s CCW
eCCW Service

PRESENTATION

15 October, Brussels
16 October, Amsterdam and Paris
17 October, Lisbon
22 October, London and Paris
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eCCW Service Presentation

The scope of the meeting / presentation is to provi de an overview of

the eCCW offer, including a functional presentation
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eCCW Service Presentation

AGENDA

€J

Objectives & Scope of the offer

Q

Steps & Timelines
G How to connect & security

Functional presentation

€J

G Main windows & respective features

G Improvements / changes

€J

Questions & Answers
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Objectives & Scope of the Offer eCCW Service

G Objectives

A
A 4

A
A= 4
A
A= 4

To replace the current LCH.Clearnet workstation (CCW) by a more flexible
and less expensive solution (EUR 200 per access)

Quick implementation: no hardware, Internet connection
To enhance ergonomics & navigation by using web technology

S Scope

A
A= 4

€J

@ 0O 0

Same functions as currently offered by the CCW in order to reduce time to
market

Move of the C21 member window from the current PC-embedded solution
to a new internet browser-based interface

Internet Connedctivity facility allowing application access from everywhere
No obligation to dedicate hardware
Enhanced versions will be released as from 2008
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Offer release: Steps & Timelines eCCW Service

eCCW access cards: delivered to members as from September
User Guide: embedded in the software

Members presentation’s sessions: October

Target timelines — To be confirmed in due course

A
A= 4
A
A 4
A
A= 4

A
A= 4

Start eCCW EUA testing with members: October

eCCW service launch: November

eCCW and CCW parallel run in Production until end of 2007/beginning 2008
CCW dismantling: beginning of 2008
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Current CCW Architecture eCCW Service

C Reminder

G 2 Types of architecture relying on the private network between
LCH.Clearnet and the clearing members

S CCW over MSA

G Single or redundant MSA architecture connected to 2
Mbps leased line

G CCW over MSA is shared with CAP/MAP

G Some CCW over dedicated access (when no MSA available)
C Dedicated access router connected to 64 kbps leased line
G Max simultaneous CCW connected : 3
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Future eCCW Architecture eCCW Service

G Connection possible through:
C Internet (new)
C Using internet provider of the member

G eCCW services accessed from any member workstation
(although an authentication process has to take place
through the respective secure ID)

G Over MSA

G Through member private LAN solution (new)

G Through LCH Clearnet public LAN solution (dedicated PC)
G Over Dedicated Access (if already existing)

G Member private LAN solution (new)

G LCH.Clearnet public LAN solution (dedicated PC)
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How to Connect eCCW Service

G Each eCCW access package includes:
G 2 eCCW access cards (1 for production and 1 for tests)
G Optional: 1 eCCW access card for back up
G The access is secured by eCCW access card (based on RSA SecurlD® )
G Each member must nominate one eCCW Security Administrator (EMSA) in

charge of the management of the access to eCCW services:

G Definition/maodification of member users profiles (reading, writing
rights)

G Management of eCCW access cards

G Support, follow-up of users

G Single point of contact with LCH.Clearnet (activation of eCCW

cards, changes, re-assignation of eCCW cards,..)
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How to Connect — step by step eCCW Service

@)

@)

@)

Access to the respective URLs depending if the desired environment is test or
production environment, if it is cash or derivatives market and of the network
chosen (Internet or MSA dedicated access)
Connection through Internet:
G https://eua.lchclearnet.e-ccw.com /Cash
G https://eua.lchclearnet.e-ccw.com /Derivatives
G https://prod.lchclearnet.e-ccw.com /Cash
https://prod.lchclearnet.e-ccw.com /Derivatives

@)

Connection through MSA or dedicated access
https://eua.wan.lchclearnet.e-ccw.com /Cash
https://eua.wan.Ichclearnet.e-ccw.com /Derivatives
https://prod.wan.lchclearnet.e-ccw.com /Cash

W OO0 0 0

https://prod.wan.lchclearnet.e-ccw.com /Derivatives
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How to Connect — step by step eCCW Service

