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Attachment 1: Overview scenarios for the focus days CCP Release 12.0

1 Focus days

With the planned introduction of T2S wave 4 and the respective changes to settlement, Eurex
Clearing and Clearstream will execute a list of aligned focus days (e.g. GC Pooling, corporate
actions) in which Members can participate to test these changes in simulation. Furthermore, Eurex
Clearing will also offer corporate action focus days without CBF participation for Members to
experience the changed fraction handling processing first introduced with T2S wave 2 / CCP 10.0.

1.1 Aligned CBF Focus Days

Eurex Clearing will join CBFs corporate action focus days. These focus days provide an overview
over settlement changes from TARGET?2 cash settlement to DCA cash settlement and CBF internal
to T2S settlement of securities

For ISINs and details about the focus day events please refer to the “CBF Customer Simulation
for T2S Wave 4 Simulation Guide Detailed Version”.

1.2 Aligned GC Pooling Focus Days

As described in the “Member Simulation Guide CCP 12.0 / T2S wave 4” and in the detailed version
of the “CBF Customer Simulation for T2S Wave 4 - Simulation Guide” there will be two GC Pooling
focus day periods, one end of October and one beginning of November 2016. The following details
show the recommendations/ restrictions for the GC Pooling focus days:

To participate in the GC Pooling focus days to their full extend and variety, Members need to fulfil
the following requirements:

Area \ Requirement Contact
Trading Access to F7 trading GUI in simulation Eurex Repo
Trading Authorized to trade the ECB basket in EUR and/ or USD Eurex Repo
Cash EURO | Sufficient funds on T2 RTGS-account(s) in simulation Bundesbank
Collateral Sufficient securities as collateral on collateral account(s) at CBF* CBF

For the GC Pooling focus days the following basket is available:

Basket \ Currency \ ISIN \
ECB basket | EUR/USD | DEOOOAOAEQ77

The following parameters are recommended to provide all members with sufficient liquidity from
Eurex Clearing side and to experience the complete lifecycle including reporting of GC Pooling
trades by CBF:

Parameter \ Recommended type
Trade type Overnight
Trade size 3 Mio EUR / USD

! Securities collateral holdings need to be present on the Clearing Members 550 sub account at CBF.
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There are two GC Pooling windows in CCP 12.0 simulation. If the trade length “overnight” is used,
the following scenarios for completing the full trade lifecycle are possible (green days are trade
days on which the front leg will settle and blue days are the days on which the term leg will settle):

GC Pooling #1 \ Day 1 (25.10.2016) Day 2 (26.10.2016) Day 3 (27.10/2016)
Trade 1 Front leg / Settlement | Term leg / Settlement

Trade 2 Front leg / Settlement Term leg / Settlement
GC Pooling #2 \ Day 1 (01.11.2016) Day 2 (02.11.2016) Day 3 (03.11.2016)
Trade 1 Front leg / Settlement | Term leg / Settlement

Trade 2 Front leg / Settlement Term leg / Settlement

Eurex Repo will provide liquidity for both buy and sell sides as iceberg orders in the ECB basket
ISIN.

Please note: Outside of these focus days, Eurex Clearing will use simulators to settle GC Pooling
trades internally.

For a manual how to enter buy and sell trades using the F7 trading GUI, please refer to the Eurex
Repo Quick Reference Guide attainable via the following link:
http://www.eurexrepo.com/blob/1838780/2704a2d8376ac0d6b07ef5e1c8704932/data/f7 quick refer
ence quide.pdf

Please be advised that the dates for these GC Pooling focus days are subject to change. For the
most recent planning, please refer to the detailed version of the “CBF Customer Simulation for T2S
Wave 4 - Simulation Guide”, available on Clearstream Banking Frankfurt website.

1.3 Eurex Clearing Fraction Handling focus days?

Eurex Clearing will offer corporate action focus days to Members who like to make themselves
familiar with the changes to fraction handling first introduced with T2S wave 2 / CCP 10.0 for
deliveries of equities in Swiss Francs out of Eurex exercise / assignments and equities held in non-
collective safe custody at Clearstream. With T2S wave 4, this new fraction handling will also be
introduced for euro and non-euro equity-style products in collective safe custody at CBF where
required by the home market.

