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1. Etoaywyn / Introduction

3to mAaiolo tou Kavoviopou (EE) 2017/2154 «yia ™) ocuumAnpwon tou kavoviouoU (EE)
aptd. 600/2014 tou Evpwnaikou KowvoBouliou kat tou SuuBoudiou ooov agpopd puSULOTIKA
TEYVIKO TPOTUTTA yla TI¢ puduioceic éuusong ekkadapiong», n ET.EK mpoypappatilel pla
OE£1lpA KUKAWV SOoKLUWV amo tig 11 AekepBpiov £wg kat TG 15 Askepfpiov 2017 pe okomo
Vv gfoikelwon Twv Xpnotwv HE TN VEA AELTOUPYLKOTNTA TOU Juothuatog EkkaBaplong katl
TNV MPOCAPHOYH TwV MANPODOPLAKWY CUCTNUATWY TWV EUTTAEKOUEVWV POPEWV.

Ma tnv anoteAeopatikotepn die€aywyn Twv SOKLLWV OTO TapoV Kelpevo meplhapfavovral
Ta g€ng:

e [evikéG 06nyieg mou adopolV Tov TPOTo GUVEECNC 0TO MEPLBAANOV SOKLUWV TNG
edappoyng Z.A.T.

e 0dnyleg— evapla mou Ba mpemel va akoAouBroouv oL XpnoTeg Kotd tnv SLapKeLa
TWV SOKLHWV

H oupBoAn kat n evepydg cuppeToxy Twv EkkaBoplotikwv Melwv tng Ayopadg Mapaywywv
OTLG SOKLUEG O IPAYUATIKEG CUVONKEG epyaciag, kpivetal amapaitntn.

In the context of Regulation (EU) 2017/2154 “supplementing Regulation (EU) No 600/2014 of
the European Parliament and of the Council with regard to regulatory technical standards on
indirect clearing arrangements”, ATHEXClear is planning a sequence of test sessions from
December 11" to December 15", in order for the Users to familiarize with Clearing System’s
new functionality and the adaptation of concerned/involved parties’ IT systems.

For effective test performance, this text includes:

e General Guidelines concerning the connectivity at the test environment of
Dematerialised Securities System application
e  Guidelines-Scenarios followed by Users during the trial rounds

The contribution and active participation of Derivatives Market Clearing Members in these
tests under actual working conditions, is deemed necessary.”
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2. Frevikég 08nyiec / General Guidelines

2.1. Xpoviouo¢ ZIvotnuatro¢ Exkkadapiong / Clearing System
Schedule

To SoKlaoTiko meplBaAlov tou ZAT Ba elval SLaB£oLHo KATA TIG NUEPEG TWV SOKLUWY Ao
wpa 09:00m.u. €wg 20:00 p.p.

The DSS test environment will be available on testing dates, from 09:00 am to 20:00 pm.
(Athens Time).

O XPOVIOUOG TWV evePYELWV TIou Ba mpaypatonotnBouv and tnv ET.EK kat ta MEAn ival o
TOPOKATW:

The AthexClear’s Mock Sessions Timeline will be as follows:

‘Evapén / Start | Aq&n / Finish | Evépyeleg / Actions

10:30 10:30 AmooTtoAn apxlkwv opiwv amo to Iuotnua Ekkabaplong
(2.E.) oto OAZHZ

DSS sends the initial daily credit limits to OASIS

10:50 16:30 Doptwon ouvaA\aywv anod 10 Juotnua
Awamnpaypdreuong oto 2.E. og mpayuatiko xpovo

Real time loading of transactions from OASIS to DSS

10:30 16:30 Avvatdtnta Séopevaonc collaterals umép ET.EK
Collateral Pledge

11:00 16:30 Avvatdtnta anodéopevong Twv collaterals umép ETEK
Collateral Unpledge

10:50 16:30 ANEn duvatotntag Kotaxwpelong eBIKAG onpavong ylo

real time Slakavoviouo o poiovta Savelopol TITAwy

Expiration option flag registration for real time
settlement in securities lending products

10:50 16:30 EvSoneprolog umtoAoyLlopog Kivdvou ava Aoyaplacpo
ExkkaBadplong

Intraday margin calculation per clearing account
KUkAol urmtoAoylopol kwvdUvou ektedovvtal ava 5 Aemtd.