G Enter your:
G Login name
C Unique user name, linked to only one token in a given environment
(production or user test)
C provided by LCH.Clearnet at member’s request

C based on the first and last name of the users (so, surname.name
for production environment & test.surname.name, for testing)

G PIN code on the access card
G Unknown by the card and only known by the user
C initial PIN code is provided by LCH.Clearnet to EMSA

C Pressthe key
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How to Connect — step by step eCCW Service

@)

@)

@)

@)

You will obtain your PASS code (displayed by the card once the PIN code has
been entered); for security reasons, the PASS code is not displayed on the

computer screen at the authentication time

The eCCW access card generates passwords that can be used only once: this
means that after a maximum of 60 seconds, the code changes and the user
must enter again the PIN code and press the key, in order to have a new

password
2nd connection with the same access card generates an immediate logout

In case of failure of connection, the user should wait until a new code is posted
before any new attempt or press P to initialize the card and restart the
procedure
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How to Connect — Access Card eCCW Service

€J

The access card code is displayed for 60
seconds maximum. This symbol indicates the
validity period of the code. To obtain the
password, enter your pin code (4 digits) on the RSA SecurlD®
keyboard EaEBDEb0BaBoBn
# P

€J

1 indicates that the password displayed is valid

Press the key to obtain your code

O O

The P key allows the user to reinitialize the code
displayed on the screen
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eCCW Support - CTH eCCW Service

Customer Technical Helpdesk — LCH.Clearnet SA

To replace the current technical support by CTS

Fully operational before end of 2007 (starting date to be confirmed soon)
Starting with eCCW support

Opening hours from 7.00 AM to 8.00 PM (CET)

O NN ORNORNS

Telephone: +33 17037 66 00
Fax: +33 1 70 37 65 05
Email:

G Functional support available through the Operations Department as of today or
by your dedicated relationship manager.
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eCCW Presentation

Functional overview
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eCCW service preview

One simple access to CLEARING 21®

Same functionalities for cash and derivatives segments

Concerning derivatives, some additional options exist, linked specifically to the derivatives segment (exercises,
abandonment's, internal and external transfers, off settings detailed in the coming slides)

eCCW enables users (like previously the CCW) to access the CLEARING 21® system, being the main
clearing functionalities:

In real time :

~a
e

Q

To carry out the management of trades integrated in CLEARING 21®
To carry out the management of positions in CLEARING 21®

to get an overview of the account structure that is registered in CLEARING 21® (also set up &
cancellation for derivatives segment)

To extract messages (sent and received) for processing
To extract clearing data according to criteria defined by the user (new)

After batch process:

To get information on positions (corporate actions, actions on positions resulting from exercises,
give-up’s / take-up’s, transfers, corrections)

To download and to print public and private files from CLEARING 21®
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eCCW service preview

General Design

G The eCCW application contains:

G The header indicates the environment (Production/EUA, the market Cash/Derivatives) and

the user name
C The menu bar: allows the user to reach the sub-menus that are associated
' 1
A\

The main windows types:

C List windows: provides information regarding the messages sent and received by
CLEARING 21®

Detail windows: allows the user to obtain the details of a selected line

™~
S
G Command windows: allows the user to display a command menu
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eCCW service preview

The main menus of the eCCW web page

[l ((Web - i(rusnf Internet Explorer =1
G - O 7 o] Qe Taren e G |
Adresse [& hitp:prena.wan lchclearnet. e-cow.com/Derivatives {CCieb. htmiTloc le=en x| o ‘L\ehs‘

EUA_ DERIVYE ;I
10/01/2007
6|]1/I'\-"IONE.D
[eot/moneEr =]
Home / Accuell : To return to the main screen
Account / Comptes : Position Account’s Management
Positions / Positions: Position Management
Trades / Négociations : Trade screen and management (postings, give-
up’s, corrections)
Requests / Demandes: Take wup, External correction and external
transfer acceptances
Reporting / Rapports: Referential, batch milestone, public and private
files extraction through FTP, sent / received /
rejected messages
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eCCW service preview