Scenario ‘ Ratio ‘ Name ISIN (old) ISIN (new)
1 | Nominal Change (Split) 79 BHP Billiton GB0000566504
2 | Nominal + ISIN Change (Split) 79 Pearson GB0006776081 GB0007973794

3 | Additional Rights +ISIN change 9:10 | BAE Systems | GB0002634946 GB0006043169

% These Eurex Clearing focus days will be executed without CBF participation.


http://www.eurexrepo.com/blob/1838780/2704a2d8376ac0d6b07ef5e1c8704932/data/f7_quick_reference_guide.pdf
http://www.eurexrepo.com/blob/1838780/2704a2d8376ac0d6b07ef5e1c8704932/data/f7_quick_reference_guide.pdf
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It is important to note that due to the harmonization of markets to the record day market scheme for
corporate actions, all of the above mentioned Eurex Clearing fraction handling scenarios are record
day market corporate action events. As the CCP will only initiate corporate action processing on
pending late trades, the inserted sell trades have to stay blocked over record day (buy trades
cannot be blocked)®. All used products have a standard settlement period of T+2. All corporate
actions will be in the Original run.

Please note: ALL trades in the ISINs mentioned in chapter 1.3 and 1.3.1 that are late on the
applicable record days will be subject to the corporate actions.

Schedule:

For the corporate action focus days, three separate runs are planned starting with the first batch day
on the 15.11.2016. Each scenario will have its own settlement/record day which differs from those of
the other scenarios. The following calendar shows on which days trades can be inserted via Xetra®
simulation for each scenario and on which days the corporate action for every scenario is planned.

A complete overview over the corporate action focus day period can be seen on page 7 and 8.

Scenario ‘ Trade input Trade day EX day Record day

1 14,11 - 15.11.2016 | 15.11.2016 | 16.11.2016 23.11.2016
2 14.11-16.11.2016 | 16.11.2016 | 23.11.2016 24.11.2016
3 21.11-24.11.2016 | 24.11.2016 | 29.11.2016 30.11.2016

Corporate Action event details

As the occurrence of fractions does depend on the ratio of non-income events and the quantity of
securities, it is important that the trades are inserted with the ISIN and quantities provided in the
tables per corporate action event below. In addition, a step-by-step instruction will be provided how
to enter orders in Xetra®, how to verify that the trades have reached the CCP and how to make the
necessary adjustments to prepare for the corporate action events. These instructions are outlined in
attachment 2 of this document.

1. Nominal Change Split 7:9 (BHP Billiton, in NCSC at Clearstream)

This scenario is a standard nominal change (split) without ISIN change. Entered with the correct
quantity of 200, the 7:9 split will cause a new quantity of 257 shares with a fraction of 0.143 which
needs to be cash compensated (settled in cash).

Name ISIN Quantity | Corporate Action | Run

BHP Billiton GB0000566504 200 Nominal Change Original

Requirements for participation®:

® If the “default release method” of the used account is set to “positive” trades that reach the CCP will automatically be
blocked.

* Please see attachment 2 of this document for detailed instructions concerning trade entry via Xetra® and
the usage of the Securities Clearing GUI for blocking/releasing trades in CCP simulation.
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i‘ Step Date Time
1 Check if trader used is authorized to trade ISINs Before simulation start )
in instrument group UKI1
2 | Linked 6-series account at CBF necessary Before simulation start -
3 | Enter SELL order in Xetra® Simulation 14.11.2016 - 15.11.2016° | 10:30 - 16:00
4 | Check order matching in Xetra® Simulation On trade day before 16:00
5 | Check pending trade in CCP Simulation On trade day before 16:30
6 | Block trade in CCP Simulation On trade day before 16:30
7 | Release trade after CA event 1 24.11.2016 before 16:30

For a detailed step by step manual please see Attachment 2 in this document.

Results:

- Onrecord day (23.11.2016) specific fraction handling entries in reports CA180 (“Capital
Adjustments on Trades”), CD250 (“Settled Cash Transactions”) and CE270 (“Settled
Delivery”) will be visible (EoD reporting). For a detailed explanation of entries on the reports,
please refer to the report examples presented in Attachment 3 on page 20 and following.

- Settlement report CE270 (“Settled Delivery”) will show settlement of the trade on batch day,
depending on the time of release.

2. Nominal Change + ISIN Change 7:9 (Pearson -> GB0007973794, in NCSC at Clearstream)

This scenario is nearly identical to the first scenario with the distinctive difference that an ISIN
change will follow the nominal change (split). Entered with the suggested quantity of 200, the
quantity in the new ISIN will be 257 with a fraction of 0.143 which needs to be cash compensated.

Name ISIN New ISIN Quantity | Corporate Action | Run
i +
Pearson | GB0006776081 GB0007973794 200 | NominalChange + | ;. o,
ISIN change

Reguirements for participation®:

Check if trader used is authorized to trade ISINs . .
. Before simulation start -
in instrument group UKI1

1
2 | Linked 6-series account at CBF necessary
3 | Enter SELL order in Xetra® Simulation

4 | Check order matching in Xetra® Simulation
5

6

7

Before simulation start -
14.11.2016 - 16.11.2016’ 10:30 - 16:00
On trade day before 16:00
On trade day before 16:30
On trade day before 16:30
25.11.2016 before 16:30

Check pending trade in CCP Simulation
Block trade in CCP Simulation
Release trade after CA event 2

® On the last trade day before CCP cut-off in simulation (14:30).