Intraday margin calculation per clearing account every 5
minutes

16:30 16:45 Erupefaiwon g déptwong twv cuvaAlaywv omd To
OAZHZ oto ZUotnua Exkabaplong
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Confirmation of loading transactions to DSS from OASIS

16:30 17:00 Auvatotnta mpotaong yla StadpBpwon cuvaAlaywv amo
MéAn Alampayudteuonc npog EkkaBaplotikd MEAn.
Time period for any changes on the structure of
transactions file by trading member to clearing member.

10:50 17:00 Avvatétnta e€aOKAOEWG 08 SIKALWUATA TIpoaipeong Tl
HETOXWV KABWG KAl AKUPWOELG TWV ALTHOEWV £EA0KNONG.
Time period for options exercises and cancelations of
exercises

16:30 17:15 Avvatdétnta  petaBeong ekkabaplong kol amodoxn
puetdBeong amo Ekkabaplotika MEAN.

Time period for Give Up /Take Up

16:30 17:15 Avvatétnta ywa SapBpwon cuvaAdoywv amo Tt
EkkaBaplotikd MEAn.

Time period for any changes on the structure of
transactions file by clearing member.

11:00 17:15 Avvatdtnta aithong petoadopdg Bécswv amno éva EM os
£€va aA\o KaBw¢ Kal armodoxr TwV ATHOEWV UETADOPAS
ano aAAo EkkaBaplotika MEAN.

Time period for position transfers between two Clearing
Members.

11:00 17:15 Avvatotnta petadopag Béoswv anod éva
Yroloyaplaopd ExkkaBdplong oe évav GAAo Ttou (Slou
Tou EM mou attnbnke t petadopd B£onc.

Time period for position transfers between two Sub
Accounts of the same Clearing Member.

17:00 17:15 YmoAoylopog TIHwV ekkaBaplong
Fixing Prices Calculation

17:15 17:20 Oplotikomoinon twv petadopwv OEcswy
Finalization of Position Transfers

17:20 17:25 OploTtikomoinon twv cuvaAlaywy
Finalization of Positions

17:25 17:45 YroAoylopog nUeEPAOLOU XpNHUATIKOU SLaKavovIoUoU Kal

npounOelwy
(YmoAoylopog tou Mark To Market)

Calculation of daily settlement and fees amounts (Mark
To Market)
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17:45 18:00 e Anotipunon twv collaterals mou éxouv katateBel
ywa to AE

e Ymoloylopodg Kwduvou & Motwtikwv Oplwv
(margin)

e  (Collateral valuation

e Margin & Credit Limits Calculation

2.2. IpoéoBaon oto 2.A.T. / Access to DSS

Ma tnv mpaypotonoinon twv Soklpwyv Ba mpémnel va cuvdebeite oto IAT péoa amod évav
web browser (mpotipdrat Internet Explorer f Firefox), xpnowomnolwvrtag ta napakdtw URL:

> https://dssmock.athexnet.gr (yia mpdoBaon péow ATHEXnet 1) Intranet).

> https://Webdssmock.athexgroup.gr (yia mpoécBacn péow Internet)

tn Ooppa nou Ba gpdaviotel Oa TPEMEL VAL CUMMANPWOETE TA TApaKATW redia wg €€NG:
«Username»: Ba YpnGCLLOTIOLOETE TO USer name TNG APy wWyng

«Password»: Ba xpnoluomnoloste 1o password Tng mMapaywyng mou (oOYUe OTLg
10/11/2017

AVaAUTIKEG 06nyleg ylo TNV TEXVIKN TpoeTollocio tou otabuol epyaciag mou Ba
xpnowuomnownBet mepllapPfdavovral oto keipevo «06nyieg Mapaperponoinong Client
ZuotApatog» ToU eival SlaBEolHo Kol otV LOTOCEAISO MOG KOl  OUYKEKPLUEVO
https://www.athexgroup.gr/el/members-area-technical-specifications-post-trading.

