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DEFAULT MANAGEMENT AUCTION RULES

Pre-Auction Procedures

Specific Terms

(iv) the scheduled auction date (the “Auction Date”) and the commencement time, as
of which the respective Bids can be submitted (the “Commencement Time”),

(vi) the scheduled expiration time by which the respective Bids have to be submitted
pursuant to Number 5 by the relevant Participating Bidder (the “Expiration Time”),

(vii) the Auction Format (as defined in Number 7 below), and

(viii) the date and time of acceptance of the winning Bids (the “Acceptance Date”
and “Acceptance Time”) and the date and time of settlement of the auction
(the “Settlement Date” and the “Settlement Time”).

Auction Format

When conducting a DM Auction in accordance with these DM Auction Rules, Eurex
Clearing AG shall, unless stated otherwise in the Specific Terms, apply the Auction
Format of a “Multi Unit — Pay as you bid”. Notwithstanding the provisions in Sentence 1,
if at least one of the relevant DM Auction Transactions or DM Hedging Transactions
qualifies as OTC Interest Rate Derivative Transaction, Interest Rate Derivative
Transaction or OTC Currency-NDF Transaction, Eurex Clearing AG shall generally
conduct separate DM Auctions per currency or Currency Pair, respectively and shall
apply the Auction Format of a “Single Unit — Pay as you bid".

Fkkkkddkkdkkkok

171-22 (100)_h
Public



Eurex08e

As of 27.06.2022

Price List of Eurex Clearing AG

Page 1

AMENDMENTS ARE MARKED AS FOLLOWS:
INSERTIONS ARE UNDERLINED

DELETIONS ARE CROSSED OUT

Fedede e dededededede e e dedede de o de ek ok o o e e e e e R R R R R R R R R R R R R R R R R R R R R R Rk Rk k ok ke

[...]

1 Clearing and Settlement Fees for OTC EX Transactions, OTC XCCY Transactions
and-OTC NDF Transactions

For the clearing of OFC-FX-Transactions-OTCXCCY-Transactions-and-OTC NDF
Transaction pursuant to Chapter VIl Part-3;-Part4-and-Part 5 of the Clearing Conditions,
Eurex Clearing will charge fees for the clearing and settlement of OTFC-FXTransactions;
OTCXCCY Transactions-and-OTC NDF Transaction — as far as the OTC-FXTransaction;
OTCXCCY Transaction-and-OTC NDF Transaction have been novated pursuant to
Chapter VIII Part 1,Rart 3, Part 4-and Part 5 of the Clearing Conditions as follows:

111 Clearing Fees

{4)—The fees and their calculation outlined in Number 11.26 apply to OTC NDF
Transactions. In general, the fees are based on the underlying notional amount in
the base currency of the relevant OTC NDF Transaction (the “OTC NDF Notional
Amount”).
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The fees for OTC NDF Transactions are charged to the Clearing Member regardless
of whether such transactions are Own Transactions or Client-Related Transactions.

The standard pricing model pursuant to Number 11.26 (“Standard Pricing Model
for OTC NDF Transactions”) applies to OTC NDF TransactionTransactions and is
offered for Clearing Members.

41.2 Standard Pricina Model for OTC_EX.T .

Booking Fee
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11.26 Standard Pricing Model for OTC NDF Transactions
[...]

11.26.1 Booking Fee per OTC NDF Transaction
[...]

11.26.2 Booking Fee per OTC NDF Transaction for Bulk Backloading
[...]

[...]
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