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1. GC Pooling focus days #2 this week
Applicable for Eurex Repo GC Pooling Members 

holding a CBF account

As announced in the Member Simulation Guide CCP 12.0 /

T2S wave 4, Eurex Clearing and CBF will offer a second set of

GC Pooling focus days between Tuesday, 1 November 2016

and Thursday, 3 November 2016. Members can still enter

trades in the ECB basket (Basket ISIN: DE000A0AE077) with

correct dates for front leg and term leg via Eurex Repo (F7).

Lessons learned from GC Pooling focus days #1: Please 

be reminded not to enter quotes on Eurex Repo (F7) market

for sell trades that exceed the holdings on your settlement

accounts in simulation. Same as in production, this will result

in delivery failures.

Please note again: Cash amounts starting with “5” 

will not be considered by CBF for successful settlement.

More detailed information on the GC Pooling focus days

can be retrieved from previous migration newsflashes and

the Attachments to Member Simulation Guide CCP 12.0 /

T2S wave 4 – Focus Days. 

2. Last two weeks for partial settlement testing
before January
Applicable for Eurex Exchange, FWB and Eurex Repo

(excluding GC Pooling) Members holding a CBF account

The simulation environments of Eurex Clearing, Clearstream

Banking Frankfurt and T2S are connected and available for

full STP testing until Friday, 11 November 2016. Please note

that partial settlement testing for T2S-eligible equity-style

products and bonds in euro settled in T2S is only possible

during this full STP period. The last date to enter trades for

settlement on T+2 is Tuesday, 8 November 2016.

Again, Members are strongly recommended to make use 

of this opportunity. The next period will not start before

January 2017. For further information, please refer to the

Member Simulation Guide CCP 12.0 / T2S wave 4 as well 

as the Preparational tasks for testing Partial Settlement 

in Eurex Clearing CCP simulation document.

Eurex Clearing’s CCP release 12.0/T2S
wave 4 migration newsflash

31 October 2016

http://www.eurexclearing.com/blob/2608706/654789389e64fe0078b7ff20435de8e3/data/ccp-120-member-simulation-guide.pdf
http://www.eurexclearing.com/blob/2608706/654789389e64fe0078b7ff20435de8e3/data/ccp-120-member-simulation-guide.pdf
http://www.eurexclearing.com/clearing-en/technology/ccp/circulars
http://www.eurexclearing.com/blob/2608708/e44d218af01c981c913b9529b1d11ee1/data/ccp-120-attachments-to-member-simulation-guide_update2.pdf
http://www.eurexclearing.com/blob/2608708/e44d218af01c981c913b9529b1d11ee1/data/ccp-120-attachments-to-member-simulation-guide_update2.pdf
http://www.eurexclearing.com/blob/2608706/654789389e64fe0078b7ff20435de8e3/data/ccp-120-member-simulation-guide.pdf
http://www.eurexclearing.com/blob/2729038/45c19a96d8dbf016d3c87966c8f70777/data/ccp-120-preparational-tasks-for-testing-partial-settlement.pdf
http://www.eurexclearing.com/blob/2729038/45c19a96d8dbf016d3c87966c8f70777/data/ccp-120-preparational-tasks-for-testing-partial-settlement.pdf
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3. Member support

Eurex Clearing has provided Eurex Exchange Members 

with additional guidance on how to test CBF settlements

with derivatives trades executed on T7. The document

Preparational tasks for Eurex Exchange members to test 

CBF settlements with Eurex Clearing CCP simulation also

includes recommended products with underlying ISINs 

available in CCP simulation and CBF simulation.

Eurex Clearing has set-up new corporate actions in simulation

for ISINs that are underlyings of products available on 

Eurex Exchange (T7). Please find all details in the updated

document Attachments to Member Simulation Guide CCP

12.0/T2S wave 4 – Focus Days.

In addition please check our implementation news section

for short-term updates on simulation as well as on recently

published documents.

If you have any questions or require additional information,

please do not hesitate to contact Group Client Services &

Administration at T +49-69-211-120 30 or send an e-mail to 

T2S_EurexClearing_MemberReadiness@eurexclearing.com.

Kind regards,

Your Eurex Clearing Group Client Services & 

Administration Team

Follow us on Twitter @EurexGroup, LinkedIn and YouTube for more updates or visit our website. 
Eurex Clearing is part of Eurex Group. Find out more here.

http://www.eurexclearing.com/blob/2777030/e007973b7689e8bcce21fd258118dc72/data/ccp-120-preparational-tasks-for-eurex-exchange-members-to-test-cbf-settlements-with-eurex-clearing-ccp-simulation.pdf
http://www.eurexclearing.com/blob/2608708/e44d218af01c981c913b9529b1d11ee1/data/ccp-120-attachments-to-member-simulation-guide_update2.pdf
http://www.eurexclearing.com/blob/2608708/e44d218af01c981c913b9529b1d11ee1/data/ccp-120-attachments-to-member-simulation-guide_update2.pdf
http://www.eurexclearing.com/clearing-en/technology/implementation-news
https://twitter.com/EurexGroup
http://www.linkedin.com/company/eurexotc-clear
https://www.youtube.com/channel/UCaygZekDckrXf4qVfXhogCA?sub_confirmation=1
http://www.eurexclearing.com/clearing-en
http://www.eurexgroup.com/group-en

