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© Eurex 2022

Deutsche Borse 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 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 fithess 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/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: 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

Buxi®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Eurex Strategy WizardSM, Euro GC Pooling®,
FDAX®, FTSE 100, FWB®, GC Pooling®,,GCPI®, MDAX®, ODAX®, SDAX®, TecDAX®, USD GC
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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.

FTSE® is a trade mark 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:
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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1 Introduction

This document is intended to give a high-level overview on the EurexOTC Clear
enhancements / changes planned for production go-live on 28-03-2022 (Release 12.1).

If not stated otherwise all changes described in the following chapters are available in
Simulation environment from 16-02-2022 and in Production environment
from 28-03-2022 onwards.

The details on the below described changes are provided in the next months via
updates of the according system documentation. It's available in the Member Section
of the website “https://membersection.deutsche-boerse.com/” under the following path:

Resources > Eurex Clearing > Documentation & Files > EurexOTC Clear >
System Documentation

Only use the description found in the system documentation for the update of your
inhouse systems as additional changes not mentioned here might be introduced.

Publication dates for document updates are communicated in the “EurexOTC Clear
Communication Calendar” which can be found here:

Resources > Eurex Clearing > Documentation & Files > EurexOTC Clear >
System Documentation > Overview

Please check the communication calendar and system documentation regularly for
updates to ensure that no information is missed. Additionally check the known limitation
list for items that are fixed with this release as well. It can be found here:

Resources > Eurex Clearing > Documentation & Files > EurexOTC Clear >
General question log & Known limitations

1.1 Readiness Statement

According to 810 (3) (ii) of the General Terms and Conditions to the Agreement on
Technical Connection to the Clearing Electronic Data Processing (EDP) of Eurex
Clearing AG, Clearing Members are obliged to provide Eurex Clearing prior to the first
use of the updated service of EurexOTC Clear with a written statement confirming that
(a) the updated service of EurexOTC Clear successfully passed internal test
procedures, and (b) the participant system and the participant software interact with the
updated service of EurexOTC Clear without any errors or interruptions (Readiness
Statement).

The Readiness Statement will be provided at a later stage to the customers.

Participation in the EurexOTC Clear Release simulation and testing phase is optional,
but highly recommended especially for report and interface changes.


https://membersection.deutsche-boerse.com/
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2 Changes relevant for all OTC Participants

2.1 Functional changes

No other functional changes than report enhancements and GUI changes are expected
for OTC IRS patrticipants. For OTC NDF members functional changes are described in

section 4.

2.2 Report enhancements

e Anew field 'PTRR ID' for OTC trades will be visible in member reports and
Trade Notification messages sent to customers. This attribute is able to store 2
alphanumeric values of length 52 each. This attribute is introduced based on an

ESMA requirement.

o When a PTE is applied, this attribute will be filled with the following

values:

PTE Compression

"529900LN3S50JPU47S06" & "COMPRESSION"
& Date (YYYYMMDD) & Legal Entity Short Name

PTE Netting

"529900LN3S50JPU47S06" & "NETTING" &
Nettingld

PTE Account Transfer

"529900LN3S50JPU47S06" &
"ACCOUNTTRANSFER" & Trade ID of the
Terminated Trade

PTE Trade Transfer

"529900LN3S50JPU47S06" &
"TRADETRANSFER" & Trade ID of the
Terminated Trade

PTE Trade Splitting (actual PTE
is Trade Amendment, but only
for trade splitting the attribute
will be filled)

"529900LN3S50JPU47S06" & "TRADESPLIT" &
Trade ID of the Terminated Trade

PTE Portfolio Transfer

"529900LN3S50JPU47S06" &
"PORTFOLIOTRANSFER" & portfoliolD

PTE Clearer Change

"529900LN3S50JPU47S06" &
"CLEARERCHANGE" & Trade ID of the
Terminated Trade

o The attribute will be set for all involved trades in the PTE, i.e. for the
terminated trades as well as for the newly created verified trades.

o For compression, all trades which were involved in the compression
within a specific portfolio will have the same PTRR ID. Hereby “involved
trades” means all trades in the potfolio which were terminated and newly
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created within the specific portfolio (the untouched trade will not get the
PTRR ID).

o The new attribute will be part of all trade notification messages and will
be shown in the reports “adcINOVatONIREPOILNEB200), “Trade Daily
Summary Report” (C1201/CB201) and “Full Inventory Report”
(CB202/CB207).

e The visibility of the curve points in the curve reports CI210/CC210 will be
extendended in alignment with the current valid maximum allowed maturities of
IRS, i.e.: the CI210/CC210 will contain curve points up to 51y for interest rate
curves in EUR,GBP and US resp. up to 31y for interest rate curves in
JPY,CHF,DKK,SEK and NOK resp. up to 11y for interest rate curves in PLN.

e Static Data report CD298 will be enhanced with below new fields with possible
values "Yes/No".

o PTESynchronisation

o TriOptimaEligible

PTESynchronisation field will enable the member to view the configuration of
MarkitWire Synchronization. TriOptimaEligible field will enable the member to
view the configuration of TriOptima Eligiblity for each of their account.

