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Objectives & Approach
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Identification of Margin Requirements Allocate margin requirements to the different business lines

Back charging of costs Collateral provision results in collateral fees. Those should be traceable to the liquidation 

group / business lines 

Collateral Provision Collateral provision and segregation per business line would be preferred to trace back to 

the related costs. 

Shortcoming Segregated collateral provision for prop business could come together with several 

shortcomings including no availability of cross product margining, higher collateral 

provisions necessary / increased amount of intraday margin calls. 

Approach to Margin Allocation
▪ Pro rata allocation using reports

▪ Partial enhancement of reports with asset class information



General Set-up2
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Clearing Members Account Structure

P1 P2 M1 M2 A1 A9 A362 An

Client / Fund ManagerAccount Sponsor

…

Risk Netting Unit

Collateral Unit

PP

(incl. ETD, OTC, Repo, 

GC-Pooling and FWB)*

House

Clearing Member

Standard Collateral Pool

*For other markets than ETD usually, there is always just one P account with one net margin requirement

The mapping between accounts and pools is visible on all related reports and on the C7 GUI

… …

RNU1

Client Coll. Pool 1

RNU9 RNU362 RNUn

… …

One or Multiple Accounts can correspond to a 

single Collateral Pool.

Client 

Coll. 

Pool 2

Client 

Coll. 

Pool n

Each Account has exactly one Risk Netting Unit.

…



Liquidation Groups Overview

▪ Definition

A liquidation group combines cleared products across markets 

cleared by Eurex Clearing that shares similar risk profiles.

▪ Sources and Manuals: 

• Eurex Website: 

Risk Parameters -> Liquidation Groups

• The Transparency enabler files in the Common Report 

Engine (CRE): Theoretical Prices and Instrument 

Configuration (THEOI) provides theoretical prices that reflect 

hypothetical returns over the n-day liquidation period of the 

respective Liquidation Group. It includes structured 

descriptions of instruments, covering product and asset types 

as well as days to expiry. It also contains the mapping of 

instruments per Liquidation Group, including Liquidation 

Group Splits and FX Rates.
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Liquidation Group Name

PEQ01 Listed Equity (Index) Derivatives Liquidation 

Group 

PFI01* Listed Fixed Income Liquidation Group

PCM01 Commodity (Index) Derivatives Liquidation Group

PPM01 Precious Metal Derivatives Liquidation Group 

PFX01 FX Derivatives Liquidation Group 

PNF01 FX NDF Liquidation Group 

PEF01 Derivatives on Fixed Income ETFs Liquidation 

Group 

PCY01 Crypto Derivatives Liquidation Group 

PBN01** Bond Liquidation Group

*Further contains all OTC Interest Rate Derivatives (IRS) transactions (according to the Clearing 

Conditions Chapter VIII) in products as described on the Eurex OTC Clear IRS webpage.

   **Additional Bond Liquidation Group defined for Default Management purposes (auctions and default 

fund segmentation). Contains all Special Repo transactions and all GC Pooling transactions excluding 

the GC Pooling Equity Basket. This is a legal liquidation group and has no impact on margining.

https://www.eurex.com/ec-en/services/risk-parameters
https://www.eurex.com/ec-en/services/risk-parameters#:~:text=Download-,Liquidation%20Groups,is%20a%20legal%20liquidation%20group%20and%20has%20no%20impact%20on%20margining.,-Risk%2Dbased%20margining


Margin Classes Overview
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Definition

▪ Margin classes are relevant only for Risk-based Margining

▪ Respectively they are relevant only for the calculation of margin for cash market

▪ The different margin classes are summarized in margin groups

▪ The lists of margin classes and margin groups can be found on the website:

• Margin Classes for Bonds.

• Margin Classes for Equities.

Reports

▪ In the reports CI050 and CI030, the margin classes and respective groups are available.

▪ For OTC and ETD Derivatives there is no margin classes in the report; the respective Liquidation group is reported in the field for Margin group.

