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Eurex® 2025

Deutsche Borse AG (“DBAG"), Clearstream Europe AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”),
Eurex Clearing AG (“Eurex Clearing”), Eurex Repo GmbH (“Eurex Repo”) are corporate entities and are
registered under German law. Eurex Global Derivatives AG is a corporate entity and is registered under
Swiss law. Clearstream Banking S.A. is a corporate entity and is registered under Luxembourg law. Eurex
Frankfurt AG is the administrating and operating institution of Eurex Deutschland. Eurex Deutschland is in
the following also referred to as the “Eurex Exchange”.

All intellectual property, proprietary and other rights and interests in this publication and the subject
matter hereof (other than certain trademarks and service marks listed below) are owned by DBAG or its
affiliates and subsidiaries or used under authorization by their respective owners, including, without
limitation, all patent, registered design, copyright, trademark and service mark rights. While reasonable
care has been taken in the preparation of this publication to provide details that are accurate and not
misleading at the time of publication DBAG, Clearstream, Eurex, Eurex Clearing, Eurex Repo as well as the
Eurex Exchange and their respective subsidiaries, servants and agents (a) do not make any representations
or warranties regarding the information contained herein, whether express or implied, including without
limitation any implied warranty of merchantability or fitness for a particular purpose or any warranty with
respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall
not be responsible or liable for any third party’s use of any information contained herein under any
circumstances, including, without limitation, in connection with actual trading or otherwise or for any
errors or omissions contained in this publication in so far as no willful violation of obligations took place or,
as the case may be, no injury to life, health or body arises or claims resulting from the Product Liability
Act are affected.

This publication is published for information purposes only and shall not constitute investment advice
respectively does not constitute an offer, solicitation or recommendation to acquire or dispose of any
investment or to engage in any other transaction. This publication is not intended for solicitation purposes
but only for use as general information. All descriptions, examples and calculations contained in this
publication are for illustrative purposes only.

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

Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by
United States persons. A complete, up-to-date list of Eurex derivatives that are CFTC-approved is
available at: www.eurex.com/ex-en/rules-regs/eurex-derivatives-us/direct-market-access-from-the-us.

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

Trademarks and Service Marks

Buxl®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Strategy Wizard®, Euro GC®, FDAX®, FTSE
100, FWB®, GC Pooling®, GCPI®, MDAX®, ODAX®, SDAX®, TecDAX®, USD GC Pooling®, VDAX®,
VDAX-NEW® and Xetra® are registered trademarks of DBAG or its affiliates and subsidiaries.

MSCI®, EAFE®, ACWI® and all MSCI indices (the “Indices”), the data included therein, and service
marks included therein are the intellectual property of MSCI Inc., its affiliates and/or their licensors
(together, the “MSCI Parties”). The Indices are provided “as is” and the user assumes the entire risk of
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any use it may make or permit to be made of the Indices. No MSCI Party warrants or guarantees the
originality, accuracy and/or completeness of the Indices and each expressly disclaims all express or implied
warranties. No MSCI Party shall have any liability for any errors or omissions in connection with any of the
Indices, or any liability for any direct, indirect, special, punitive, consequential or any other damages
(including lost profits) even if notified of the possibility of such damages. For full disclaimer see
msci.com/disclaimer.

ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG.

IPD® UK Quarterly Indices are registered trademarks of Investment Property Databank Ltd. IPD and have
been licensed for the use by Eurex for derivatives.

SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG.

The STOXX® indices, the data included therein and the trademarks used in the index names are the
intellectual property of STOXX Limited and/or its licensors. Eurex derivatives based on the STOXX® indices
are in no way sponsored, endorsed, sold or promoted by ISS STOXX and its licensors and neither ISS
STOXX nor its licensors shall have any liability with respect thereto.

PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc.