7 On the last trade day before CCP cut-off in simulation (14:30).
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Results:

- Onrecord day (24.11.2016) specific fraction handling entries in reports CA180 (“Capital
Adjustments on Trades”), CE270 (“Settled Delivery”) and CD250 (“Settled Cash
Transactions”) with the new ISIN will be visible (EoD reporting). For a detailed explanation of
entries on the reports, please refer to the report examples presented in Attachment 3 on
page 20 and following.

- Settlement report CE270 “Settled Delivery” will show settlement of the trade on batch day,
depending on the time of release.

3. Additional Rights 9:10 (BAE Systems - GB0006043169, in NCSC at Clearstream)

Scenario 3 is an additional rights event (with ISIN change). Entered with the suggested quantity of
200, the old trade in the old ISIN will remain, while the new trade in the new ISIN will be of a quantity
of 222 with a fraction of 0.222 which needs to be cash compensated.

Name ISIN New ISIN Quantity CA event Run
BAE Systems | GB0002634946 | GB0006043169 200 | Addiionalnights |, 0
+ ISIN change

Requirements for participation®:

1 Check. if.trader used is authorized to trade Before simulation start i
ISINs in instrument group UKI1
2 | Linked 6-series account at CBF necessary Before simulation start -
2 | Enter SELL order in Xetra® Simulation 21.11.2016 - 24.11.2016° 10:30 - 16:00
3 | Check order matching in Xetra® Simulation On trade day before 16:00
4 | Check pending trade in CCP Simulation On trade day before 16:30
5 | Block trade in CCP Simulation On trade day before 16:30
6 | Release trade after CA event 4 01.12.2016 before 16:30
Results:

- Onrecord day (30.11.2016) specific fraction handling entries in reports CA180 (“Capital
Adjustments on Trades”), CE270 (“Settled Delivery”) and CD250 (“Settled Cash
Transactions”) will be visible for the new ISIN (EoD reporting). For a detailed explanation of
entries on the reports, please refer to the report examples presented in Attachment 3 on
page 20 and following.

- Settlement report CE270 Settled Delivery will show settlement of the trade on batch day,
depending on the time of release.

8 please see attachment 2 of this document for detailed instructions concerning trade entry via Xetra® and the usage of the
/Securities Clearing GUI for blocking/releasing trades in CCP simulation.
° On the last trade day before CCP cut-off in simulation (14:30).
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1.3.1 Fraction Handling focus days for Eurex Exchange members

For Eurex Exchange members who want to test corporate actions (CA) based on trades executed
on Eurex Exchange market (T7), the following scenarios have been set up in simulation;

Underlying
Scenario Ratio | Name ISIN ISIN (new)
1 | Nominal Change (Split) 79 Bayer AG DEOOOBAY0017 | -
. . . Deutsche DEOOOBASF111
2 | Nominal + ISIN Change (Split) 7:9 Bbrse AG DE0005810055 (BASF shares)

DE0008404005

3 | Additional Rights +ISIN change 9:10 | RWE AG DE0007037129 )
(Allianz shares)

The stock options “BAY NOV16”, “DB1 NOV16” and “RWE NOV16” have been set for automatic
expiration on the applicable expiration dates. As shown in the table below, the stock option “BAY
NOV16” will expire on 15.11.2016, “DB1 NOV16” will expire on 16.11.2016 and “RWE NOV16” will
expire on 24.11.2016. Please make sure, that the following requirements are met:

1. A position in the mentioned stock option(s) need(s) to be established via T7.

2. The option needs to be “in the money” to be exercised.

3. The “put” option needs to be chosen as sell trades are necessary for the corporate action to work.

In case members like to exercise other products in C7, they can do so by using products in T7 / C7
simulation with the same underlying ISINs shown in the table above. Please make sure to choose
the correct option to generate a sell trade and exercise these products on the correct date, as shown
in the table below for every scenario:

# Due Date for exercises in C7 Record Day

1 15 Nov 2016 23 Nov 2016
2 16 Nov 2016 24 Nov 2016
3 24 Nov 2016 30 Nov 2016

Members need to ensure trade entries on Eurex Exchange market (T7) and exercises in Eurex
Clearing’s C7 in due time. It is important to note that due to the harmonization of markets to the
record day market scheme for corporate actions, all of the above mentioned Eurex Clearing fraction
handling scenarios are record day market corporate action events.

