
Delivery Instructions are reported per Clearing Member, Settlement Location,
Settlement Account, Currency, ISIN, Account Type, Trading

Member and Type of Information.

Type of Information is used to distinguish between:

1-REPO NET DELIVERY INFORMATION: Pending Delivery Instructions/

Surplus Repo Trades resulting out of Net processing

2-REPO GROSS DELIVERY INFORMATION: Pending Delivery Instructions/ Repo
Trades resulting out of Gross processing

3-REPO OFFSET BLOCK INFORMATION: Offsetting Repo Trades resulting out of
Net processing

Within each block the Delivery Instructions are sorted by Delivery ID and their
Contractual Settlement Date starting with the most overdue settlements.

In case portions of remaining quantity and remaining amount of trades

are not reflected in any active Delivery Instruction at the (I)CSD (e.g., Flat Zero
Repo Trades, Offsetting Repo Trades) these portions are reported per Trade
sorted by Buy Sell indicator and trade number in ascending order and with
Delivery ID 'NA'. GC Pooling Repo Trades are instructed as Exposure
Adjustments and are referred to as Delivery Instructions. The delivery ID is
always reported as 'NA' for GC Pooling Trades in this report as Exposure
Adjustments are created on next business day just before instructing to
Triparty.

In case the Delivery ID is filled with 'NA', delivery instruction specific fields as
remaining and total instructed quantity/amount and Buy Sell indicator are not
filled. The report provides totals for pending amounts per Type of Information,
Trading Member, Account Type, ISIN, Settlement Location/Settlement Account
per currency.

The report is generated after settlement date netting and settlement date
exposure netting is completed for the current business day. In case no data are
to be reported, an empty report is provided (NO DATA Report).

2.1.2 Frequency for reports

RPT ID

CE865

CE866

CE867

Frequency

2.1.3 Availability for reports

SN RPTID Frequency

1

2

CE865

This report is available for Clearing Members.

CE866 | This report is available for Settlement Institutions.
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Added 3 CE867 | This report is available for Trading Members.

2.1.4 XML Report Structure for reports

SN RPTID XML structure

Added 1 CE865 | ce865

rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o
membld o)
memblLgINam o
rptPrntEffDat
rptPrntEffTim 0
rptPrntRunDat m
ce865Grp (0 ... variable times)
ce865KeyGrp
membClgldCod m Clearing Member
ce865Grpl (1 ... variable times)
ce865KeyGrpl
settlLoc m Settlement Location
settlAcct m  Settlement Account
ce865Grp2 (1 ... variable times)
ce865KeyGrp2
settICurrency m Settlement Currency
ce865Grp3 (1 ... variable times)
ce865KeyGrp3
isin m Instrument
instTypCod m Type
ce865Grp4 (1 ... variable times)
ce865KeyGrp4
acctTyp m  Account Type
ce865Grp5 (1 ... variable times)
ce865KeyGrp5

membTrdngldCod m Trading Member
ce865Grp6 (1 ... variable times)
ce865KeyGrpb6
infoList m Information Listed
ce865Grp7 (1 ...variable times)
ce865KeyGrp7
settlDatCtrct m  Contractual Settlement Date
ce865Grp8 (1 ... variable times)
ce865KeyGrp8
divid m DeliverylD
divRef o DeliveryRef
numbOfDayslLate o Dayslate
divSettlLoc m DlvStlLoc
divSettlAcct m  DIvStlAcct
clgHseSettlLoco CtrCSD
clgHseSettlAcct o CtrCSDAcct
buySellindDIvid o B/S
totlnstQtyDlIvid o
totInstAmntDlvid o

8



SN RPTID XML structure

remQtyDIlvid o RemQtyDlv
remAmntDIvid o RemAmntDIv
ce865Rec (1 ... variable times)
buySellind m  B/S
trdNum m  TradeNumber
ordrNum m  OrderNumber
trdLocm TrdLoc
rpoTrdTyp o
rpoUTl o
rooNPUId o
trdDat m TrdDate
legNoo LegNo
totQty m
totAmnt m
remQty m RemQtyTrd
remAmnt m RemAmntTrd
totQtyTrdPerDlvid m
totAmntTrdPerDlvid m
remQtyTrdPerDlvid m  RemQtyTrdPerDIv
remAmntTrdPerDlvid m  RemAmntTrdPerDIv
trdStat m  TrdSts
totalRemAmntinfoList o  Total Remaining Amount per
Information Listed
totalRemAmntMembTrdngld o Total Remaining Amount per
Trading Member
totalRemAmntAcctTyp o Total Remaining Amount per Account
Type
totalRemAmntlsin o Total Remaining Amount per ISIN
totalRemAmntSettlAcctCur o Total Remaining Amount per
Settlement Account
Added 2 CE866 | ce866
rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o
membld o}
membLgINam o}
rptPrntEffDat
rptPrntEffTim o
rptPrntRunDat m
ce866Grp (0 ... variable times)
ce866KeyGrp
membClgldCod m Clearing Member
ce866Grpl (1 ... variable times)
ce866KeyGrpl
settlLoc m Settlement Location
settlAcct m Settlement Account
ce866Grp2 (1 ... variable times)
ce866KeyGrp2
settICurrency m Settlement Currency
ce866Grp3 (1 ... variable times)
ce866KeyGrp3
isin m Instrument