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

FTSE® is a trademark of the London Stock Exchange Group companies and is used by FTSE International
Limited (“FTSE”) under license. All rights in the FTSE®100 Index (the “Index”) vest in FTSE or its
licensors. Neither FTSE nor any of their affiliates or licensors (a) assumes any liability, losses, damages,
expenses or obligations in connection with any derivative product based on the Index; or (b) accepts any
liability for any errors or omissions, fitness for a particular purpose or the results to be obtained from the
use of the Index or related data. No party may rely on the Index or related data contained in this
communication which Index and data is owned by FTSE or their affiliates. No use or distribution of the
Index is permitted without FTSE’s express written consent. FTSE does not promote, sponsor or endorse
the content of this communication nor any financial or derivative product that it relates to.

PRIIPs: Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment
products (PRIIPs) under Regulation (EU) No 1286/2014 on key information documents for packaged
retail and insurance-based investment products (PRIIPs Regulation), and provides key information
documents (KIDs) covering PRIIPs traded on Eurex Deutschland on its website under the following link:
WWww.eurex.com/ex-en/rules-regs/priips-kids.

In addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall
provide the KID to retail investors free of charge.
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1 Introduction

1.1  Purpose of this document

This document provides an overview of the enhancements to the Eurex Clearing XML Reports which
becomes effective with the introduction of C7 Release 12.1.

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 XML Reports — Reference Manual
for details.

The XML Report documentation will be published as “Eurex Clearing XML Reports - Reference Manual”

together with the “Eurex Clearing 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.

ProdExchAff has been cb012KeyGrpl

added in the prodTypld m ProdType

cb012KeyGrpl. prodld m Prod
prodExchAff o (XML only)
ticSiz m Tick Size

Updated code is provided in context, changes are marked in yellow background.
ProdExchAff definition has | cb012KeyGrpl

been modified in the prodTypld m ProdType

cb012KeyGrpl. prodld m Prod
prodExchAff o (XML only)
ticSiz m Tick Size

Deletions are marked tr—+ed-and-arestrikethrough.

ProdExchAff has been cb012KeyGrpl

deleted in the prodTypld m ProdType

cb012KeyGrpl. prodld m Prod
prodExchAff—o (XMl -only)
ticSiz m Tick Size

Where necessary, detailed changes are additionally set in italics.
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2 Changes in report layouts

2.1  New reports

No New Reports

2.2 Modified reports
2.2.1 Description

Structural changes in Chapter 4 of RRM

Clearing House :

Added a new section titled "Clearing House" within chapter 4 for each existing report entry into the RRM
document. This section will explicitly indicate to which clearing house the report is available.

The clearing house information has been extracted from the existing description and presented as a
standalone bullet point.

old: 41.3 CAT70 Account Maintenance

Description This CT report provides an overview of account settings at the start of
day, any account setting changes and end of day account settings. Itis
arranged by clearing member, exchange member, clearing house and
account name.

The report is available in xml- and csv-format.

The report 1s available for EUREX/ECAG Members and EEX/ECC

Members.
Frequency Dauly.
Availability This report is available far clearing and trading members.
Created on System Statistix.

new:
41.3 CA770 Account Maintenance

Description This C7 report provides an overview of account settings at the start of
day, any account setting changes and end of day account settings. Itis
arranged by clearing member, exchange member, clearing house and
account name.

Frequency Daily.

Availability This report is available for clearing and trading members.
Clearing House EUREX/ECAG Members and EEX/ECC Members
Report Format xml, csv

Created on System StatistiX

Report Format :

Added a new section titled "Report Format" within chapter 4 for each existing report entry into the RRM
document. This section will specify the formats in which each report is available and distributed—namely:
Text, XML, and/or CSV.

The Report Format details are extracted from the existing description and presented as a distinct bullet
point.
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old:

Description

41.3 CAT70 Account Maintenance

This C7 report provides an overview of account settings at the start of
day, any account setting changes and end of day account settings. Itis
arranged by clearing member, exchange member, clearing house and
account name.