Please note: As the CCP will only initiate corporate action processing on pending late trades, the
inserted sell trades have to be blocked immediately after the trades have reached the CCP (by
using the Securities Clearing GUI) and need to stay blocked over record day.
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Overview: Corporate action focus days schedule
Day Date Bugicrle(;ss Cl:l grr]gig e;l: 9 Ncc:);]n ;23{:'78:3\1 R/lAgdhctjlst Ig :rl?)l +
day ISIN Change
Monday 14/11/2016 | 15/11/2016 | Trade Input Trade Input
Tuesday 15/11/2016 | 15/11/2016 | TD Trade Input
Wednesday | 16/11/2016 | 16/11/2016 | EX D
Thursday 17/11/2016 | 17/11/2016
Friday 18/11/2016 | 22/11/2016
Saturday 19/11/2016 | 22/11/2016
Sunday 20/11/2016 | 22/11/2016
Monday 21/11/2016 | 22/11/2016 Trade Input
Tuesday 22/11/2016 | 22/11/2016 Trade Input
Wednesday | 23/11/2016 | 23/11/2016 | SR/RD EX Trade Input
Thursday 24/11/2016 | 24/11/2016 | Reports SD/RD D
Friday 25/11/2016 | 29/11/2016 Reports
Saturday 26/11/2016 | 29/11/2016
Sunday 27/11/2016 | 29/11/2016
Monday 28/11/2016 | 29/11/2016
Tuesday 29/11/2016 | 29/11/2016 EX
Wednesday | 30/11/2016 | 30/11/2016 SD/RD
Thursday 01/12/2016 | 01/12/2016 Reports
Friday 02/12/2016 | 06/12/2016
CCP Batch day TD Trade day
Trade entry possible SD/RD Settlement- / Record day
Last day for trade entry EX EX day
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Attachment 2: Step-by-step manual for Eurex Clearing Fraction Handling focus days

With CCP release 10.0 / T2S wave 2 automated fraction handling (caused by corporate actions (CA)) was introduced. The existing fraction handling
introduced with T2S wave 2 / CCP 10.0 will also be used for equity-style products in euro and non-euro currencies in collective safe custody at Clearstream
where required by the home market. Participation in the corporate action focus days is highly recommended. Chosen ISINs, corporate action events and
timelines are described in detail in attachment 1 “Overview scenarios CA focus days CCP release 12.0”. The following step-by-step instructions are
exemplary for the process of preparing for a corporate action event. These steps have to be repeated for every corporate action event members like to
participate in. Please note: Entering BUY orders instead of SELL orders could compromise the settlement and reporting of the corporate action events.

Xetra®: Step-by-step overview

The following steps are necessary to participate in the corporate action focus days. The first part is the entry of sell orders in Xetra® simulation and checking
their successful processing, while the second part focuses on the handling of trades in the Gross Delivery Management (GDM) of the CCP in simulation,
accessible via Securities Clearing GUI. In this document, both parts are separated in Part 1: Steps in Xetra® and Part 2: Steps in CCP (GDM). They will be
described in more detail on the next pages.

PART 1: Steps in Xetra® PART 2: Steps in CCP (GDM)

1 Connect to Xetra® system in simulation Log in to GDM in simulation via Securities Clearing GUI

2 Insert a SELL order in Xetra® simulation™® Check if pending trade has reached the CCP in simulation
3 Check if order has been matched Block trade

Release trade after corporate action event

AW IN (P

For support on Part 1 (Xetra®) please contact the Functional Helpdesk Xetra® (+49(0)69-211-11400).

For support on Part 2 (CCP) please contact Functional Helpdesk Clearing ((+49(0)69-211-11940).

19 please note: Eurex Clearing will only provide automatic market liquidity for the BUY-side to reduce complexity.
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Part 1: Steps in Xetra®

Step 1: Access the Xetra® system in simulation

Please connect to Xetra® simulation with your applicable login:

EESvstem Connection !I:I E

XETRA

UserID: ||

Password: I

oK Cancel

.‘:_) 90092 NOT CONNECTED

Please note: This manual only describes access, order entry and trade check for the J-Trader GUI access to Xetra® simulation. For access over ETS or FIX
interface, please refer to the applicable documentation.
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After you established a connection to Xetra® simulation, please log in to the Exchange Location “FFM” with the Xetra® Member ID + Trade ID and password

you like to use for order insertion. Please remember that an existing 6-series account per Clearing Member is necessary to process the trade and to
participate in the corporate action event.

