eex

CUSTOMER INFORMATION 2017-05-04

EEX to launch Central & Eastern European Power Futures in cooper-
ation with the Power Exchange Central Europe (PXE)

Dear trading participants,

EEX will enhance its power derivatives offering by listing Central & Eastern European markets
on its platform in cooperation with Prague based Power Exchange Central Europe (PXE) on
15™ June 2017. Currently, PXE offers power derivatives contracts for the Czech Republic,
Hungary, Slovakia, Romania and Poland which will be migrated to EEX. The transfer of PXE
products to the EEX T7 platform opens up new trading opportunities for both PXE and EEX
members as they will gain access to the whole range of power derivatives products that is cur-
rently tradable on EEX and PXE. Furthermore, this step will open up Central and Eastern Eu-
ropean products to traders currently not active in this region.

Product Setup
The new contracts will be set up in the T7 trading system for exchange trading and trade regis-

tration as listed below:

Short Settlement Method
Code Name

FRPM PXE Romanian Financial Power Peak Month | financially settled
FRPQ PXE Romanian Financial Power Peak Quarter | financially settled
FRPY PXE Romanian Financial Power Peak Year financially settled
FXBM PXE Czech Financial Power Base Month financially settled
FXBQ PXE Czech Financial Power Base Quarter financially settled
FXBY PXE Czech Financial Power Base Year financially settled
FXPM PXE Czech Financial Power Peak Month financially settled
FXPQ PXE Czech Financial Power Peak Quarter financially settled
FXPY PXE Czech Financial Power Peak Year financially settled
FO9BM PXE Hungarian Financial Power Base Month financially settled
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FoBQ PXE Hungarian Financial Power Base Quarter financially settled
FOBY PXE Hungarian Financial Power Base Year financially settled
FOPM PXE Hungarian Financial Power Peak Month financially settled
FOPQ PXE Hungarian Financial Power Peak Quarter financially settled
FOPY PXE Hungarian Financial Power Peak Year financially settled
FYBM PXE Slovakian Financial Power Base Month | financially settled
FYBQ PXE Slovakian Financial Power Base Quarter |financially settled
FYBY PXE Slovakian Financial Power Base Year financially settled
FYPM PXE Slovakian Financial Power Peak Month | financially settled
FYPQ PXE Slovakian Financial Power Peak Quarter |financially settled
FYPY PXE Slovakian Financial Power Peak Year financially settled
FPBM PXE Polish Financial Power Base Month financially settled
FPBQ PXE Polish Financial Power Base Quarter financially settled
FPBY PXE Polish Financial Power Base Year financially settled
FPPM PXE Polish Financial Power Peak Month financially settled
FPPQ PXE Polish Financial Power Peak Quarter financially settled
FPPY PXE Polish Financial Power Peak Year financially settled
FSBM PXE Slovakian Physical Power Base Month physically settled*
FSBQ PXE Slovakian Physical Power Base Quarter | physically settled*
FSBY PXE Slovakian Physical Power Base Year physically settled*

* offered for Trade Registration only

The current EEX trade registration product for Romanian Power Baseload (FHBM, FHBQ and
FHBY) will be enabled for exchange trading on 15" June 2017 and renamed “PXE Romanian
Financial Power Base Futures®

Further details including ISIN and WKN can be found in the EEX contract specifications availa-

ble on EEX website via the following link:

https://www.eex.com/en/trading/rules-and-requlations/requlated-market

All contracts are settled against the Day Ahead Index specified in the EEX contract specifica-
tion.
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The technical setup, i.e. trading days and expiry is equivalent to existing EEX power futures
contracts and can be found in the contract details file following the link:

https://www.eex.com/en/trading/contract-details

Tradable Contracts

With the launch of these contracts in T7, the following maturities will be available for trading

and clearing:
Contract Number of tradable maturities
Base Month 7
Base Quarter 7
Bease Year 6
Peak Month 7
Peak Quarter 7
Peak Year 6
Mapping Rule

The mapping rules follow the already existing rules for other monthly, quarterly and yearly ma-

turities.

For further information please have a look into our contract details file published on our web-

site:

http://www.eex.com/en/trading/contract-details

Trading Hours

In line with other EEX products the new contracts are tradable during the regular trading hours
from 8:00 am to 6:00 pm CET on the exchange. Trade registration services are available for

the same time.

European Energy Exchange AG
Customer Information 2017-05-04 Page 3



eex

Product assignment

All EEX-only members admitted to trade financially settled power futures and prior approved by
ECC will be automatically assigned for exchange trading and trade registration in the new PXE
products. The PXE products will have a separate membership package. All membership fees
will be waived until 31%' December 2018 for new entrants to the PXE markets. For all other par-
ticipants it is necessary to inform your clearing bank (General Clearing Member) about your in-
tention to trade these products and to contact Member Readiness

(memberreadiness@ecc.de).

