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Comparison of TSL Functionality Current vs. Future

With T7 10.1, Eurex will amend the Transaction Size Limits (TSL) functionality
v' The maintenance of TSLs will be enhanced (see changes below)
v' Clearing Members can define TSLs for their clearing clients

STSLs per:
Trading TSLs per: Type, Product Group, User Group
Participant Type, User, Product ETSLs per:
Type, Product, User
Clearing None STSLs per:
Member Type, Product Group, Clearing Client
Eurex TSL per: STSLs per:
Legal Product Group Type, Product Group
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Overview

o Aim of this presentation is to demonstrate how Trading Participants and Clearing Members
maintain TSLs in the T7 Admin GUI and in the T7 Clearer GUI.

o Administrators of a Trading Participant can see how to
= Create TSL User Groups
= Assign Users to TSL User Groups
= Set Standard TSLs
= Set Exception TSLs

o Administrators of a Clearing Member can see how to
= Set Standard TLS
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Step 1 — Create TSL User Groups

As a Trading Participant

Screenshot T7 Admin GUI

. Eurex Admin - ABCFRTRDO0N_GUI - DEVELOPMENT - PUBLIC-090 - Last

Application  View i Configuration Help
EIBI@I.E- FomiXlil
Main +

O GHEHEX

Alt-Drag Col

"=
TSLUserGrol? T5LUserGroupDescription
147 ABCFR, TRADER,
247 ABCFR HEAD_TRADER.
347 ABCFR SUPERYISCR

1= Add = Delete ) Undo Changes @8 Show Userll | &/ Apply

EUREX

Please note: In case you don’t plan to set any TSLs as a Trading
Participant, it is still necessary to create a user group. You don’t

need to proceed with Step 2, 3 or 4. After the set-up of a TSL User
Group, go to the Tab Standard TSLs, click on refresh and the limits
set by your Clearer and/or the Exchange will appear.

Description
* Inthe T7 Admin GUI go to TSL Maintenance / Tab TSL User Group

= Manually add new TSL User Groups via the Add Button, or

» Import new TSL User Groups using TSL_User_Group_Template.txt with
the Import button

= Save all changes by clicking the Apply button

Screenshot Template

[ T5L_User_Group_Template.txt - Notepad — O *

File Edit Format Yiew Help
TSLUserGroup; TSLUserGroupDescription
147 ;ABCFR TRADER

247 ,ABCFR HEAD_TRADER

347 ;ABCFR SUPER‘U‘ISORI

Ln 4, Col 21 100%  Windows (CRLF) UTF-8
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Step 2 — Assign Users to TSL User Groups
As a Trading Participant

Screenshot T7 Admin GUI

User Maintenance

* | LoginMame s -

=9 =Y

IL\P Nameo Loginfame TSLUserGroup ate
723 TRDOOL  ABCFRTRDOO 147 | ABCFR | EUREX

724 TRDOOZ  ABCFRTRDOO 147 | ABCFR | EUREX

725 TRDOO3  ABCFRTRDOD:
726 TRDOO4  ABCFRTRDOOS 347 | ABCFR | EUREX
727 TRDOOS  ABCFRTRDOOY
728 TRDOOE  ABCFRTRDOOE 147 | ABCFR | EUREX
729 TRDOO?  ABCFRTRLOO
730 TRDOOS  ABCFRTROOO
731 TRDOO9  ABCFRTRDOOY
732 SECO01  ABCFRSECOOD
1025 UTRDO1  ABCFRUTRDO ABCFR | EUREX
1026 UHTRO1  ABCFRUHTRO ABCFR | EUREX
1027 UMMo01  ABCFRUMMOC
1028 UHMMOL  ABCFRUHMMC
1029 USPY01l  ABCFRUSPVO
1050 USECO1  ABCFRUSECD
1053 GMEXTT ABCFRGMEXT

EUREX

User Maintenance Wizard ABCFRTRD001 - General Attributes

Steps

1. General Attributes

2, On-Exch Attributes

3. On-Exch Roles & T5L

4. TES Attributes

5. TES Roles & T5L

General Attributes

Level,
Id: 723
Mame: TRDOO1
LoginMame: ABCFRTRDOO1
Category:
UserGroup: GR1

UserRiskGroup:

Status: ACTIVE
EffectiveStatus: | ACTIVE
IsUSLocated:

IsProtected: l:‘
Level: TRADER.