Na onuewwOdei 6tL 0 KWSLKOG MpAcBacng mou Ba xpnouonownBel ya thv npocpaon oto
SoKipuaotiko mepBailov Ba gival autog nou ioxve oto nepBaAlov mapaywyrig Kot Thv
10/11/2017.
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In order to connect to the DSS please use a Web Browser (Internet Explorer and Firefox are
supported) using the following URL:

» https://dssmock.athexnet.gr (for access via ATHEXnet or Intranet)

» https://Webdssmock.athexgroup.gr (for access via Internet)

In the connecting form the following fields should be completed accordingly:
"User name": fill in the production's user name
"Password": fill in the production's password which active 10/11/2017

Detailed technical information regarding the workstation requirements are provided in the
document «DSS-Guidelines for client workstation setup» which is available at
https.//www.athexgroup.gr/el/members-area-technical-specifications-post-trading
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3. Asbopéva oto nepipariov Aokipwv / UAT System
Data

3.1. Asbopéva oto Zuotnua EkkaB@apiong / Clearing System Data

Ta dedopéva mou adopolv Toug Aoyaplacpouc EkkaBaplong oto Aokipootiko MNeptBaAiov
tou Z.A.T. yla Tnv Ayopd Aflwv kat yla tTnv Ayopd Napaywywv Ba eival idla pe autd tou
cuOoTHUATOC Ttapaywyng tng Napaokeung 10/11/2017.

Data concerning Clearing Accounts in Test Environment for both Cash & Derivatives Markets
will be the same as the production system of Friday 10/11/2017.

OMlot oL udlotauevol Aoyaplaocpol EkkaBapiong 16iou, MNelateiag, MeAdatn Ba
xopoktnplotolv amno tnv ET.EK wg «Direct» (Apeoog) kat «Net» (o urtohoylopog neplbwpiou
aopaAlong Ba mpaypatomnoleital cUPPNPLOTIKA OTWC KoL CAEPQ).

All existing Client, OWN & Clientele Clearing Accounts, will be designated by ATHEXClear as
Direct and Net (the margin calculation will be compensated as today).

Ooca ExkkaBoaplotikd MéEAn tng Ayopdc Mapaywywv TOPEXOUV UTNPEGCLEC EUUEDONG
ekkaBaplong mpEmet va £xouv Aoyaplacpo EkkaBdplong Eppeong Nelateiog (Gross i Net)
Kot va a) mpoPouv oe dvolypa Aoyaplaopol Acdalewwv MNehatelog en’ ovouatt Tou
ExkkaBaplotiko Méloug, PB) ekbnAwoouv tnv mpodBeon Ttoug amootéAovtag mail oto
Clearing&SettlementDpt@athexgroup.gr wote n ET.EK va mpofel oe dvolypa Aoyaplacuol
ExkaBdaplong Eppeong Nehateiag Katd tTnv mpwtn nUEpa Evapéng twy dokipwv 11/12/2017.

Derivatives Market Clearing Members providing indirect clearing services must maintain an
Indirect Clearing Account (Gross or Net) and a) create Collateral Account on behalf of the
Clearing Member b) express their intention by sending mail to
Clearing&SettlementDpt@athexgroup.gr so that ATHEXClear will create an Indirect Clientele
Clearing Account on the first day of the test session (11/12/2017).

Enionc to EkkaBaplotikd Méhog Suvartal va attnBei yla udlotdpevo/oug Aoyaplacpuod/olg
ExkaBadplong Nelateiog tn petafoln tou tpdémou umoAoylopol TeplBwplou aodpaiiong
yvwotonowwvtag otnv ET.EK :

a) Tov Kwb1Ko Tou Aoyaplacpou EkkaBaplong Mehateiag

B) tov katoyo tou Aoyaplacpou EkkaBaplong Eppeong Mehateiag n to Sikatol)o Tou
Noyaplaopou EkkaBaplong Eppeong Mehateiag kat

y) Tov NEO tpomo unoAoylopol tou meplbwpiou achaiiong (Gross ) Net)

péow mail oto Clearing&SettlementDpt@athexgroup.gr.