Fees

The following fees will apply for exchange trading and trade registration:

Fees

Transaction fees 0.015 €/ MWh

0.010 €/MWh for Czech & Slovakian Futures
Clearing fees 0.005 €/MWh for Romanian, Hungarian & Polish Futures

Delivery fees 0.025 €/MWh for PXE Slovakian Physical Power Futures

Technical Access

The new products will be automatically integrated into the EEX screen in the usual manner and
rolled out to our members. Customers trading via the Trayport® GlobalVision®" Portal (Trading
Gateway®" User) should use Trayport’'s Goldmapping®" Service or map the products manually,

as well as updating the workbooks to have these new contracts on the screen.

Users of the Exxeta Energy Trader® (EET) can configure the new Futures on their GUI them-
selves. The trade registration through via the known strait through process channels can be

done without adjustment.
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Please do not hesitate to contact EEX Market Supervision by phone +49 341 2156 222 if you
have any further questions.

Yours sincerely,

European Energy Exchange AG
Market Supervision

Telefon: +49 341 2156-222

Fax: +49 341 2156-229
E-Mail: trading@eex.com
WWw.eex.com
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KUNDENINFORMATION 2017-05-04

EEX fuhrt Stromfutures fur Mittel- und Osteuropa in Kooperation mit
der Power Exchange Central Europe (PXE) ein

Sehr geehrte Handelsteilnehmer,

am 15. Juni 2017 erweitert die EEX ihr Produktangebot an europaischen Strom-
Terminprodukten auf die mittel- und osteuropaischen Marktgebiete in Kooperation mit der in
Prag ansassigen Power Exchange Central Europe (PXE). Aktuell bietet die PXE Strom-
Terminprodukte fur die Marktgebiete Tschechische Republik, Ungarn, der Slowakei, Rumanien
sowie Polen an, welche auf das Handelssystem der EEX migriert werden. Die Integration der
PXE Produkte in das T7 Handelssystem der EEX eroffnet sowohl PXE- als auch EEX-
Mitgliedern neue Handelsmdglichkeiten durch den Zugang zur gemeinsamen Produktpalette.
Daruber hinaus 6ffnet die Migration den mittel- und osteuropéaischen Markt fir Handler, die

bisher noch nicht in diesen Regionen aktiv waren.

Produktsetup
Die neuen Kontrakte werden wie folgt im T7 Handelssystem fir den Bdrsenhandel und der

Registrierung von Geschéften zur Verfiigung stehen:

igg: Name Abwicklungsmethode
FRPM PXE Romanian Financial Power Peak Month | Finanziell
FRPQ PXE Romanian Financial Power Peak Quarter | Finanziell
FRPY PXE Romanian Financial Power Peak Year Finanziell
FXBM PXE Czech Financial Power Base Month Finanziell
FXBQ PXE Czech Financial Power Base Quarter Finanziell
FXBY PXE Czech Financial Power Base Year Finanziell
FXPM PXE Czech Financial Power Peak Month Finanziell
FXPQ PXE Czech Financial Power Peak Quarter Finanziell
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FXPY PXE Czech Financial Power Peak Year Finanziell
FOBM PXE Hungarian Financial Power Base Month Finanziell
Fo9BQ PXE Hungarian Financial Power Base Quarter Finanziell
FoBY PXE Hungarian Financial Power Base Year Finanziell
FOPM PXE Hungarian Financial Power Peak Month Finanziell
FOPQ PXE Hungarian Financial Power Peak Quarter Finanziell
FoPY PXE Hungarian Financial Power Peak Year Finanziell
FYBM PXE Slovakian Financial Power Base Month | Finanziell
FYBQ PXE Slovakian Financial Power Base Quarter | Finanziell
FYBY PXE Slovakian Financial Power Base Year Finanziell
FYPM PXE Slovakian Financial Power Peak Month | Finanziell
FYPQ PXE Slovakian Financial Power Peak Quarter | Finanziell
FYPY PXE Slovakian Financial Power Peak Year Finanziell
FPBM PXE Polish Financial Power Base Month Finanziell
FPBQ PXE Polish Financial Power Base Quarter Finanziell
FPBY PXE Polish Financial Power Base Year Finanziell
FPPM PXE Polish Financial Power Peak Month Finanziell
FPPQ PXE Polish Financial Power Peak Quarter Finanziell
FPPY PXE Polish Financial Power Peak Year Finanziell
FSBM PXE Slovakian Physical Power Base Month Physisch*
FSBQ PXE Slovakian Physical Power Base Quarter | Physisch*
FSBY PXE Slovakian Physical Power Base Year Physisch*

* nur zur Registrierung von Handelsgeschéften verfugbar

Der derzeit von der EEX zur Registrierung angebotenen Kontrakt ,Romania Power Baseload*
(FHBM, FHBQ und FHBY) wird zum 15. Juni 2017 zum Bérsenhandel zugelassen und in ,PXE

Romanian Financial Power Base Future* umbenannt.