The report is available in xml- and csv-format.

Frequency
Availability

Created on System

new:

The report is available for EUREX/ECAG Members and EEX/ECC
Members.

Daily.
This report is available for clearing and trading members.
StatistiX.

4.1.3 CAT770 Account Maintenance

Description

Frequency
Availability

Clearing House

This C7 report provides an overview of account settings at the start of
day, any account setting changes and end of day account setfings. Itis
arranged by clearing member, exchange member, clearing house and
account name.

Daily.

This report is available for clearing and trading members.
EUREX/ECAG Members and EEX/ECC Members

Report Format xml, csv
Created on System StatistiX
2.2.2 XML report structure
2.2.2.1 CA752

Added, changed and deleted fields

XML structure change — CA752

ca/b2

rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey 0
membld 0
membLgINam 0
rptPrntEffDat m
rptPrntEffTim 0
rptPrntRunDat m
ca/752Grp (O ... variable times)
ca/52KeyGrp
membClgldCod m  Clearing Member
ca’/52Grpl (1 ... variable times)
ca7b52KeyGrpl
membExchldCod m Exchange Member
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ca752Grp2 (1 ...
ca/52KeyGrp2
undrldCod
undrldLngNam
secuRFac
ca752Grp3 (1.
ca/52KeyGrp3
currTypCod
accountName
prodld
ca752Grp4 (1
positionld

variable times)

.. variable times)

... variable times)

currSetimtPrc_1

valDNata
Dot

3 33

UnderlyingSecurityld
R-Factor

Product Currency
Account

Product

Position ID

ca7b2Rec (1 ... variable times)

bfrAfrDec m
cntrldGrpSC7 (0 ... 1 times)
cntrClasCod 0 null
prodld m null
cntrDtIGrpC7
cntrExpMthDat 0 null
cntrExpYrDat 0 null
cntrDat m null
cntrExpDat m null
cntrExercisePrice 0 null
fIxCntrSynProdld 0 null
cntrVersNo 0 null
exerStylTyp 0 null
settlTyp m null
cntrTyp m null
cntrFrequency m null
cntrMnemonic m null
uniqueCntrld m null
equalPmt 0 Equalization Payment
valDate 0 Value Date
trdUnt 0 TradingUnit
packageld 0 Unique Id for baskets
posnLng m  PosnlLng
posnSht m  PosnSht
2.2.2.2 CE710
Added, changed and deleted fields
XML structure change — CE710
ce710
rptHdr
exchNam m
envText m
rptCod m
rptNam m
rptFlexKey 0
membld 0
membLgINam 0
rptPrntEffDat m
rptPrntEffTim 0
rptPrntRunDat m
ce710Grp (O ... variable times)
ce710KeyGrp
membClgldCod m  Clearing Member
ce710Grpl (1 ... variable times)
ce710KeyGrpl
membExchldCod m Exchange Member
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ce710Grp2 (1 ... variable times)

ce710KeyGrp2
currTypCod m  Product Currency
accountName m  Account
ce710Grp3 (1 ... variable times)
ce710KeyGrp3
prodTypld m  ProductType
prodld m  Product
ticSiz m  Tick Size
ticval m  TickVal
grerdCeod m—Urdertd

B
b
i

(9]
d

| |
ce710Grp4 (1 ... variable times)

ce710KeyGrp4
cntrExpDat m  ExpireDate
cntrDat m
cntrClasCod m  Contract Class
undrldCod m  Underld
undrldLngNam m  Underlying
undrLstClsPrc m  UnderlyingClose
ce710Rec (1 ... variable times)
cntrldGrpSC7
cntrClasCod 0 null
prodld m null
cntrDtIGrpC7
cntrExpMthDat null
cntrExpYrDat null
cntrDat null
cntrExpDat null
cntrExercisePrice null
fIxCntrSynProdld null
cntrVersNo null
exerStylTyp null
settlTyp null
cntrTyp null
cntrFrequency null
cntrMnemonic null
uniqueCntrld null