▪ All other reported Margin Classes belong to Equities or Bonds as per the documentation on the website.

https://www.eurex.com/ec-en/services/risk-parameters#:~:text=Margin%20Parameters%20for%20Bonds%20and%20Repos
https://www.eurex.com/ec-en/services/risk-parameters#:~:text=Margin%20Parameters%20for%20Bonds%20and%20Repos
https://www.eurex.com/ec-en/services/risk-parameters#:~:text=Margin%20Parameters%20CCP%20Instruments%20(excl.%20Bonds)
https://www.eurex.com/ec-en/services/risk-parameters#:~:text=Margin%20Parameters%20CCP%20Instruments%20(excl.%20Bonds)


Report Mapping3
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Mapping Example Overview (Standard Collateral Pool)
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In the following slides, we will illustrate the mapping process using a general example with dummy data.

▪ Member ID: ABDFR

▪ Hypothetical Date: January 1, 2025

▪ In Scope: P Accounts, PP Risk netting Unit (RNU), and Standard Collateral Pool only

This example provides mapping for:

▪ Total Margin Requirement 

▪ Collateral

▪ Securities Collateral Fee

▪ Cash Handling Fee

Assumptions

▪ ISA is not considered in this analysis

▪ Omnibus Accounts are not considered



Mapping Example Overview (Client Collateral Pool)
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In the following slides, we will illustrate the mapping process using a general example with dummy data.

▪ Member ID: ABDFR

▪ Hypothetical Date: January 1, 2025

▪ In Scope: A Accounts and Client Collateral Pool only

This example provides mapping for:

▪ Total Margin Requirement 

▪ Collateral

▪ Securities Collateral Fee

▪ Cash Handling Fee

Assumptions

▪ ISA is not considered in this analysis



Breakdown
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Total Margin 

Requirement
Pro Rata Ratio Collateral

Securities 

Collateral Fee
Cash Handling Fee

Identification of the Total 

Margin Requirement

using CB236.



CB236 Daily Security Collateral Coverage
Overview

▪ Description: 

The Daily Security Collateral Coverage Report provides daily, per collateral pool, the end of day margin requirements per Risk Netting Unit 

and Liquidation Group in relation to the securities collateral fee. 

In addition, the usage of cross margining and the margin multiplier for the fee calculation is shown.

The report is available for EUREX/ECAG Members.

▪ Source: Eurex XML Reference Manual on the Eurex Clearing Website
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https://www.eurex.com/ec-en/


CB236 Daily Security Collateral Coverage – P Accounts
Pro Rata Calculation from CB236
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FACT_DATE
CLEARING

_MEMBER
RISK_NETTING_UNIT

LIQUIDATION

_GROUPS
MARGIN_REQUIREMENT COLLATERAL_POOL_ID Pro Rata (MR per LG /TMR)

1/1/2025 ABDFR PP PEQ01 700,000,000 ABDFRXSTANDARD = 700,000,000 / 1,000,000,000 = 70.0%

1/1/2025 ABDFR PP PFI01 30,000,000 ABDFRXSTANDARD 3.0%

1/1/2025 ABDFR PP PCB01 5,000,000 ABDFRXSTANDARD 0.5%

1/1/2025 ABDFR PP REPOS 200,000,000 ABDFRXSTANDARD 20.0%

1/1/2025 ABDFR PP OTC_IRS 10,000,000 ABDFRXSTANDARD 1.0%

1/1/2025 ABDFR PP GC_POOLING 40,000,000 ABDFRXSTANDARD 4.0%

1/1/2025 ABDFR PP FWB 15,000,000 ABDFRXSTANDARD 1.5%

Total Margin Requirement (TMR) 1,000,000,000

One Risk Netting Unit PP 

always for Prop Accounts
Liquidation 

Groups
Margin Requirement

(MR)

Standard pool always

for Prop Accounts

Pro Rata Ratio per LG



CB236 Daily Security Collateral Coverage – A Accounts
Pro Rata Calculation from CB236
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FACT_DATE
CLEARING

_MEMBER
RISK_NETTING_UNIT

LIQUIDATION

_GROUPS
MARGIN_REQUIREMENT COLLATERAL_POOL_ID Pro Rata (MR per LG /TMR)