9



SN  RPTID XML structure
instTypCod m Type
ce866Grp4 (1 ... variable times)
ce866KeyGrp4
acctTyp m  Account Type

ce866Grp5 (1 ... variable times)
ce866KeyGrp5
membTrdngldCod m Trading Member
ce866Grp6 (1 ... variable times)
ce866KeyGrp6

infoList m

Information Listed

ce866Grp7 (1 ... variable times)

ce866KeyGrp7

settIDatCtrct m  Contractual Settlement Date

ce866Grp8 (1 ... variable times)

ce866KeyGrp8

divid m DeliverylD
divRef o DeliveryRef
numbOfDayslate o Dayslate
divSettlLoc m DlvStlLoc
divSettlAcct m  DIvStlAcct
clgHseSettlLoco CtrCSD
clgHseSettlAcct o CtrCSDAcct
buySellindDIvid o B/S
totInstQtyDlvid o
totInstAmntDlvid o
remQtyDlvid o RemQtyDlv
remAmntDlvid o RemAmntDlv
ce866Rec (1 ... variable times)

buySellind m B/S

trdNum m  TradeNumber

ordrNum m  OrderNumber

trdLocm TrdLoc

rpoTrdTyp o

rpoUTl o

rooNPUId o

trdDat m TrdDate

legNoo LegNo

totQty m

totAmnt m

remQty m RemQtyTrd

remAmnt m RemAmntTrd

totQtyTrdPerDIvid m

totAmntTrdPerDlvid m

remQtyTrdPerDlvid m  RemQtyTrdPerDIv

remAmntTrdPerDIvid m  RemAmntTrdPerDIv

trdStat m  TrdSts

totalRemAmntinfolist o  Total Remaining Amount per

Information Listed

totalRemAmntMembTrdngld o  Total Remaining Amount per

Trading Member

totalRemAmntAcctTyp

Type

totalRemAmntlsin
totalRemAmntSettlAcctCur

Settlement Account

10

o Total Remaining Amount per Account

o Total Remaining Amount per ISIN
o Total Remaining Amount per



SN RPTID XML structure

Added 3 CE867 | ce867

rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o}
membld o
memblLgINam o
rptPrntEffDat
rptPrntEffTim 0
rptPrntRunDat m
ce867Grp (0 ... variable times)
ce867KeyGrp
membClgldCod m Clearing Member
ce867Grpl (1 ... variable times)
ce867KeyGrpl
settlLoc m Settlement Location
settlAcct m  Settlement Account
ce867Grp2 (1 ...variable times)
ce867KeyGrp2
settICurrency m Settlement Currency
ce867Grp3 (1 ...variable times)
ce867KeyGrp3
isin m Instrument
instTypCod m  Type
ce867Grp4 (1 ...variable times)
ce867KeyGrp4
acctTyp m  Account Type
ce867Grp5 (1 ... variable times)
ce867KeyGrp5

membTrdngldCod m Trading Member
ce867Grp6 (1 ... variable times)
ce867KeyGrpb6
infoList m Information Listed
ce867Grp7 (1 ...variable times)
ce867KeyGrp7
settlDatCtrct m Contractual Settlement Date
ce867Grp8 (1 ... variable times)
ce867KeyGrp8
divid m DeliverylD
divRef o DeliveryRef
numbOfDayslate o Dayslate
divSettlLocm DIvStlLoc
divSettlAcct m  DIvStlAcct
clgHseSettlLoco CtrCSD
clgHseSettlAcct o CtrCSDAcct
buySellindDIvid o B/S
totlnstQtyDlvid o
totInstAmntDlvid o
remQtyDIlvid o RemQtyDlv
remAmntDlvid o RemAmntDIv
ce867Rec (1 ... variable times)
buySellind m B/S
trdNum m  TradeNumber
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SN RPTID XML structure