Settings (1)

Language: interface is bilingual and users can define
the number of lines they want to see in a specific menu
(default configuration = 10 lines)

General

Language

" French English

Lines numhber of lists

j1o

Apply I Cancel |OK|

Columns: users can choose the columns they want to display, per menu

Displayvyed columns

List

|Trade l=ags= -—I

Available columns Selected columns
AP - Zlearimg aorg.
—F1 T= =tatus

cz1 del. TS Trade tvpe
—oOE of del. id. Frod. farmilw
COoE of del. ind. Ext, trade id.
Clearing info TL. bus. date
Zorp. event id. Trade leg id.
Corp. event ind. Trading date
Ztpr. mbr. code BS=

DCefault fes LI Contract id.
Exch. id. | Traded gty
Exec. mbr. Unit price

Fee tvwpe Lo o g

Fim. markst Brokerags Fee
S dest. mibr. Matching T=
SU sending mbre.
= L

- =

aaaaaaaaa 5

ISIM code

FMaturity date

Mermo

FMhemo

FP= order nbr. "I

P gl e I Zancel IOKI

Up I
o M |
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eCCW service preview

Settings (2)
The meaning of the different status attributed to each message exchanged with CLEARING
21®, is now available in eCCW application; it allows users to follow, in real time, the status of
each message (improvement towards the previous CCW);

“status” types are grouped per colours (could be customised by user)

Status colors

MR - Modification registered @ SE - Deletion in error @ CD - Creation requested

ZR - Deletion registered @ =0 - Deletion requested CC - Creation confirmed g‘fn
MI - Modification started @ SC - Deletion confirmed ";_F".'- M - Updated @
ME - Modification errar ":_'.'5_- CR - Creation registered @ A - Cancelled ’;__:'.:«
S - Deletion started @ C1 - Creation rejected @ ET - Under processing @
MD - Modification requested ZI - Creation started "4:'-_5' TT - Process completed {:‘.}
MC - Modification confirmed = CE - Creation in srror ‘s AT - To be processed @

gpply | Cancel |OI<|
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eCCW service preview

As a reminder
Trade’s status:
TT — trade totally processed
AT —trade must be processed (waiting for a posting or give-up command)
ET — trade partially processed
G A —trade cancelled
G Commands and response status:
G The first letter always indicates the type of command message, in accordance to:
C, for command
M, for modification
S, for cancellation
second letter indicates the nature of reply coming from CLEARING 21®:

D, for requested (no reply received from CLEARING 21®towards a command
sent)

C, for confirmed
R, for registered
E, for error

[, for initiated

J, for rejected

O 0 0

C Th

OP Q00

00000
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eCCW service preview

A

C Messages

™~

C This window concerns the last messages (with an historical of approximately 10

messages) that the member has received, concerning take up’s, external corrections
and external transfers

e

C Inthe above screen, the CMF 601 has received an external transfer request

ID Date Message To
26552093 09/14 /2007 External transfer acceptance request received 601 /MONEP

Close
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eCCW service preview

Download Function (1)

It is now possible (improvement) to download the data for which the user has made a specific query and
convert it into the desired format

In the screen below, it has been downloaded, from the trade leg menu, all the trade legs registered in a

specific day (and for the different status)

I~ Mo T MK FCE 14 °
~ 2 = moner ™ MK FCE  s0000 ol Ie fichier ou I st i @
2 = mon i ik FeE Tov T | annder | Bus | °
2 & mouep ™ MK FCE  soooo L NE dem. dlavyr ee Hi o
= mon ias MK FCE /01, 54 10701/ Drae °
2 = monep ™ rk FoE o1y 54 10,/01/ b °
S = mon T MK FoE /0L = 10701/ e =l
— 2 & monep T Pk FCE /014 54 10/01/ CeEais o
0 2 e = e e 01/, & 10701/, i 2
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eCCW service preview