1/1/2025 ABDFR A1 PEQ01 700,000,000 ABDFRXCLIENTECM = 700,000,000 / 1,265,000,000 = 55.34%

1/1/2025 ABDFR A1 PFI01 300,000,000 ABDFRXCLIENTECM = 300,000,000 / 1,265,000,000 = 23.72%

1/1/2025 ABDFR A2 PCB01 0 ABDFRXCLIENTECM 0.0%

1/1/2025 ABDFR A9 REPOS 200,000,000 ABDFRXCLIENTECM 15.81%

1/1/2025 ABDFR A9 OTC_IRS 10,000,000 ABDFRXCLIENTECM 0.79%

1/1/2025 ABDFR A9 GC_POOLING 40,000,000 ABDFRXCLIENTECM 3.16%

1/1/2025 ABDFR A10 FWB 15,000,000 ABDFRXCLIENTECM 1.18%

Different Risk Netting Units 

for Client Accounts
Liquidation 

Groups

Margin Requirement

(MR)
Client pool Pro Rata Ratio per LG

Total Margin Requirement (TMR) 1,265,000,000



CB236 Daily Security Collateral Coverage – A Accounts
Pro Rata Calculation from CB236
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FACT_DATE
CLEARING

_MEMBER
RISK_NETTING_UNIT

LIQUIDATION

_GROUPS
MARGIN_REQUIREMENT COLLATERAL_POOL_ID Pro Rata (MR per LG /TMR)

1/1/2025 ABDFR A1 PEQ01 700,000,000 ABDFRXCLIENTECM = 700,000,000 / 1,000,000,000 = 70.0%

1/1/2025 ABDFR A1 PFI01 300,000,000 ABDFRXCLIENTECM = 300,000,000 / 1,000,000,000 = 30.0%

1/1/2025 ABDFR A2 PCB01 0 ABDFRXCLIENTECM 0.0%

1/1/2025 ABDFR A9 REPOS 200,000,000 ABDFRXCLIENTECM2 = 200,000,000 / 265,000,000 = 75.47%

1/1/2025 ABDFR A9 OTC_IRS 10,000,000 ABDFRXCLIENTECM2 = 10,000,000 / 265,000,000 = 3.77%

1/1/2025 ABDFR A9 GC_POOLING 40,000,000 ABDFRXCLIENTECM2 15.09%

1/1/2025 ABDFR A10 FWB 15,000,000 ABDFRXCLIENTECM2 5.67%

Different Risk Netting Units 

for Client Accounts
Liquidation 

Groups

Margin Requirement

(MR)
Client pool Pro Rata Ratio per LG

Total Margin Requirement (TMR) 1,265,000,000

1,000,000,000

Total Margin Requirements (TMR) for 

A9 and A10 accounts
265,000,000

Total Margin Requirements (TMR) for 

A1 and A2 accounts



Breakdown
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Total Margin 

Requirement
Pro Rata Ratio Collateral

Securities 

Collateral Fee
Cash Handling Fee



CD042 Daily Settlement Statement
Overview

▪ Description: 

This report describes the daily settlements. It lists the necessary margin requirements, pledged cash and security balances and the 

cover credits and debits. The "over/under" cover values by currency are converted into the collateral pool currency and summed to 

calculate the net margin profit or deficit. 

Only for fully segregated DC Market Participants this report will contain data. For omnibus segregated DC Market Participants as well 

as not segregated DC Market Participants this report will always be empty. Entries for currencies with empty (zero) values will be 

omitted. However, the entry in the clearing currency will be available. i.e: If all the following fields are with zero value for a non-clearing 

currency (recA_secuTotBalAmnt), (recA_guarTotBalAmnt), (recA_cshCollAmnt), (recA_mgnReqrAmnt), the entire row will be omitted. 

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

No Text version is available for CD042.

▪ Source: Eurex XML Reference Manual on the Eurex Clearing Website
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https://www.eurex.com/ec-en/


CD042 Daily Settlement Statement
Report Sample
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Fact Date 