MaxOrdervalue: | 9999999999

TSLUserGroup: | 147

Maintenance of general attributes like Name, Category, UserGroup and

ABCFR
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Description

* Inthe T7 Admin GUI go to User Maintenance

= Manually assign users to TSL User Group
with the User Maintenance Wizard, or

* |Import new TSL User Assignments using
TSL_User_Assignment_Template.txt with the
Import button (selecting Customized General

Attributes)

= Save all changes by clicking the Apply button

Screenshot Template

j User_Group_Assignment_Template.txt - Notepad

File Edit Format View Help
LoginName; TSLUserGroup
ABCFRTRD@Bl;lﬁL?|ABCFR|EURE)4

Ln2, Col 28 100%  Windows (CRLF)

UTF-8
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Step 3 — Set Standard TSLs
As a Trading Participant

Screenshot T7 Admin GUI

. Eurex Admin - ABCFRTRDO01_GUI - DEVELOPMENMT - PUBLIC-080 - Last Login: 11.03.2022 11:13:05

Application  View, i Configuration Help
Main +

5L User Group = Exception TSLs

TilUserGroup | &5 [ Product:l:l &,

TallserGroup  TSLProduckcroup

TSLProductGroup: TSLProductGroupDescription:

TaLProductGroupDescription MaxTESQEYEYEU  MaxOrderQtvByEU MaxCalSpreadQbyEyvEL

147 ELREXTSL DEFALLT EUREX TSL PRODCUT GROUP

147 DiIrrTY 1 AGRICULTURAL INDEX FUTURES 999999 999999 999999
147 BTRF40 BASKET TOTAL RETURN FUTURES

147 DY 2 COMMODITY INDEX FUTURES

€ undo Changes @ Show Products

+ Apply
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Description
* |nthe T7 Admin GUI go to TSL Maintenance / Tab
Standard TSLs

*= Manually amend new Standard TSLs, or

» Import Standard TSLs using STSL_TP_Template.txt with
the Import button

= Save all changes by clicking the Apply button

Screenshot Template

| STSL_TP_Template.txt - Notepad - O X

File Edit Format Miew Help
TSLUserGroup; TSLProductGroup ;MaxTESQtyByBU; MaxOrderQtyByBU; MaxCalSpread(QtyByBU
Ilr:l?;DUf-‘.'-Wi;la%;l%B;l%B

Ln 2, Col1 100%  Windows (CRLF) UTF-8
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Step 4 — Set Exception TSLs
As a Trading Participant

Screenshot T7 Admin GUI

. Eurex Admin - ABCFRTRDO01_GUI - DEVELOPMENT - PUBLIC-080 - Last Legin: 11.03.2022 11:13:05

Application  View, i Configuration  Help

Main +
Exception TSLs 0 HEEX
e

User Product | &F [

=1 ==Y

Lser o Prod& MaxTESQEy  MaxOrderQty  MaxCalendarspreadby  EFfMaxTESQEy EFfMaxOrderQhy  EFfMaxCalSpreadby
ABCFRTROOOL ALY 10000 10000 a 10000 10000 a
ABCFRTRDOOL BAS 10000 10000 a 10000 10000 u]
ABCFRTRDOOL  BAY 10000 10000 o] 10000 10000 u]
ABCFRTROOOL  BMW 10000 10000 a 10000 10000 u]
ABCFRTRDOOL BMNP 10000 10000 a 10000 10000 u]

n

5 SN RPFE 10000 1nn00n 1nnn 1n0nn
m = Delete €3 Undo Changes W Apply
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Description
* |In T7 Admin GUI go to TSL Maintenance / Tab
Exception TSL
= Manually add new Exception TSLs via the Add
button, or

» Import Exception TSLs using ETSL_Template.txt
with the Import button

= Save all changes by clicking the Apply button

Screenshot Template

| ETSL_Template.tet - Notepad — O *
File Edit Format View Help
User;Product;MaxCalendarSpread(ty;MaxOrderQty ;MaxTESQty ~

ABCFRTRDEO1;ALV;1000;);8
W

Ln 2 Col 22 100%  Windows (CRLF) UTF-8
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Step 1 — Set Standard TSLs

As a Clearin

Screenshot T7 Clea

g Member

rer GUI

. Eurex Clearer - CBKFRCLROO1_GUI - MAS - DEVELOPMENT - PUBLIC-090 - Last Login: 04.03.2022 11:30:34

Application  View, i Configuration Help
Main +

Standard TSLs

TradingBusinessLUnik s -

=Y

TradingBusinessUl% TaLProduckGroup

Product: %, TSLProductGroup: T5LProductGroupDescription:

T3LProduct GroupDescription

MaxTESQEYEy T MaxCrderQtyByCM  MaxCalSpreadQtyEyCM

CARLD ELREXTSL
CARLO DUMRTY 1
CARLD BTRF40
CARLD DUMPMY 2
[ati1=1Nat il IR

€ undo Changes @M Show Products

DEFALILT EUREX TSL PRODCUT GROLP
AGRICULTURAL INDEX FUTURES
BASKET TOTAL RETURM FUTURES
COMMODITY INDEX FUTURES

COMBACETTY TRINEY SDTTORS

£z

EUREX
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Description

» Inthe T7 Clearer GUI go to TSL Maintenance

* Manually amend new Standard TSLs, or
* |mport Standard TSLs using STSL_CM_Template.txt with

the Import button

= Save all changes by clicking the Apply button

Screenshot Template

j STSL_CM_Template.txt - Notepad
File Edit Format Wiew Help

— O

hradingBusinessUnit; TSLProductGroup ; MaxTESQtyByCM; MaxOrderQtyByCM;MaxCalSpreadQtyByCM

CARLO;DUMMY1; 1006 ; 1000 ; 1000

Ln1, Col1

100%  Windows (CRLF)

UTF-28
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