Download Function (2)



eCCW service preview

Accounts menu



eCCW service preview

Accounts menu

This window allows:

For cash, to consult the different position accounts

For derivatives, not only to consult, but also to create, up-date and cancel (deleted
by batch process) position accounts

CMF’s can view their accounts and the accounts of the TMF’s they clear
TMF’s can view all the position accounts they have opened within their clearers

When consulting their account structure, users can choose to view the different
accounts opened per origin and/or type



eCCW service preview

Positions menu



eCCW service preview

Positions menu

This window allows:

CMF’s to view their own long/short positions, as well as those of the TMF’s they
clear

TMF’s to view, the positions they have, per position account, with their different
clearers

Users can choose to view the different positions per account origin and/or type



eCCW service preview

Positions menu — Functions for derivatives only -
EXERCISE

The checking of the exercise request status, will allow to follow the progress of
the exercise

Current exercise is in a status CR, which means that it has been registered in
CLEARING 21® and will become CC whenever confirmed by CLEARING 21®



eCCW service preview

EXERCISE

With exercise command, users can exercise, totally or just partially, a position

Users should access the positions menu, in order to display the positions they want to
exercise

The position to be exercised can be selected with the contract type, ISIN code or position

After having outlined the position's to exercise (by clicking on the magnifying glass, f that
will lead to the “position details screen”), user should select the “create exercise” command

Users can also access to a window which displays all the sent exercises and from which
they can cancel an exercise for the current business day (only exercises with status CR or CC
can be cancelled)

Improvements on this function should be announced soon



eCCW service preview

Positions menu — Functions for derivatives only -
ABANDONMENT

Only abandonment with status CR or CC can be cancelled



eCCW service preview

ABANDONMENT

This window allows:
To check abandonment's and their statuses carried out during the expiration day
To carry out a cancellation

To perform an abandonment, users should access the positions menu, in order to
display the positions they want to abandon

After having outlined the position's to abandon, (by clicking on the magnifying
glass /0 , that will lead to the “position details screen”), user should select the
“create abandonment” command

Improvements on this function should be announced soon



eCCW service preview

Positions menu — Functions for derivatives only —
OFFSETTING

Only offsets with status CC can be cancelled



eCCW service preview

OFFSETTING

This window allows:
To check offsets and their statuses carried out during the current day
to carry out a cancellation during the day

To perform an offsetting, users should access the positions menu, in order to
display the positions they want to offset

After having outlined the position(s) to offset, (by clicking on the magnifying glass /O
that will lead to the “position details screen”), user should select the “create offsetting”
command



eCCW service preview

Positions menu — Functions for derivatives only —
Internal Transfer

Only transfers with status CR can be cancelled



eCCW service preview

Internal Transfer

This window allows:
To check internal transfers and their statuses carried out during the current day
To carried out a cancellation (only if it was not yet validated by the Clearing House)

The internal transfer of positions is made between two accounts of the same
member

To perform an internal transfer, users should access the positions menu, in order to
display the positions they want to transfer

After having outlined the correct line to be transferred (by clicking on the magnifying
glass /O that will lead to the “position details screen”), user should select the “create
internal transfer” command

The position that had been transferred will disappear from the sending position
account, to appear, in real time, in the destination position account, after the transfer
has been validated by LCH.Clearnet



eCCW service preview

Positions menu — Functions for derivatives only —
External Transfer

Only transfers with status CR can be cancelled



eCCW service preview

External Transfer

This window allows:
To check external transfers and their statuses carried out during the current day

To carried out a cancellation (only if it was not yet accepted by the destination
member)

The external transfer of positions is requested between two accounts of two
members

To perform an external transfer, users should access the positions menu, in order to
display the positions they want to transfer

After having outlined the correct line to be transferred, (by clicking on the
magnifying glass P that will lead to the “position details screen”), user should select
the “create external transfer” command



eCCW service preview

Trade leg menu

AT

ET

TT Total Quantities (on buying and selling side) are now displayed, which
represents an enhancement of eccw