FACT_DATE

Tech 

Environment 

HDR_ENVTEXT

Report Code ID 

HDR_RPTCOD

Delivering 

Clearing 

Member Id 

GRP_MEMB

CLGIDCODF

ROM

Clearing 

Member 

Institution 

GRP1_MEM

BCLGIDCOD

Clearing 

Member 

Currency 

GRP12_CLG

MEMBCURR

TYPCOD

Pool Id GRP1_POOLID

Member Initiated the 

Give-up or Position 

Transfer Transaction 

GRP_MEMBEXCHID

CODFROM

Currency 

Type Code 

GRP1_CURR

TYPCOD

Clearing Member 

Margin Requirement 

GRP12_MGNREQRA

MNT

Cash Collateral 

Amount 

RECA_CSHCOLL

AMNT

Security 

Collateral 

Value 

RECA_SECU

TOTBALAM

NT

01/01/2026 P CD042 ABDFR ABDFR EUR ABDFRXSTANDARD ABDFR EUR 1,000,000,000 966,400,000 600,000 

Total 

Cash 

Collateral

Total 

Security 

Collateral

Total Collateral

Total Margin 

Requirement

Standard pool 

always for P 

Accounts

=▪ CD042: Margin requirement and collateral are reported per currency

▪ CB236: Margin Requirement is reported only in clearing currency

▪ CD042 contains the Adjusted Exchange Rate (FX rate & haircut) for

conversion of the values into clearing currency

▪ The rate can be found in the field RECA_ADJEXCHRAT



CB236

Pro Rata Allocation for Collateral Using CB236 and CD042 – P Accounts
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Liquidation Groups
Pro Rata Allocation

Ratio
Total Collateral per LG (EUR)

PEQ01 70.0% = Ratio * Tot. Coll = 676,900,000 

PFI01 3.0% 29,010,000 

PCB01 0.5% 4,835,000 

REPOS 20.0% 193,400,000 

OTC_IRD 1.0% 9,670,000 

GC_POOLING 4.0% 38,680,000 

FWB 1.5% 14,505,000

Tot. Coll = 967,000,000 

CD042

Calculated 

Pro Rata 

Ratios per 

Liquidation 

Group

Sourced 

Collateral 

amounts



Breakdown
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Total Margin 

Requirement
Pro Rata Ratio Collateral

Securities 

Collateral Fee
Cash Handling Fee



CB235 Daily Security Collateral Fee Statement

▪ Description: 

The daily security collateral fee statement reports the daily security collateral fee per collateral pool. Additionally, the accumulated security 

collateral fee month to date is reported per Clearing Member. The report is available for EUREX/ECAG Members.

▪ Source: Eurex XML Reference Manual on the Eurex Clearing Website

▪ Sample: 
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https://www.eurex.com/ec-en/


Pro Rata Allocation of the Securities Collateral Fee Using

CB235 and CB236
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Liquidation 

Groups

Pro Rata 

Allocation

Ratio

Security Collateral 

Fee (EUR)

PEQ01 70.0%
= Ratio * Tot. Sec. Coll. 

Fee1 = 1.1507

PFI01 3.0% 0.0493

PCB01 0.5% 0.0082

REPOS 20.0% 0.3288

OTC_IRD 1.0% 0.0164

GC_POOLING 4.0% 0.0658

FWB 1.5% 0.0246

Tot. Sec. Coll. Fee1 = 

1.6438

CB235
CB236

Calculated 

Pro Rata per 

Liquidation 

Group

1 Total Security Collateral Fee



Breakdown
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Total Margin 

Requirement
Pro Rata Ratio Collateral

Securities 

Collateral Fee
Cash Handling Fee



▪ Description: 

This monthly report shows the interest earned on cash collateral held with Eurex Clearing or ECC and the respective cash handling 

fee, summed up for each calendar day, and aggregated for the month. The report is generated per pool ID ('poolID'), type of money 

('typeOfMoney') and currency ('currTypCod') once the interest is calculated and posted.

The report shows the ending balances of the interest earned on cash and the cash handling fee ('intErnCshBalAmnt', 'feeCshBalAmnt'), 

the applied interest and fee rates ('intErnRatPct', 'feeRatPct'), the calculated values of the interest and fee for each calendar day 

('dlyInErnAmnt', 'dlyFeeAmnt'), their sum ('dlyIntAmnt'), and an overall value for the month ('sumCurrDlyIntAmnt'). It also shows the 

accrued net interest to date ('aggAmntToDate'). In addition, the report shows the details of the effective transactions at CM level 

('trnCurrTypCod', 'trnValDat', 'trnAmount'). The outcome can be either i) credit of interest earned after deduction of the cash handling fee (if 

'trnAmount' is positive) or ii) a payment to Eurex Clearing or ECC (if 'trnAmount' is negative). The cash handling fee is not applicable to 

ECC. The CM's version of the report contains all pools of the CM and its DC Market Participants at ECAG as well as all pools of their ISA 

Direct members at ECAG. The ISA Direct members at ECAG will receive the report displaying their pools. The data at DC Market 

Participant level is provided only if they are fully segregated. For other clients the report will be empty. 