J{: SIMU: Login | Logout _[O] x|
Window Help XETRA

TraderlD Password

|

Ex{:ll] Long Name Status TraderlD ] Login

FFM HETRA FRANEFURT Available

FRA [ZETRAFRANKFURT 2 Available Logout
SC1 [STRUCTURED PRODUCTS MARKET 1 [Available

SC2 [STRUCTURED PRODUCTS MARKET 2 |Available Cancel |
SC3 [STRUCTURED PRODUCTS MARKET 3 |Available

DUB |[IRISH STOCK EXCHANGE Available

EUE |EUREXBONDS Available

BUL |[BULGARIAN STOCK EXCHANGE Available

CEX [ CAYMAN ISLANDS STOCK EXCHAMNGE |Available

hAL  [MALTA STOCK EXCHAMNGE Available

AFK |AFRICAN STOCK EXCHAMGE Available

YIE [VIEMMNA STOCK EXCHANGE Mot Available

FRA |PRAGLUE STOCK EXCHAMGE Mot Available

CEG |CENTRAL EUROPEAM GAS HUE Mot Available

BUD |BUDAPEST STOCK EXCHAMGE Mot Available

LJU [ LJUBLJAKA STOCK EXCHAMGE Mot Available

Rl | o
SC3 |4/ EXCHANGE SERVICE (XETRA_FF2) AVAILABLE
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Step 2: Insert a sell order into Xetra® simulation

After successful login please access the “Fast Order Entry”- window:

N SIMU: Fast Order Entry

B s |

The default on this window is “BUY” as seen in the encircled illustration above. Click on the encircled “BUY” button the switch from “BUY” to “SELL” mode:

P SIMU: Fast Order Entry =l
Window Select Help XETRA

T

Enter the ISIN and quantity of the sell order and keep the “LIMIT"-field empty (to insert a “market order”) as shown in the example below. Then click
“Submit” for the order to be executed (the ISIN and quantity shown below are just examples):

E SIMU: IMP. TOBACCO GRP - Fast Order Entry
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The ISIN, quantity and date for every corporate action event planned in the corporate action focus days are described in the Appendix 1 “Corporate Action
Focus Days Overview”. Please note: Eurex Clearing (Xetra®) will automatically provide market liquidity on the BUY side to create trades for the CCP.

Step 3: Check if order has been matched

Select the “Xetra J-Trader” window, click on the menu “Own” and access "Trade Information”:

P'i: SIMU: Xetra J-Trader 16.0 - 24.09.2015

Window Order Market Trading OTC | OQwn | Information Settings Help
Trading Board

Cwn Order Overview F&
Own Quote Overview
Back Office Information F10

Trade Information Ctri+T
The following window should open:
P'{: SIMU: Trade Information =] Eq
Window Trade Select Columns Help XETRA

ICEERE YA N Y= | I
Exch: IFFM " Profile élnstr " InstrGrp GEDDD4544929|@

BIS| Instr| WKN | ISIN| Name | Exch | Curr| Qty| Prc| Time | Member | Trader | Text| MiOrdNo| OrderNo| NetTyp ||

Rl | 2

AccBuyQity AvgBuyPrice AvgSellPrice AccSellOty Calculate |
I I I g (=}

Clear |
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To get a list of matched orders, please select “Instr”, enter the ISIN (the ISIN shown in these screenshots is just an example) of the trade entered and press
the encircled search button (see above), wait until the search is complete and the results are shown:

P'4: SIMU: ITB - 903000 - FFM - Trade Information

Help XETRA
ez s vy BeEDBA|9

Window Trade Select Columns

Exch: IFFru'I ™ Profile  Instr  InstrGrp

903000 |GB0004544929 |IMP. TOBACCO GRP

-lladeL,

TROO01

FFmM |EUR | 200 111513 ACCEA

Rl | 13
AccBuyQty AvgBuyPrice AvgSellPrice AccSellCity Calculats
Clear
I FFM |1/ 00000 SUCCESSFUL COMPLETION

Check if the inserted order is listed in the “Trade Information” window (Please check “B/S” for sell order, ISIN and quantity). If this is the case, Part 1 of this
manual is concluded. Please continue with Part 2.
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Part 2: Steps in CCP (GDM)

Step 4: Log in via Securities Clearing GUI with the corresponding Clearer as used in Xetra®.

| eurex

I Login Change Password

Which version would you like to use? * English " German

LIsername

Welcome to the Eurex Clearing application suite

FPassword

Login |
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After successful login, you are in the Trade Overview:

I-‘ eurex clearing

I CCP Trades Report Selection Help

| |e e o | [EM8 | |G o = (- T I
| | | = | ENo | I | l

CirMbr Relstat| [w] ststat [v] Country ConTyp [v]  OrdrNe Trdinf ||
TrdMbr Proc | [v|  stDat Crpact | [v] TrdTyp | || MIOrdNo
actTyp | [+]  LegNo Dvind || Text LinkRef | Inquire | | Clear |
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Step 5: Check if pending trade has reached the CCP in simulation

If you have reached the CCP Trade Overview, you have to select the following criteria: Sell trades, StlLoc: CBL, the correct 6-series settlement account (the
account and ISIN shown in the picture are just examples), select “InstrTyp” = EQU, enter the ISIN of the instrument and click “Inquire”.