packageld Unique Id for baskets
cntrPerUntinAmnt ITM/OTM Amount per unit
trdUntVal Trad Unit

posnLngBal CurlLng

posnShtBal CurSht

abdnQty AbanPos

itmLngAmnt In-the-money Lng
itmShtAmnt In-the-money Sht

sumClasPosnLngBal Class Total
sumClasPosnShtBal
sumClasAbdnQty
sumClasltmLngAmnt
sumClasltmShtAmnt
sumProdPosnLngBal
sumProdPosnShtBal
sumProdAbdnQty
sumProdltmLngAmnt
sumProdltmShtAmnt

Product Total

OO0 0000000000000 3303333300003300
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2.2.3 CSV report structure

2.2.3.1 CA752

CSV structure change — CA752

#hdr_exchNam;hdr_envText;hdr_rptCod;hdr_rptNam;hdr_rptFlexKey;hdr_membld;hdr_membLgINam
;hdr_rptPrntEffDat;hdr_rptPrntEffTim;hdr_rptPrntRunDat;grp_membClgldCod;grpl _membExchldCod;
grp2_undrldCod;grp2_undrldLngNam;grp2_secuRFac;grp3_currTypCod;grp3_accountName;grp3_pro
dld;grp4 _positionld;grp4 _currSetimtPrcserpd—equatPmbtgrpd—valbate;rec_bfrAfrDec;rec_cntrClasCod;
rec_prodld;rec_cntrExpMthDat;rec_cntrExpYrDat;rec_cntrDat;rec cntrExpDat rec_cntrExercisePrice;re
c_fIxCntrSynProdld;rec_cntrVersNo;rec_exerStylTyp; rec_settITyp rec_cntrTyp; rec_cntrFrequency,rec_cn
trMnemonic;rec_uniqueCntrlD;rec_equalPmt;rec valDate;rec_trdUnt;rec_packageld;rec_posnLng;rec_
posnSht

2.2.3.2 CD715

All fields in one cell instead of many cells i.e A-K (because comma separated instead of semicolon)

CSV structure change - CD715

#hdr_exchNam;hdr_envText;hdr_rptCod;hdr_rptnam;hdr_rptFlexKey;hdr_membld;hdr_membLgINam
;hdr_rptPrntEffDat;hdr_rptPrntEffTim;hdr_rptPrntRunDat;grp_membClgldCod;grpl membExchldCod;
grp2_cshAccNo7;grp2_cshLocKeyCod7;grp2_curTypCod;grp2_cshRefCod7;grp2_cshStIRun7;grp2 cl
gHselnd7;grp3_poolld7;grp3_poolOwner;grp3_sumPoolDebAmnt;grp3_sumPoolCrdAmnt;grp4 _date;

grp5_trnValDat;grp6_acctTypFlexible;grp6_sumAcctDebAmnt;grp6_sumAcctCrdAmnt;rec_trnTyp7;rec
_trnTypText7;rec_trnDebAmnt;rec_trnCrdAmnt