The report is available for ECAG and ECC Members. 

▪ Source: Eurex XML Reference Manual on the Eurex Clearing Website
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CD230 Monthly Interest Report
Overview

https://www.eurex.com/ec-en/


CD231 Daily Preliminary Interest Report
Overview
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▪ Description: 

This daily preliminary report shows the interest earned on cash collateral held with Eurex Clearing or ECC and the respective cash 

handling fee, summed up for each calendar day, and aggregated to date. The report is generated per pool ID ('poolID'), type of money 

('typeOfMoney') and currency ('currTypCod') and is provided every business day. 

The report shows the ending balances of the interest earned on cash and the cash handling fee ('intErnCshBalAmnt', 'feeCshBalAmnt '), 

the applied interest and fee rates ('intErnRatPct', 'feeRatPct'), the calculated values of the interest and fee for each calendar day 

('dlyInErnAmnt', 'dlyFeeAmnt'), their sum ('dlyIntAmnt'), and the accrued value for the current month ('sumCurrDlyIntAmnt'). It also 

shows the accrued net interest to date ('aggAmntToDate'). In addition, the report shows the preliminary details of the expected 

transactions at CM level ('trnCurrTypCod', 'trnAmount'). The outcome can be either i) credit of interest earned after deduction of the cash 

handling fee (if 'trnAmount' is positive) or ii) a payment to Eurex Clearing or ECC (if 'trnAmount' is negative). The cash handling fee is 

not applicable to ECC. The CM's version of the report contains all pools of the CM and its DC Market Participants at ECAG as well as all 

pools of their ISA Direct members at ECAG. The ISA Direct members at ECAG will receive the report displaying their pools. The data at 

DC Market Participant level is provided only if they are fully segregated. For other clients the report will be empty.

The report is available for ECAG and ECC Members. 

▪ Source: Eurex XML Reference Manual on the Eurex Clearing Website

https://www.eurex.com/ec-en/


CD230 Monthly Interest Report
Report Example
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hdr_mem

bId

hdr_rptPr

ntEffDat

grp10_m

embExch

IdCod

grp11_poolId grp11_poolOwner
grp12_cu

rrTypCod

grp12_typ

eOfMoney
recA_date recA_feeCshBalAmnt recA_intErnCshBalAmnt recA_feeNam recA_intErnNam

recA_fee

RatPct

recA_intErn

RatPct

recA_dlyFee

Amnt

recA_dlyInt

ErnAmnt

recA_dlyInt

Amnt

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/1/2025 1,094,376,949.93 1,094,376,949.93 STANDARD BENCHMARK 0.2 3.9 - 6,079.87 118,557.50 112,477.63 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/2/2025 1,120,468,485.52 1,120,468,485.52 STANDARD BENCHMARK 0.2 3.9 - 6,224.82 121,384.09 115,159.26 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/3/2025 1,160,690,365.66 1,160,690,365.66 STANDARD BENCHMARK 0.2 3.9 - 6,448.28 125,741.46 119,293.18 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/4/2025 1,160,690,365.66 1,160,690,365.66 STANDARD BENCHMARK 0.2 3.9 - 6,448.28 125,741.46 119,293.18 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/5/2025 1,160,690,365.66 1,160,690,365.66 STANDARD BENCHMARK 0.2 3.9 - 6,448.28 125,741.46 119,293.18 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/6/2025 1,108,166,591.31 1,108,166,591.31 STANDARD BENCHMARK 0.2 3.9 - 6,156.48 120,051.38 113,894.90 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/7/2025 1,139,524,526.34 1,139,524,526.34 STANDARD BENCHMARK 0.2 3.9 - 6,330.69 123,448.49 117,117.80 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/8/2025 1,095,939,586.38 1,095,939,586.38 STANDARD BENCHMARK 0.2 3.9 - 6,088.55 118,726.79 112,638.24 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/9/2025 1,106,839,173.46 1,106,839,173.46 STANDARD BENCHMARK 0.2 3.9 - 6,149.11 119,907.58 113,758.47 

ABDFR 1/01/2025 ABDFR ABDFRXSTANDARD ABDFR EUR O 2/10/2025 1,090,725,280.48 1,090,725,280.48 STANDARD BENCHMARK 0.2 3.9 - 6,059.58 118,161.91 112,102.32 



Pro Rata Allocation of the Cash Handling Fee Using CB236 

and CD231

28

Pro Rata 

Allocation
Ratio

Cash Handling Fee 

(EUR)

PEQ01 70.0%
= 70% * Tot. Cash. 