I-‘ eurex clearing

Report Selection Help

e o oM el
coT s s | e— |

I CCP Trades

CirMbr RelStat| || StStat| || Country ConTyp OrdrNo Trdlnf [~
TrdMbr Proc | [w|  stiDat CrpAct | v TrdTyp |E| MIOrdNo
ActTyp | [w|  LegNo Divind [ ] Text LinkRef
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Step 6: Block trades

Please check if the trades you have just entered are visible on the result list. If that is the case, please check in column “RSt” (Release Status) if the value is
equal to “BL” (Blocked). If the Release Status has another status, please select the trade and click on the green “Block” button above the result list.

I-‘ eurex clearing

CCP Trades Report Selection Help

[ [SBalc T e (co. [~ N oo i <o [~ JONN N
Bl BN CHEE TN 0O B0

(]

CirMbr Reistat| [«| ststat| [+] Country ConTyp [*]  oramie Trdint [+]
TrdMbr Poc | [v]  stDat cpact | [ TraTyp | [=] MIOrdNo
ActTyp | [=]  LegNo Divind| [~| Text LinkRef

[ select Al 4 1 F Page Size small |z|

D PR ML D 5 CBL ES0157097017 ODOADMUEY ES EUR 5 EQU FORC 2015.06.05 2100061 XEUR 400.000 400.000 0.000 BL L N 8,000.000

Please note: The last step (Step 7 on the next page) should only be executed AFTER the record day of the event you like to participate in. Please see the
table displayed in Step 7 for details.
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Step 7: Release trades after corporate action event

After the Record day has passed and the corporate action event has been executed the trades need to be released to initiate settlement. Please see the
following table for the dates on which the release of trade(s) per event is safe and will not hinder the processing of the trade by the corporate action event:

Trade input Record day Release day ‘
1 14.11-15.11.2016 | 23.11.2016 | 24.11.2016
2 14.11 - 16.11.2016 | 24.11.2016 | 25.12.2016
3 21.11-24.11.2016 | 30.11.2016 | 01.12.2016

To prepare the trade(s) for settlement, access the CCP GDM in simulation as described in Step 4 and inquire the trades listed by executing Step 5. Select
the trade on which the corporate action event has already been executed on, select the trade and click the green “Release”-button above the result list:

I-‘ eurex clearing

CCP Trades Report Selection Help

je e o L cNE | ETUNNNN O ENe | |
Bl B CEE I =

(]

CirMbr Reistat| [v] ststat| [+] Country ConTyp [+] oo Trdin [+]
TrdMbr Poc | [»|  stiDat Crphct | =] TrdTyp | [ =] MIOrdNo
acttyp | [»]  Legno Divind| [ Text LinkRef
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Attachment 3: Report examples for fraction handling and partial settlement (CA180, CD250, CE270 and CE250)

To verify if the reports generated in the corporate action focus days contain all the information necessary, attachment 3 will show and describe examples of
the three most relevant reports where fractions will be reported.

These reports are CA180 “Capital Adjustments on trades”, the CD250 “Settled Cash Transactions” and the CE270 “Settled Delivery”. In addition, the report to
show cash deviation bookings caused by partial settlement (CE250) will be described as well.

CA180 “Capital Adjustments on Trades”

The first three entries displayed in the CA180-example above shows a nominal change of 7:9 without ISIN change (CA Scenario 1). The first line shows the
original, now deleted trade (“D”). The next line shows the new, added (“A”) trade with the new quantity after corporate action. The third line shows the fraction
of 0.143 shares with the necessary cash compensation of -5.11 € (settlement price * fraction).

BREUREE
RETCZ180

CLERRTING
EXCHRNEE

HMEMBER
HMEMBER
ORIGINAL SECURITY

PROCESSING TYEPE

RADE - -

12-08-15
18-08-15
18-08-15

: RCCFR
: RCCFR

: EBO004544323 IME.
ACRE CASH LOME FRCTOR -
: ORIG

LOC TYE NUMEBER

HETR X 0022414
HETR X 0022414
HETR X 0022414

CRAPITAL ADJUSTHMEMTS ON TRARDES

TOBRCCOD &

20-08-15
20-08-15
20-08-15

RE

L3-, 10

EB0004544525
GB0004544525
EB0004544525

LCCOUNT TYEE

ENTITLEMENT LATE
LCEP CASH SHORT FRCTOR

5TL 5TL EXT S5TL EXT
ALCCT LOC RCCT LOC
G3554 CEL
53554 CEL
53554 CEL

: BP

: 20-08-15

HOMIMNAL /S
QUANTITY

200.000-
257.143-
0.143

DREE:
A5 OF DATE: Z0-08-15
BEUM DRTE: Z20-08-15

CUORREMCY : EUR

SETTLEMENT MMOUMT 2

9,182.00 D
9,182_00 A
5,11- F

L]
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The next example of a CA180 report below shows a nominal change with ISIN change (CA scenario 2). The only difference to the example above is that the
new ISIN is used for the added line (“A”) and the fractional line (“F”).