ordrNum m  OrderNumber
trdLocm TrdLoc
rpoTrdTyp o
rooUTl o
rooNPUId o
trdDat m TrdDate
legNoo LegNo
totQty m
totAmnt m
remQty m RemQtyTrd
remAmnt m RemAmntTrd
totQtyTrdPerDlvid m
totAmntTrdPerDlvid m
remQtyTrdPerDlvid m RemQtyTrdPerDIv
remAmntTrdPerDIvid m  RemAmntTrdPerDlv
trdStat m  TrdSts
totalRemAmntinfolist o  Total Remaining Amount per
Information Listed
totalRemAmntMembTrdngld o  Total Remaining Amount per
Trading Member
totalRemAmntAcctTyp o Total Remaining Amount per Account
Type
totalRemAmntlsin o Total Remaining Amount per ISIN
totalRemAmntSettlAcctCur o Total Remaining Amount per
Settlement Account

2.1.5 Text Report Structure for reports

SN RPTID  Text structure

Added 1 CE865 | NOTE : NO TEXT VERSION OF REPORT AVAILABLE FOR CE865.
Added 2 CE866 | NOTE : NO TEXT VERSION OF REPORT AVAILABLE FOR CE866.

Added 3 CE867 | NOTE : NO TEXT VERSION OF REPORT AVAILABLE FOR CE867.

2.2 Updated Reports

2.2.1 Description for reports

S RPTID Description

Updated 1 TC850 | This report contains the details of special and GC Pooling Repo Trades (Open Repo,
Fixed Repo, Variable Repo and Open Variable Repo) for the current C7 SCS Business
Day. For every leg, the trade status is displayed separately. The details reported are
based on End of C7 SCS Business Day. Front leg and term leg of Repo Trades are
reported until both legs are fully settled.

The report contains the payout information for Repo Interest Amount(RIA) for Fixed
Repo and Variable Repo having a term between front leg and term leg greater than
12 months.

Cancelled Repo Trades are not part of this report.

The report is generated at the end of each C7 SCS Business Day (EoD). In case no
data are to be reported, an empty report is provided (NO DATA Report).
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Updated

Updated

Updated

2

3

S

1

TC851

TC852

This report contains the details of special and GC Pooling Repo Trades (Open Repo,
Fixed Repo, Variable Repo and Open Variable Repo) for the current C7 SCS Business
Day. For every leg, the trade status is displayed separately. The details reported are
based on End of C7 SCS Business Day. Front leg and term leg of Repo Trades are
reported until both legs are fully settled.

The report contains the payout information for Repo Interest Amount(RIA) for Fixed
Repo and Variable Repo having a term between front leg and term leg greater than
12 months.

Cancelled Repo Trades are not part of this report.

The report is generated at the end of each C7 SCS Business Day (EoD). In case no
data are to be reported, an empty report is provided (NO DATA Report).

This report contains the details of special and GC Pooling Repo Trades (Open Repo,
Fixed Repo, Variable Repo and Open Variable Repo) for the current C7 SCS Business
Day. For every leg, the trade status is displayed separately. The details reported are
based on End of C7 SCS Business Day. Front leg and term leg of Repo Trades are
reported until both legs are fully settled.

The report contains the payout information for Repo Interest Amount(RIA) for Fixed
Repo and Variable Repo having a term between front leg and term leg greater than
12 months.

Cancelled Repo Trades are not part of this report.

The report is generated at the end of each C7 SCS Business Day (EoD). In case no
data are to be reported, an empty report is provided (NO DATA Report).

2.2.2 XML Report Structure for reports

RPT ID

TC850

XML structure

tc850
rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o}
membld o}
memblLgINam o
rptPrntEffDat
rptPrntEffTim o
rptPrntRunDat m
tc850Grp (0 ... variable times)
tc850KeyGrp
membClgldCod m
tc850Grpl (1 ... variable times)
tc850KeyGrpl
settlLoc m
settlAcct m
tc850Grp2 (1 ... variable times)
tc850KeyGrp2
settICurrency m
tc850Grp3 (1 ... variable times)
tc850KeyGrp3
isin m
instTypCod m
tc850Grp4 (1 ... variable times)
tc850KeyGrp4
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S RPTID XML structure
N
membTrdngldCod m
tc850Grp5 (1 ... variable times)
tc850KeyGrp5
acctTyp m
tc850Grp6 (1 ... variable times)
tc850KeyGrp6
trdDat m
tc850Grp7 (1 ... variable times)
tc850KeyGrp7
trdlLoc m
trdNum m
rpoTrdTyp m
ordrNum m
rpoUTlI m
rpoCmpTrd m
rpoClgTmStmp m
rpoFIxClosPrd o
rpoRefRtCod o
rpolntRt  m
rpoBps o]
rpolntAmt m
bonPrc o
collval o
tc850Grp8 (O ... variable times)
tc850KeyGrp8
riaPrdStartDat o
riaPrdEndDat o
riaPrdDays o
riaPrdPaymntDat o
riaPrdAmnt o
riaPrdStatus o
tc850Rec (1 ... variable times)
legNo m
buySellind m
fundShtCod o
rpoTotQty m
rpoTotAmnt m
rooRemQty m
rpoRemAmnt o
settIDatCtrct m
settIDatActual o
rpoTrdStat m
rpoClosReqPend o
Updated 2  TC851 @ tc851
rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o}
membld 0
memblgINam o]
rptPrntEffDat
rptPrntEffTim o
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S
N