2.2.3.3 CE710

CSV structure change — CE710

#hdr_exchNam;hdr_envText;hdr_rptCod;hdr_rptNam;hdr_rptFlexKey;hdr_membld;hdr_membLgINam
;hdr_rptPrntEffDat;hdr_rptPrntEffTim;hdr_rptPrntRunDat;grp_membClgldCod;grpl _membExchldCod;
grp2 currTypCod;grp2_accountName;grp3_prodTypld;grp3_prodld;grp3_ticSiz;grp3_ticVal;grp3—tner
;8rp3_sumProdPosnLngBal;grp3_sumProdPosnShtBal
;8rp3_ sumProdAbanty grp3 sumProdItangAmnt grp3_sumProdItmShtAmnt;grp4_cntrExpDat;grp4
_cntrDat;grp4 _cntrClasCod;grp4 undrldCod;grp4 undrldLngNam;grp4 undrLstClsPrc;grp4_sumProd
PosnLngBal;grp4 _sumProdPosnShtBal;grp4 _sumProdAbdnQty;grp4 _sumProdIitmLngAmnt;grp4 _sum
ProdItmShtAmnt;rec_cntrClasCod;rec_prodld;rec_cntrExpMthDat;rec_cntrExpYrDat;rec_cntrDat;rec_c
ntrExpDat;rec_cntrExercisePrice;rec_fIxCntrSynProdld;rec_cntrVersNo;rec_exerStylTyp;rec_settlTyp;rec
_cntrTyp;rec_cntrFrequency;rec_cntrMnemonic;rec_uniqueCntrID;rec_packageld;rec_cntrPerUntinAm
nt;rec_trdUntVal;rec_posnlLngBal;rec_posnShtBal;rec_abdnQty;rec_itmLngAmnt;rec_itmShtAmnt

3 Changes to data fields
3.1 New fields

3.2 Updated fields

10

Public




3.2.1 acctTypGrp

Field Description This field contains the account type, which is the member's account
(position/transaction account) in which the transaction is executed.
Format alphanumeric 2
valid Values x::ludes Decode Description
Al Al Agent Accounts Al
A2 A2 Agent Accounts A2
A3 A3 Agent Accounts A3
A4 A4 Agent Accounts A4
A5 A5 Agent Accounts A5
A6 A6 Agent Accounts A6
A7 A7 Agent Accounts A7
A8 A8 Agent Accounts A8
A9 A9 Agent Accounts A9
AA AA Agent Accounts AA
A A Agent Accounts
AL All All Accounts
DC DC Disclosed Client
Gl Gl Pre-Designated Give-Up (actually booked to Al)
G2 G2 Designated Give-Up (actually booked to Al)
M M Market Maker Accounts
M1 M1 Market Maker Account M1
M2 M2 Market Maker Account M2
NA NA Flexible Accounts
P P Proprietary Accounts
P1 P1 Proprietary Account P1
P2 P2 Proprietary Account P2
PP PP Proprietary Accounts
T Tot Total Accounts
Where used CB225 Daily Eurex Fines

3.2.2 prodExchAff

Field Description
assigned.

This field identifies the cooperation partner to which a given product is

Format alphanumeric 1

Valid Values

Valid
Values

Decode

Description

Eurex

EEX

Kerean-Exchange

E
K
H

Helsinki Exchange

v

Vienna Exchange

Where used

CB012 Account Statement
CBO013 Account Statement - ECC
CB716 Value Based Average Pricing - Group Overview
Cl012 Account Statement

TA711 All Active/Inactive Series Report
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3.2.3 secuRFac

Field Description This field indicates the capital adjustment ratio, which is also known as
R-factor, used to modify the contract size and/or exercise price.

Format numeric 14, 8

Where used CA752 Capital Adjustment Positions Overview

3.2.4 secuTrdUntNo

Field Description This field contains the trading unit.
Format numeric 10, 4
Where used CB0O12 Account Statement

CB013 Account Statement - ECC
CB716 Value Based Average Pricing - Group Overview
Cl012 Account Statement

3.2.5 trdUnt
Field Description This field contains the trading unit.
Format numeric 10, 4
Where used

CA752 Capital Adjustment Positions Overview
CE770 Exercise And Assign Overview

CE771 OptOn Fut ExerAssign Overview
TA711 All Active/Inactive Series Report

4 Clean-up in XSD file

With C7 Rel 12.1 Eurex Clearing will do a clean-up of outdated structures and data types which were
deleted in the previous releases but remained in the XSD files. The following XSD files are affected by this
change:

e eurex_reports_common_structs.xsd

e eurex_reports_data_types.xsd

If you have questions or require further information, please contact the Client Service Team via e-mail:
client.services@eurex.com.
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