BEREUREY CAPITAL ADJUSTMENTS ON TRARDES PAGE: Z
RETCAIED A5 OF DATE: -08-15

CLERRINE MEMBER
ENCHAWNCE MEMBER

ORIGINAL SECURITY

LCEP CASH LOME FACTOR
DROCESSING TYPE

---TERRADE - -

DATE LOC TYE NUMBER
20-08-15 ¥ETR X 00013353
20-08-15 ¥ETR X 00013353
20-08-15 ¥ETR X 00013353

: ACCFR
: ACCFR

GEBOOBOBSWH34 MNATIOMAL GRID PLC MEW

ORIE

GBOOBOBSHNH:4
FBOOBRSE5He3
FBOOBRSE5He3

ACCOUNT TYEE

ENTITLEMENT DATE
ACRP CASH SHORT FACTOR

27-0
BEUM DATE: 27-08-15

CURREMCY : EUR

SETTLEMENT RMOUNT 2
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The example of the report below shows an additional right + ISIN change corporate action with a ratio of 9:10 (CA scenario 3). Like in the example before,
the new ISIN is used for the new subscription quantity of 222.222 but because this is an entirely new trade, the settlement day also varies from the old trade.
This is also the reason why there is no “D” after the first line. The old trade is still valid and will be settled normally. In this example, the additional rights are

granted without costs so the settlement amount is designated as zero and the fraction cash compensation is designated as “N/A”.

BEREUREE
BETCZ1E0D

CLEARRING MEMEBER
EXCHRNGE MEMEBER

ORIGINAL SECURITY
LCEP CASH LONGE FACTOR
EROCESSING TYPE

RADE - - -
LOC TYD NUMBER

HETR X 0001403
HETR X 0001403
HETR X 0001403

CRPITAL ADJUSTMENIS ON TRADES

: BCCFR
: BCCFR

GRBO0BZ4CEETT RECEITT BENCE.GEE LS -, 10

CRIE

JRDER SETTLMNT

HIMEER 5 DATE 5Ts ISIN
0001ez5846402 5 Z7-08-15 GRBOOBZ4CEETT
0001ez5846402 5 01-03%-15 GEBOOBH4HESES
0001ez5846402 5 01-03%-15 GEBOOBH4HESES

ACCOUNT TYEE

ENTITLEMENT LATE
ACEP CASH SHOET FACTCOR

5TL 5TL EXT STL EXT
ACCT LOoC RCCT LOC
aE8554 CBL
aE8554 CBL
aE8554 CBL

op

27-08-15

HOMINALS
QUANTITY

DREE:

A5 OF DATE:
BEUN DATE:

CUORREMNCY -

SETTLEMENT AMOUMT

27-08-15
27-08-15

EUR

hel

17,140.00

Q.00

hel

H/h

tx]
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CD250 “Settled Cash Transactions”

Fractions will be cash compensated. These compensational bookings are reported on the CD250. For this purpose, Eurex Clearing has introduced two new
cash transaction types: 494 FRACTION CASH SETTLE RCV and 495 FRACTION CASH SETTLE PAID.

The example below shows a sell trade on which a corporate action was executed. The CD250 shows a debited amount (cash transaction type 495) because
the quantity the seller agreed to deliver could not be delivered in full due to cutting of fractions.

BEREUREE
RETCDZS0

CLERRINGE MEMEBER
CASH S5TL ARCCOUNT
VALUE DATE

SETTLEMENT ACCT.

TEAN TEEN
DATE TIME

Z@ 5 11:2&:00 000000307
Z6-08-15 11:Z&6:-00 000000425 CHSNNSMCURO?7
Z@ 5 11:2&:00 000000215 CHSWNHNSMCUROS

CHSNHNSMCURO®

TERNSACTICN TYEE:

TRADINGE ACCOUNT:

SETTLEMENT ACCOUNT:

SETTLED CASH TRAENSACTICNS BREE:

A5 OF DATE: Z8-08-15
RUN DARTE: Z5-08-15

EXTEENAL

MEMBEER  : RCCFR

CASH 5TL LOCRTICN : SMBE SNECHDEOXHX CURRENCY - CHF

SETTLEMENT RUN : NTE LCCOUNT TYEE : &l
SETTLEMENT LOC. : CBF TRANSACTICN TYFE: 455  FRACTICN CSH SETTLE EBAID

ORDER_NO TYEE CEBIT CREDIT

N/R 4395 z.28 0.00

N/R 4395 334.30 0.00

N/R 4395 4,372.75 0.00

5,309.33 0.00

15,185.33 18,705.57

15,185.33 18,705.57
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Please note: Cash compensations via cash transaction types 494 and 495 will only be reported if the cash amount of the fraction (fraction multiplied with the
settlement price) is equal or greater than 0.01 €.

