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1 Introduction

1.1  Purpose of this Document

This document provides an overview of the enhancements to the Eurex Clearing C7 SCS XML Reports that become
effective with the introduction of Eurex Clearing C7 SCS Release 5.5.

Please note that this document describes changes to the layout of XML Reports. The layout of text reports may
also be changed. Please refer to the Eurex Clearing C7 SCS XML Reports — Reference Manual for details.

The XML Report documentation will be published as “Eurex Clearing C7 SCS XML Reports- Reference Manual”
together with the “Eurex Clearing C7 SCS XML Reports - XML Schema Files” on the Eurex website
https://www.eurex.com/ex-en/.

1.2 Conventions used in this Document

Newly added code is provided in context, changes are marked in blue.
This chapter are only examples and not real changes.

settICurrency has been added | ce890KeyGrpl

in the ce890KeyGrp1. settlLoc m
settlAct m
settlCurrency m

Updated code is provided in context, changes are marked in yellow background.
settlCurrency has been added | ce890KeyGrp1l

in the ce890KeyGrp1l. settlLoc m

settlAct m

settlCurrency m

Deletions are marked inred-and-are-strikethrough.
settICurrency has been added |ce890KeyGrpl

in the ce890KeyGrp1l. settlLoc m
settlAct m
settlCurrency—m

Where necessary, detailed changes are additionally set in italics.



2. Changes to Data Fields
2.1. Updated Fields

2.1.1. clgHseSettlLoc

Description of the field This field contains the settlement account location of the clearing house. This
field is not filled when reporting trades that are not associated with a Delivery
Instruction.
Format alphanumeric 3
Valid Values Valid Values | Decodes | Descriptions
CBF Clearstream BankingFrankfurt Europe
CBL Clearstream Banking Luxembourg
CCO Euroclear UK & International
EOC Euroclear Bank
SIS SIX Segalntersettle Zurich
Where used - CE860 Pending Delivery Report

- CE861 Pending Delivery Report

- CE862 Pending Delivery Report

- CE865 Repo Pending Delivery Netting Report
- CE866 Repo Pending Delivery Netting Report
- CE867 Repo Pending Delivery Netting Report
- CE870 Settled Delivery Report

- CE871 Settled Delivery Report

- CE872 Settled Delivery Report

- CE875 Repo PFOD Instruction Report

- CE876 Repo PFOD Instruction Report

- CE877 Repo PFOD Instruction Report

2.1.2. dlvSettlLoc

Description of the field This field contains the settlement account location used for delivery.
This field is not filled for Single Trades.
Format alphanumeric 3
Valid Values Valid Values | Decodes | Descriptions
CBF Clearstream Banking-Frankfurt Europe
CBL Clearstream Banking Luxembourg
CCO Euroclear UK & International
CIK Euroclear Belgium
EOC Euroclear Bank
MOT Euronext Securities Milan
NEC Euroclear Nederland
SIC Euroclear France
SIS SIX Segalntersettle Zurich
Where used - CD850 Settled Cash Transactions Report

- CD851 Settled Cash Transactions Report

- CD852 Repo Settled Cash Transactions Report
- CE860 Pending Delivery Report

- CE861 Pending Delivery Report

- CE862 Pending Delivery Report

- CE865 Repo Pending Delivery Netting Report
- CE866 Repo Pending Delivery Netting Report
- CE867 Repo Pending Delivery Netting Report
- CE870 Settled Delivery Report

- CE871 Settled Delivery Report

- CE872 Settled Delivery Report

- CE875 Repo PFOD Instruction Report

- CE876 Repo PFOD Instruction Report
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- CE877 Repo PFOD Instruction Report

- CE890 Net Clearing Report- XEUR

- CE891 Net Clearing Report- XEUR

- CE892 Net Clearing Report- XEUR

- CE895 Net Clearing Report- XETR and XFRA
- CE896 Net Clearing Report- XETR and XFRA
- CE897 Net Clearing Report- XETR and XFRA

2.1.3. settlLoc

Description of the field This field contains the settlement location.
Format alphanumeric 3
Valid Values Valid Values | Decodes | Descriptions
CBF Clearstream BankingFrankfurt Europe
CBL Clearstream Banking Luxembourg
CCO Euroclear UK & International
CIK Euroclear Belgium
EOC Euroclear Bank
MOT Euronext Securities Milan
NEC Euroclear Nederland
SIC Euroclear France
SIS SIX Segalntersettle Zurich
Where used - CA870 Repo Custody Payment Statement