Han. Fee1 = - 3760.55

PFI01 3.0% -161.1666

PCB01 0.5% -26.8611

REPOS 20.0% -1074.444

OTC_IRD 1.0% -53.7222

GC_POOLING 4.0% -214.8888

FWB 1.5% -80.5873

- 5,372.22 

1 Total Cash Handling Fee

hdr_membId
hdr_rptPrnt

EffDat
grp11_poolId

grp11_pool

Owner

grp12_

currTyp

Cod

grp12_

typeOf

Money

recA_date
recA_feeCshBal

Amnt

recA_intErnCshBal

Amnt
recA_feeNam recA_intErnNam recA_feeRatPct

recA_intErnRat

Pct

recA_dlyFee

Amnt

recA_dlyIntErn

Amnt

recA_dlyInt

Amnt

ABDFR 1/01//2025 ABDFRXSTANDARD ABDFR EUR O 1/1/2025 967,000,000 967,000,000 STANDARD BENCHMARK 0.2 3.9 -5,372.22 104,758 99,386.11

ABDFR 1/01/2025 ABDFRXSTANDARD ABDFR EUR C 1/1/2025 0 0 STANDARD BENCHMARK 0.2 3.0 0 0 0

The CD231 report is a daily report that displays the Cash Handling Fees incurred on the previous day. This report can be utilized when to directly distribute and allocate the Cash 

Handling Fees on the same day. Nevertheless, it is recommended to rather use the monthly report CD230 with final amounts per day.

The daily interest amount to be paid is calculated as dlyIntAmnt = dlyIntErnAmnt + dlyFeeAmnt, where dlyFeeAmnt is always a negative value.

CB236

Calculated 

Pro Rata per 

Liquidation 

Group

Total Cash 

Handling Fee

CD231



Report Mapping Collateral – Summary
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Pro Rata Allocation Ratio Total Collateral per LG (EUR) Security Collateral Fee (EUR) Cash Handling Fee (EUR)

PEQ01 70.0%
= 70% * Tot. Coll1 

= 676,900,000 

= 70% * Tot. Sec. Coll. Fee2 

= 1.1507

= 70% * Tot. Cash. Han. Fee3

= 3760.55

PFI01 3.0% 29,010,000 0.0493 161.1666

PCB01 0.5% 4,835,000 0.0082 26.8611

REPOS 20.0% 193,400,000 0.3288 1074.444

OTC_IRD 1.0% 9,670,000 0.0164 53.7222

GC_POOLING 4.0% 38,680,000 0.0658 214.8888

FWB 1.5% 14,505,000 0.0246 80.5873

Totals 100% 967,000,000 1.6438 5,372.22

Total Collateral

CD042

Total Security Collateral Fee Cash Handling Fee

CB235

Calculated Pro Rata

CB236 CD231

Cash Collateral Amount 

RECA_CSHCOLLAMNT

SECCOLL Fee recA_dlyFeeAmnt

Fields

1 Total Collateral 
2 Total Security Collateral Fee
3 Total Cash Handling Fee, reported as a negative value in CD231; 

  for the distribution the nominal value is considered

Security Collateral Value 

RECA_SECUTOTBALAMNT

= = =MARGIN_REQUIREMENT

LIQUIDATION_GROUPS

&



Enhanced CD710 Daily Cash Account
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Description

This report contains the details of balances and transaction amounts of the cash account. 

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

Source: Eurex XML Reference Manual on the Eurex Clearing Website

Enhancement implemented in May 2025

▪ New field “Asset Class” (field name: AS - assetSource)  was introduced to  enable the identification of asset class 

for cash instructions with a clear origin.

▪ For cash instructions aggregating payments from different asset classes such as intraday margin calls, excess 

collateral pool transfer or quota cash positions for EMIR liquidity compliance the type “All Asset Classes” applies

https://www.eurex.com/ec-en/
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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 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: 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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