Nahere Informationen einschlief3lich ISIN und WKN sind in den EEX Kontraktspezifikationen

auf der EEX Webseite unter dem folgenden Link zu finden:

https://www.eex.com/en/trading/rules-and-requlations/requlated-market
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Das Settlement der Kontrakte erfolgt anhand der, in den EEX Kontraktspezifikationen festge-

legten Indizes.

Das technische Setup der Kontrakte, wie bspw. Handelstage und Verfélle, ist analog zu beste-
henden EEX Stromfutures und wird in den EEX Kontraktspezifikationen unter dem folgen Link

beschrieben:

https://www.eex.com/en/trading/contract-details

Handelbare Kontrakte

Mit Handelsbeginn der Kontrakte im T7 System sind die folgenden Falligkeiten handelbar:

Kontrakt Handelbare Falligkeiten
Base Month 7
Base Quarter 7
Bease Year 6
Peak Month 7
Peak Quarter 7
Peak Year 6

Mapping-Regel

Die Mapping-Regeln folgen denen der bereits bestehenden Monats-, Quartal- und Jahreskon-

trakte.
Weitere Informationen entnehmen Sie bitte den neuen Kontraktdetails auf unserer Webseite:

http://www.eex.com/en/trading/contract-details

Handelszeiten

Im Einklang mit anderen EEX Produkten kénnen die neuen Futures wahrend der regularen

Handelszeiten von 8:00 bis 18:00 Uhr MEZ bérslich gehandelt werden. Der Trade Registration-
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Service wird zu denselben Zeiten angeboten.

Zulassung

Alle Handelsteilnehmer, die bereits an der EEX und ECC zum Bérsenhandel und zur Trade
Registration von finanziellen Stromfutures, zugelassen und berechtigt sind, erhalten automa-

tisch Zugang zu den neuen PXE Kontrakten.

Die PXE Kontrakte sind Bestandteil einer gesonderten Mitgliedschaft. Die Abrechnung der zu-
gehorigen Jahresentgelte wird fir Neuteilnehmer auf den PXE Markten bis zum 31. Dezember
2018 ausgesetzt. Teilnehmer der EEX, die bisher nicht fur Stromfutures zugelassen sind, in-
formieren bitte ihre Clearingbank (General Clearing Member) tber Ihr Interesse an diesen Pro-

dukten und kontaktieren Member Readiness unter memberreadiness@ecc.de.

Entgelte

Folgende Entgelte fallen fir den Borsenhandel und die Registrierung von Handelsgeschaften

an:
Entgelte
Transaktionsentgelte 0,015 €/ MWh
0,010 €/MWh fur Tschechische & Slowakische Futures
Clearingentgelte 0,005 €/MWh fiir Ruménische, Ungarische & Polnische Futures
Lieferentgelte 0,025 €/MWh fiir PXE Slovakian Physical Power Futures

Technischer Zugang

Die neuen Produkte werden wie gewohnt in den EEX Screen integriert und unseren Teilneh-
mern bereitgestellt. Kunden, die das Trayport® GlobalVisionSM Portal nutzen (Trading Gate-
way*" Nutzer), sollten die neuen Produkte iiber GoldmappingSM oder manuelles Mapping ein-

flgen. Zusatzlich ist es notwendig, die neuen Produkte in ihre Workbooks aufzunehmen.

Nutzer des Exxeta Energy Trader® kénnen sich die neuen Futures selbstandig in ihrer Ober-
flache konfigurieren. Die Standard Services der EEX hinsichtlich Clearing via EFET net (eXRP)

und Trayport Clearing Hub kdbnnen ohne zusétzliche Anpassungen genutzt werden.
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Fur Fragen steht Ihnen gern die EEX-Marktsteuerung unter Tel. +49 341 2156 222 zur Verfi-
gung.

Mit freundlichen GriiRen

European Energy Exchange AG
Market Supervision

Telefon: +49 341 2156-222

Fax: +49 341 2156-229
E-Mail: trading@eex.com
Www.eex.com
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