RPTID

XML structure

rptPrntRunDat m
tc851Grp (0 ... variable times)
tc851KeyGrp
membClgldCod m
tc851Grpl (1 ... variable times)
tc851KeyGrpl
settlLoc m
settlAcct m
tc851Grp2 (1 ... variable times)
tc851KeyGrp2
settlCurrency m
tc851Grp3 (1 ... variable times)
tc851KeyGrp3
isin m
instTypCod m
tc851Grp4 (1 ... variable times)
tc851KeyGrp4
membTrdngldCod m
tc851Grp5 (1 ... variable times)
tc851KeyGrp5
acctTyp m
tc851Grp6 (1 ... variable times)
tc851KeyGrp6
trdDat m
tc851Grp7 (1 ... variable times)
tc851KeyGrp7
trdlLoc m
trdNum m
rpoTrdTyp m
ordrNum m
rpoUTl m
rpoCmpTrd m
rpoClgTmStmp m
rpoFIxClosPrd o
rpoRefRtCod o
rpolntRt  m
rpoBps 0
rpolntAmt m
bonPrc o
collval o
tc851Grp8 (O ... variable times)
tc851KeyGrp8
riaPrdStartDat o
riaPrdEndDat o
riaPrdDays o
riaPrdPaymntDat o
riaPrdAmnt o
riaPrdStatus o
tc851Rec (1 ... variable times)
legNo m
buySellind m
fundShtCod o
rpoTotQty m
rpoTotAmnt m
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S RPTID XML structure
N
rooRemQty m
rooRemAmnt o
settIDatCtrct m
settIDatActual o
rpoTrdStat m
rpoClosReqPend o
Updated 3  TC852 @ tc852
rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey o
membld o}
memblLgINam o}
rptPrntEffDat
rptPrntEffTim o
rptPrntRunDat m
tc852Grp (O ... variable times)
tc852KeyGrp
membClgldCod m
tc852Grpl (1 ... variable times)
tc852KeyGrpl
settlLoc m
settlAcct m
tc852Grp2 (1 ... variable times)
tc852KeyGrp2
settlCurrency m
tc852Grp3 (1 ... variable times)
tc852KeyGrp3
isin m
instTypCod m
tc852Grp4 (1 ... variable times)
tc852KeyGrp4
membTrdngldCod m
tc852Grp5 (1 ... variable times)
tc852KeyGrp5
acctTyp m
tc852Grp6 (1 ... variable times)
1c852KeyGrp6
trdDat m
tc852Grp7 (1 ... variable times)
tc852KeyGrp7
trdlLoc m
trdNum m
rpoTrdTyp m
ordrNum m
rpoUTl m
rpoCmpTrd m
rpoClgTmStmp m
rpoFIxClosPrd o
rpoRefRtCod o
rpolntRt  m
rpoBps 0
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S
N

RPTID

XML structure

rpolntAmt m

bonPrc o

collval o

tc852Grp8 (O ... variable times)
tc852KeyGrp8

riaPrdStartDat o
riaPrdEndDat o

riaPrdDays o
riaPrdPaymntDat o
riaPrdAmnt o
riaPrdStatus o

tc852Rec (1 ... variable times)
legNo m
buySellind m
fundShtCod o
rpoTotQty m
rpoTotAmnt m
rpooRemQty m
rooRemAmnt o
settIDatCtrct m
settIDatActual o
rpoTrdStat m
rpoClosRegPend o
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3. Changes to Data Fields

3.1.

New Fields

3.1.1. riaPrdDays

Description of the field

This field contains the Days in Period.

Format:

numeric 3

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.2. riaPrdPaymntDat

Description of the field

This field contains Payment Date for the Period.

Format:

DateFormat

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.3. riaPrdAmnt

Description of the field

This field contains the Repo Interest Amount for the period.