- CA871 Repo Custody Payment Statement

- CB830 Trades Action Report

- CB831 Trades Action Report

- CE860 Pending Delivery Report

- CE861 Pending Delivery Report

- CE862 Pending Delivery Report

- CE865 Repo Pending Delivery Netting Report
- CE866 Repo Pending Delivery Netting Report
- CE867 Repo Pending Delivery Netting Report
- CE870 Settled Delivery Report

- CE871 Settled Delivery Report

- CE872 Settled Delivery Report

- CE875 Repo PFOD Instruction Report

- CE876 Repo PFOD Instruction Report

- CE877 Repo PFOD Instruction Report

- CE880 GC Pooling Collateral Allocation Report
- CE881 GC Pooling Collateral Allocation Report
- CE882 GC Pooling Collateral Allocation Report
- CE890 Net Clearing Report- XEUR

- CE891 Net Clearing Report- XEUR

- CE892 Net Clearing Report- XEUR

- CE895 Net Clearing Report- XETR and XFRA

- CE896 Net Clearing Report- XETR and XFRA

- CE897 Net Clearing Report- XETR and XFRA

- CI870 Repo Intraday Settled Trade Report

- CI871 Repo Intraday Settled Trade Report

- CI872 Repo Intraday Settled Trade Report

- TC800 Repo Trade Confirmation Report

- TC801 Repo Trade Confirmation Report

- TC802 Repo Trade Confirmation Report

- TC850 Repo Contracts Report

- TC851 Repo Contracts Report

- TC852 Repo Contracts Report




2.1.4. trdlLoc

Description of the field This field contains the trading location the trade originates from. For Net Position
Trades filled with trading location determined during netting (depending on
Cross Cash Market Netting settings).

Format alphanumeric 4
Valid Values Valid Values | Decodes | Descriptions
ECAG used in case of Cross Cash Market Netting
XERE Eurex Repo
XETR Xetra Deutsche Boerse Xetra
XEUR Eurex Frankfurt
XFRA Xetra-Frankfurt2 Deutsche Boerse Frankfurt
Where used - CA870 Repo Custody Payment Statement

- CA871 Repo Custody Payment Statement

- CB830 Trades Action Report

- CB831 Trades Action Report

- CE860 Pending Delivery Report

- CE861 Pending Delivery Report

- CE862 Pending Delivery Report

- CE865 Repo Pending Delivery Netting Report
- CE866 Repo Pending Delivery Netting Report
- CE867 Repo Pending Delivery Netting Report
- CE870 Settled Delivery Report

- CE871 Settled Delivery Report

- CE872 Settled Delivery Report

- CE875 Repo PFOD Instruction Report

- CE876 Repo PFOD Instruction Report

- CE877 Repo PFOD Instruction Report

- CE880 GC Pooling Collateral Allocation Report
- CE881 GC Pooling Collateral Allocation Report
- CE882 GC Pooling Collateral Allocation Report
- CE890 Net Clearing Report- XEUR

- CE891 Net Clearing Report- XEUR

- CE892 Net Clearing Report- XEUR

- CE895 Net Clearing Report- XETR and XFRA

- CE896 Net Clearing Report- XETR and XFRA

- CE897 Net Clearing Report- XETR and XFRA

- CI870 Repo Intraday Settled Trade Report

- CI871 Repo Intraday Settled Trade Report

- CI872 Repo Intraday Settled Trade Report

- TC800 Repo Trade Confirmation Report

- TC801 Repo Trade Confirmation Report

- TC802 Repo Trade Confirmation Report

- TC850 Repo Contracts Report

- TC851 Repo Contracts Report

- TC852 Repo Contracts Report







3. Changes to Common Chapters

3.1. Update Glossary

Term Explanation

(1)CSD (International) Central Securities Depository

BBK Bundesbank Germany

C7 SCS C7 Securities Clearing Service — new securities clearing system

CBF Clearstream Europe

cars ; BankineF i 5

CBL Clearstream Banking Luxembourg or Clearstrearm-BankingFrankfurt
ternatienaHEBF-on 6-series accounts

CCO Euroclear UK & International

CCP Central Clearing Counterparty

CFl Classification of Financial Instruments

CIK Euroclear Belgium

CM Clearing Member

CREST Certificateless Registry for Electronic Share Transfer — Securities Settlement
System used by Euroclear UK & International Ltd

DIN Dual Instruction Netting

EOC Euroclear Bank

EoD End of the Day

FWB Frankfurter Wertpapierborse

LEI Legal Entity Identifier

MOT Euronext Securities Milan

NEC Euroclear Nederland

PFOD Payment Free of Delivery

SFTR Securities Financing Transactions Regulation

S Settlement Institution

SIC Euroclear France

SIN Single Instruction Netting

SIS SIX Segalntersettle Zurich

TDN Trade Date Netting

™ Trading Member