Users can also perform a multi-posting or multi-give up command, which
constitutes also an improvement: for that, the desired trade legs have to
be ticked and the multi posting or multi give-up command performed



eCCW service preview

Trade leg menu
This window allows:
To check the trade legs coming from the Exchange and respective status

To carry out postings, give—up commands and corrections (only for

derivatives)

To visualize, on a selected trade, the postings and give-up’s linked to that

trade

Only trade legs with status AT or ET can be posted or given up



eCCW service preview

Posting window

To check postings that are carried out during the current day and respective
statuses

To perform modification and cancellation of postings (cancellation changes the
trade leg status, that becomes AT or ET, which means that it is mandatory to post or
give up the trade again)

Only postings with status CC or Cl can be modified or cancelled



eCCW service preview

Give-Up window

To check give-up’s that are carried out during the current day and respective
statuses

To perform modification and cancellation of give-up’s (cancellation changes the
trade leg status, that becomes AT or ET, which means that it is mandatory to post or
give up the trade again)

Only postings with status CR or CD can be modified or cancelled



eCCW service preview

Corrections window - Function for derivatives only

To check the internal and / or external corrections performed

As from trade date +1, the up-date of postings have to be done through the
corrections function

Internal Correction (within the account structure of a member)
External correction (between account structures of different members)



eCCW service preview

Request Menu

Request menu allows to visualize the requests coming from other members
To visualize / accept give-up’s, external transfers and external corrections received

Only give-up’s, external transfer and external corrections with status Cl can
be accepted



eCCW service preview

Take-Up window

To check give-up’s sent by other members

To carry out take-up’s

To check their statuses

It is possible to perform multi take-up acceptance



eCCW service preview

Transfers window

To check external transfers sent by other members

To carry out external transfers acceptance (having the transfer to be submitted to
the LCH.Clearnet approval)

To check their statuses



eCCW service preview

Corrections window

To check external corrections sent by other members
To carry out external corrections acceptance
To check their statuses



eCCW service preview

Reporting Menu

This window allows:
To check referential (dictionary), messages and milestones
To extract private and public files



eCCW service preview

FTP transfer window - Public Files

Public files contains specific files on clearing prices, market open interest,
voluntary derivatives exercises, closing prices (for equities), SPAN file, derivatives
referential



eCCW service preview

FTP transfer window - Private Files

Private files contains specific files for each member, regarding positions, margin
calculation, settlement and buy-in information, treasury file, fees and OPEJ files



eCCW service preview

Messages received

Messages sent by CLEARING 21®



eCCW service preview

Messages sent

Messages sent by the user to CLEARING 21®



Customer Relationship Management Contacts

CRM TEAM MANAGER
Arielle Combes
arielle.combes@lchclearnet.com
+33 170 37 65 64
PARIS
Veronigue Melun Dit Maurel
veronique.melunditmaurel@Ichclearnet.com

+33 17037 66 54

AMSTERDAM
Maurice Buijsman
maurice.buijsman@lchclearnet.com

+31 20 524 5962

Nicolas Ribolowsky
nicolas.ribolowsky@Ichclearnet.com

+33 17037 67 03

Kees Toussain
kees.toussain@Ichclearnet.com

+31 20 524 5974



Customer Relationship Management Contacts

BRUSSELS
Mireille Van Den Neucker
mireille.vandenneucker@lchclearnet.com

+32 2 509 13 29

LISBON
Ménica Braga Carla Santos
monica.braga@Ichclearnet.com carla.santos@lIchclearnet.com
+351 22 615 84 95 +351 22 615 84 52

Susana Machado
susana.machado-barbeiro@Ichclearnet.com

+351 22 615 84 53



Customer Relationship Management Contacts

LONDON
Lois Blasy
lois.blasy@Ichclearnet.com

+44 (0) 20 7426 7452



Customer Relationship Management Contacts

Q&A