CE270 “Settled Delivery”

For the report CE270 the new status “FRCCASH” has been introduced. As shown in the report example below, the non MSU-conform fraction caused by
corporate action will be settled in cash on record date and reported with the status “FRCCASH” on the CE270. The MSU-conform quantity with the original

amount will be reported after settlement on the CE270 as today (not shown in the example).

BEREUREE
RETCEZT0

SETTLEMENT ACCT:

CLEARTNE MEMBER:
INSTEUMENT: BEN41
ACCOUNT TYFPE:

TRAD TED
LoC TYPR

TRADE
DATE

XETRE X Ze-08-15
DELIVERY ID:
COUMIER C5D: CBL

HEAD SETTLEMENT ACCT:

CCE 5.0 Test BEOOOXONEE41l

21

SETTLEM TELDE

DATE NUMEER

31-08-15 2041003
P

SETTLED DELIVERY

INFOEMATION LISTED: DELIVERIES MRREEED FOR GROS55 EROCESSING

C5D RCCT:

o/faLa

SETTLEMENT LOCATICH: CBL
HEAD SETTLEMENT LOC:
BEOOOXONEE4]1
EXCHRNGEE MEMBER:
MEMEEER INT QRD
LEZ QRDER NUMBER /S QORDEE NUMBER / NET
ACCR INTEREST TEXT TYE NCOMINAL/QUANTITY
000Z041003%000 000Z04100%000000 N 0.77e-
0.00 Ins. sell 204100

PAGE:
A5 OF DATE: Z£8-08-15
RUN DATE: Z8-08-15
SETTLEMENT CYCLE: 010
CURRENCY: EUR
TYFE: ETF
CONT TYEE: S5BOT
QORIGIN TYEE: T
STATUS
CCE-CHM/
SETTLEMENT AMOUMT CM-CUST
0.00 FRCCALSH
FRCCASH
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CE250 “Partial Delivery Cash Amount Deviation”

The CE250 is a new report introduced to report cash deviations caused by partial settlement. If a delivery instruction has settled partially but settles
completely later the same settlement day, the CE250 will only show the delivery instruction as candidate and the reported cash deviation will be zero. With
the introduction of CCP 12.0 / T2S wave 4 two new cash transaction types have been introduced. 490 for cash deviation bookings the Member has received
and 491 for cash deviation bookings that have been deducted from the Members cash account. The example below shows the CE250 with a 491 (deduction):

BEREUREE
RETCEZS0

CLEARRING MEMBER
CURRENCY
DELIVERY ID

FEEDBACE
SENDER EEFERENCE

IONMENX
: EUR

T 3Txxun

DLV. TOTRL

Part Dlv Deviating Csh Amnt BREE:

A5 OF DATE: 13-03-le
BEUN DATE: 13-03-l¢

SETTLEMENT ACCT : 000 SETTLEMENT LOC. : CBF
SETTLEMENT DATE : 15-05-201%
B/S TYPEE : 5 CASH TEEN ID : 197xxxxx CASH TRAEN TYPE : 451
DLV. TOTAL CSD PRRT. C5D BRRT. CCP PBARRT. DEVIATING
EMOUNT STL QTY STL AMOUNT S5TL AMOUNT EMOUNT
4595 _50 4000 S95.90 T4 .80 -25.10
CELIVERY INSTRUCTION CRSH AMOUNT PAID: -Z5.10
TOTAL EMOUNT PER CLERRTIMNE MEMBER : -Z5.10

In this example, the trade price for the partially settled quantity of 4 was lower than the average price of the full quantity of the instruction. The Member has
received 99.90€, but should have received 74.80€ instead. The correctional booking with a 491 transaction can be seen, where 25.10€ are deducted from the
Members cash account to correct the amount received for the partially settled trade.
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For a complete description of the reports please refer to the CCP Release 12.0 versions of “Description of Reports — RAW”, “Description of Reports —
Formatted Layout” and “Member File Based & SWIFT Interface” documents available at Eurex Clearings Member Section.

www.eurexclearing.com - Eurex Clearing Member Section » Technology - CCP Releases - CCP 12.0/T2S wave 4 - Manuals - Technical
Manuals
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