2.3 Interface changes

A new tag ptrrld will be included in the trade notification messages. Details can be
found in the relevant documentation.

2.4 GUI changes

241 OTCGUI

A new table with four Source System Fields will be added to the Portfolio Upload and
the Portfolio Transfer Overview windows. It will provide the user with the possibility to
select the Source System CM ID and the Source System Client ID while initiating or
taking-up a portfolio transfer.

In the Take-up for acceptance section of the Portfolio Transfer Overview window a
drop-down list is added to the Book field. The Take-up button will initially be inactive. It
is activated once a book is selected.

A new column 'PTRR ID' (Post Trade Risk Reduction ID) will be added to the Trade
Search Results Table and the Modify Table in the Cleared Trades window as well as to
the download option "CSV".

The layout of the Deal Tickets will be adjusted to show the windows with the correct
width.

2.4.2 MCGUI
No changes with this Release.
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3 Changes relevant for OTC IRS participants only

3.1 Functional changes

No other functional changes than report enhancements, interface and GUI changes are
expected for OTC IRS participants.

3.2 Report enhancements

The following new netting reports will be introduced:

Report, XML

# | Report Code, Report Generation | Changes
Name, (XML/CSV) Timings

1. | CI262, Netting Forecast | 10:00, New XML report (Cl262)

House Report, XML 14:00 corresponding to existing report
o (CI242), containing information
18:00, for Clearing Member's P account
21:00 only.
Example File Name:
84RPTCI262MNOHB2021051010
0101.XML
CI262 will be generated only for
CMs.

2. | CI263, Netting Portfolio 10:00, New XML report (CI263)
Forecast House Report, 14:00 corresponding to existing report
XML ’ (Cl243), containing information

18:00, for Clearing Member's P account

21:00 only.
Example File Name:
84RPTCI263MNOHB2021051010
0111.XML
CI263 will be generated only for
CMs.

3. | CC264, Netting House EOD New XML report (CC264)

corresponding to existing report
(CC244), containing information
for Clearing Member’s P account
only.

Example File Name:
84RPTCC264MNOHB20210510.
XML

CC264 will be generated only for
CMs.
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4. | ClI273, Netting Portfolio
Forecast House Report,
Csv

10:00,
14:00,
18:00,
21:00

New CSV report (CI273)
corresponding to existing report
(CI1253), containing information
for Clearing Member’s P account
only.

Example File Name:
84RPTCI273MNOHB2021051010
0121.CSV

CI273 will be generated only for
CMs.

3.3 Interface changes

No changes with this Release.

3.4 GUI changes

3.4.1 OTCGUI
No changes with this Release.

3.4.2 MCGUI

The risk factor tenors for inflation swaps will be changed.

The MC Sensitivity excel template as well as the Sensitivity Window in the MC-GUI will
be updated to support below tenors:

HICPxT and FRCPIx : 1M,1Y,2Y,3Y,4Y,5Y,6Y,7Y,8Y,9Y,10Y,12Y,15Y,20Y,25Y,30Y.
UK RPI: 1IM,1Y,2Y,3Y,4Y,5Y,6Y,7Y,8Y,9Y,10Y,12Y,15Y,20Y,25Y,30Y,40Y,50Y.

The following ZCIS tenors will be decomissioned:

ON, 1W, 2W, 3W, 2M, 3M, 4M, 5M, 6M, 7M, 8M, 9M, 10M, 11M, 15M, 18M, 21M, 11Y.
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4 Changes relevant for OTC NDF participants only

4.1 Functional Changes

The existing portfolio transfer functionality of IRS Swap will be extended to OTC NDF
product. Members will be allowed to download a portfolio containing any type of product
(IRS and NDF) from the OTC Web GUI and carry out the portfolio transfer. The
incremental risk check will always be carried out at the portfolio level. Only after
successfully portfolio risk check will new trades be created in the target accounts and
original trades in the source accounts will terminate. If the portfolio risk check fails, no
trade will be created in the target accounts and the portfolio transfer will be marked as a
failure.

4.2 Report enhancements
No changes with this Release.
4.3 Interface changes

No changes with this Release.

4.4 GUIchanges

441 OTCGUI
No changes with this Release.

4.4.2 MC GUI
No changes with this Release.
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5 Change Log

No Date Log entry

1.0 17. December 2021 Publication.

1.1 07. January 2022 Updates in chapter 2.2 (marked yellow).

1.2 18. January 2022 Updates in chapter 2.3 and 3.3 (marked green).
1.3 21. January 2022 Updates in chapter 2.2 (iSfKECIDINK).