Format:

numeric signed 15, 2

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.4. riaPrdEndDat

Description of the field

This field contains End Date for the Repo Interest Amount payout period.

Format:

DateFormat

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.5. riaPrdStartDat

Description of the field

This field contains Start Date for the Repo Interest Amount payout period.

Format:

DateFormat

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.6. riaPrdStatus

Description of the field

This field indicates the status of the Payout Period.

Format alphanumeric 30
Valid Values Valid Values Decodes | Descriptions
PENDING Payout of Repo Interest Amount for the

Period is pending till Payment date of the
Period is reached

This is the initial state for Variable

Repo. Repo Interest Amount calculation
for variable Repo will start with first fixing
run. After Fixing Run the status is updated

FIXING PENDING
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from FIXING PENDING to PENDING

PART OF DELIVERY Repo Interest Amount for the last Period
will not be instructed separately and will
be settled as a part of the settlement
process of the term leg. This is a final

state
PROCESSING Repo Interest Amount for the period has
COMPLETE been instructed and is settled. This is a
final state

Where used

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report

3.1.7. rpoRemAmnt

Description of the field

This field contains the not yet settled amount excluding the offset amount. It also
includes a potential Buy-in Blocked amount.

Format:

numeric 19, 6

Where used:

- TC850 Repo Contracts Report
- TC851 Repo Contracts Report
- TC852 Repo Contracts Report
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4. Changes to Common Chapters

4.1. 2.4 Available Reports
C7 sCs Report Name Delivery = RAW Printable = Description?
Report Time! (XML) Format
ID Format
CA870/ | Repo Custody EoD, Yes No Cash Payments related to Corporate
CA871 | Payment Statement | T(+x) Actions on Repo Trades.
CB830/ | Trades Action EoD, Yes Yes Manually inserted, deleted, buy-in
CB831 | Report T(+x) Blocked/Released, Linking and Hold/

Released Status Update transactions.

CD850/ | Settled Cash EoD, T Yes Yes Cash Transactions sent to the

CD851 | Transactions Report

CD852 | Repo Settled EoD, T Yes Yes
Cash Transactions
Report
CE860/ | Pending Delivery EoD, Yes Yes
CE861/ | Report T(+x)
CE862
CE865/ | Repo Pending EoD3, Yes No
CE866/ | Delivery Netting T(+x)
CE867 Report
CE870/ | Settled Delivery EoD, Yes Yes
CE871/ | Report T(+x)
CE872
CE880/ | GC Pooling EoD, Yes No

CE881/ | Collateral Allocation | T(+x)
CE882 Report

CE890/ | Net Clearing EoD* T | Yes No
CE891/ | Report (XEUR)

CE&92

CE895/ | Net Clearing EoD* Yes No

CE896/ | Report (XETR
CE897 | And XFRA)

CI870/ | Repo Intraday Intraday | Yes No
CI871/ | Settled Trade T
Cl872 Report

TC800/ | Repo Trade EoD Yes No
TC801/ | Confirmation
TC802 Report

Intraday
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corresponding Payment Bank and
considered as settled.

Repo Cash Transactions sent to the
corresponding Payment Bank and
considered as settled.

Portion of Net Position Trades and
Repo Trades that has not yet settled.
Corporate action feedback and
released/on-hold quantity are
considered.

Portion of Repo Trades and GC
Pooling Trades that has not yet
settled.

Portion of Net Position Trades and
Repo Trades that has been settled on
the current business day.

Details about open exposure at
Clearing Member, Currency, GC
Pooling Basket ISIN, Account level.
Allocated single collaterals to each
open exposure are present in this
report.

Single Trades from Eurex deliveries
and Net Position Trades (resulting
from Netting/Aggregation/Gross
processing) incl. quantity, cash
amount, Delivery ID and Delivery
Reference.

Single Trades from FWB and Net
Position Trades (resulting from
Netting/Aggregation/Gross
processing) incl. quantity, cash
amount, Delivery ID and Delivery
Reference.

Trade level information of Repo
Trades that are settled on current
business day. This is a multifrequency
report.

Confirmation of new Repo Trades
accepted and successfully validated
by Eurex Clearing. This is a
multifrequency report.



TC850/ | Repo Contracts EoD, Yes No Detailed information of Repo Trades.
TC851/ | Report T(+x)
TC852

Table 2.1 - Available Reports

1Provides information about Report Generation (EoD) and Business Days a trade/ delivery instruction is reported with T =
Trading Day.

2For full description of reports refer to chapter 4.

3 Repo Pending Delivery Netting Reports are provided after Repo and GC Pooling Net Processing.

4Net Clearing Reports are provided after Net Processing.
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