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Support pages

All topics discussed in this call can be found on our website on our dedicated initiatives pages
which contain up-to-date information, roadmaps, screencasts and FAQ:

» C7 Release 7.1 dedicated initiative page under the following link:
www.eurex.com/ec Support > Initiatives & Releases > C7 Releases > C7 Release 7.1.

» EurexOTC Clear Release 11.2 dedicated initiative page under the following link:
www.eurex.com/ec Support > Initiatives & Releases > EurexOTC Clear Releases > EurexOTC
Clear Release 11.2
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Agenda

1 Eurex Clearing Release Roadmap

)  C7Release 7.1

3 Q&A
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Eurex Clearing Release Roadmap 2021
e

Release 7.1

Release 8.0 @ 20sep @ 2o

Release 1.0
Release 10.2 © 3vay @ 12uun

Prisma Release 10.3 ® 26 @ ssep

Release 11.0 ® 2ot @ 22Nov
Release 11.2 © 12 vay @ 25.0un

EurexOTC
urex Release 11.3 © 17 Aug @ o

Clear*
Release 12.0 @ 3oct @ 22Nov

‘ Simulation start date . Production go-live

*For further details on key dates for OTC, please have a look at slide 25
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C7 Release 7.1 scope

Series generation:

= Sender Comp Id

» Clearing Business Date
= Maturity Date

Decommission of “end-of-stream” messages

Corporate Action Processing

Report changes

FIXML Broker migration
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Series generation

= Sender Comp ID @SID(49):

= FIXML header will replace the current value “CCP” by the actual clearing house of the product
(i.,e. “‘ECAG” or “ECC")

= Clearing Business Date @BizDt(715):
= Will be added to contract add/change/delete messages

@MatDt(541):
= Currently only available on flexible contracts.
= Will be added to futures and options standard contracts in:
O contract add/change/delete messages

O broadcast messages for transaction and position management
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Decommission of “end-of-stream” messages

= Currently the public broadcast queue sends “end-of-stream” messages as News messages

* This was envisaged for when the Eurex system prepared for AMQP broker maintenance

N

= No longer relevant, therefore "end-of-stream"” message will be decommissioned

= Members are advised to use instead the "end-of-assignment for all products" message for the
respective clearing house (which is sent at the same time)

EUREX 9 04 May 2021

Internal



Corporate Action Processing

= The current logic whereby the cash settlement part might be bigger than 0,9999 will be
decommissioned

= New logic will be applied to the physical delivery of options or futures subject to a corporate
action:
= The integer part of the trading unit will @lW@ySlbe share-settled
= The decimal part of the trading unit will @lN@yShbe cash-settled

= This new delivery logic applies to all open positions with a trading unit that contains decimal
places

= No FIXML impact
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Corporate Action Processing Example

Initial scenario 1 lot size=100 shares

After Corporate Action 1 lot size=101,23 shares

Current behaviour Behaviour after 7.1 release

101,23 shares settle: 101,23 shares settle:
100 physically settled ' 101 physically settled

1,23 cash settled* 0,23 cash settled

*this scenario only happens if corporate action is performed on an
already adjusted series)
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Report changes

EUREX

Report TA111 “All
Active/lnactive
Series” will be
decommissioned and
replaced by the new
report TA711; first
TA711 in PROD will
be delivered after
EoB on 2 July

X

= Report TA110
“Contract
maintenance” will be
decommissioned

12

Internal

A

= Report CAO51
“Capital Adjustment
Series” will be
decommissioned and
replaced by the new
Eurex report RC100;
first RC100 in PROD
will be delivered
after EoB on 2 July
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FIXML Broker migration

ﬂ C7 will upgrade its FIXMEBFOKEDfrom current C++ to Java.

» Clearing Members and ISVs are required to upgrade the AMQP libraries in their software to
the latest available versions.

= Java Broker is only supported with AMQP v. 1.0 and clients will not be able to connect with
legacy AMQP v. 0.10.

= Java Broker behaves slightly different compared to C++ on the following points:
U Queue flow control (error message)

U Unique Client ID (only 1 permitted)
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FIXML Broker migration - key dates

1 FIXML Broker in Simulation: 16 Apr 2021

\

2 Focus day “re-send mechanism” test: 6 May 2021

)

3 Focus day “failover” test: 27 May 2021

/

4 Production: Saturday 3 July 2021
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Disclaimer

© Eurex 2021

Deutsche Bérse AG (“DBAG”), Clearstream Banking AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”), Eurex
Clearing AG (“Eurex Clearing”), Eurex Securities Transactions Services GmbH (“Eurex STS”) and 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 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.

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 and Eurex Clearing 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:https://www.eurex.com/ex-en/rules-regs/eurex-derivatives-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

EUREX

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: https://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®, Eurex Strategy WizardSM, Euro GC Pooling®, FDAX®,
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. All MSCI indexes are service marks and
the exclusive property of MSCI Barra. ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna
Stock Exchange AG. IPD® UK Quarterly Indexes 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® indexes, the data included therein and the trademarks used in the index
names are the intellectual property of STOXX Limited and/or its licensors. Eurex derivatives based on the STOXX®
indexes are in no way sponsored, endorsed, sold or promoted by STOXX and its licensors and neither STOXX nor
its licensors shall have any liability with respect thereto. PCS® and Property Claim Services® are registered
trademarks of ISO Services, Inc. Korea Exchange, KRX, KOSPI and KOSPI 200 are registered trademarks of Korea
Exchange Inc. The names of other companies and third party products may be trademarks or service marks of their
respective owners.

Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products (PRIIPs)
under Regulation (EU) No 1286/2014 on key information documents for packaged retail and insurance-based
investment products (PRIIPs Regulation), and provides key information documents (KIDs) covering PRIIPs traded on
Eurex Deutschland on its website under the following link: https://www.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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