Also, the Clearing Member may apply for a change in the margin calculation type for existing
Clientele Clearing Account(s) by informing ATHEXClear for:

(a) The Clientele Clearing Account code

(b) The holder of the Indirect Clientele Clearing Account or the beneficiary of the Indirect
Clientele Clearing Account and

¢) The New Calculation Type (Gross or Net) via mail to
Clearing&SettlementDpt@athexgroup.gr.
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4. Iegvapua Aokipwv / Mock Scenarios

Mpokelpévou va e€aodaAloTel N emITUXNS OAOKANPWON TNG SOKLUAG TTapakaAouvTal OAa Ta
ExkkaBaplotikd MEAn tng Ayopd¢ [Mapaywywv Vo CUMPETACXOUV akoAouBwvtag Tig

TIOPAKATW 0SNYLEC.

DSS Operators are requested to follow all the actions below, in order to ensure the successful

completion of the test session.

4.1. ANoyapiacuoc Exkkadapiong Euusong lMedatsiac / Indirect

Clearing Account

2TOV TMOPAKATW TiVaKa, TIEPLYPADOVTAL OL TIPOTELVOUEVEC SOKLLEG:

The proposed actions are described to the following table:

Date Screens

11/12/2017 Custody =>Functions = Inv.

Shares Sec. Accounts =
Application for Investor’s
Account and Share

11/12/2017 Custody =>Functions = Inv.

Shares Sec. Accounts =
Authorization of Use for
Account

Scenarios
Avoiyua Noyaplacpol A§twv
«Aodalewwv Meateiog»
Create a Collateral Securities Account

Ta EkkoBaplotikd MéEAn mpemeL va
nipoBoulv oe avolypa Aoyaplacuol ALwv
Aodalelwv eAateiag e’ OVOUATL TOU
ExkkaBaplotikol Méhouc.

Clearing Members have to create
Collateral Securities Account. A Collateral
Securities Account can be created the
same way a simple Securities Account is
created.

AnAwon xpriong AoyapLaopou ASLwv
Acdalswwv Nelateiag
Authorization of use of the Clientele
Collateral Securities Account

To ExkkaBaplotikd MENog peta tn dnAwon
XpPNong amootéAAel e mail oto
Clearing&SettlementDpt@athexgroup.gr
TO aitnua yla dvolypa AoyapLacuou
ExkaBdplong Eppeong MNelateiag
YVWOTOMOLWVTAC :

0l) TOV KATOXO Tou AoyapLacpuoul
EkkaBaplong Eppeong Mehateiog A To
Sikatovyo Tou Aoyoplacpou EkkaBaplong
‘Eppeong Nelateiag

B) tov TpoMO UTIOAOYLOOU TOU
neplBwpiov acddaiiong (NET r} GROSS)

y) To Aoyoplacpuo Aodalelwy Melateiog

The Clearing Member after the
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Date Screens Scenarios

Authorization of Use sends via email to
Clearing&SettlementDpt@athexgroup.gr
application for the creation of the
Indirect Clientele Clearing Account by
informing ATHEXClear for:

(a) The holder of the Indirect Clientele
Clearing Account or the beneficiary of the
Indirect Clientele Clearing Account and
b) The Calculation Type (Gross or Net)
c¢) The Collateral Account

11/12/2017 Risk Management Avolypa Yrioloyaplaopou Ekka@apiong
> Functions=> (yia anodoon niotwtikoL opiou).
Clearing Account Create of a Clearing Sub Account for
credit limit provision.

Ané v o00ovn auty Oldetal N
Suvartdtnta oto EkkaBaplotikd MéAog va
Snuoupynoel V€O / VEOU(
Yriohoyaplaopolg pe popdrn XX00 kdtw
and Aoyaplaoud EkkaBapiong MNelateiog
1 NeAdtn kat va SNAWGCEL TO TTOGOOTO TOU
KaBe umoAoyaplacpol ekkabapLong.

This screen is used in order to create Sub
Accounts, in XX00 form, related with a
Clientele/Client Clearing Account and
declare the percentage of the credit limit
for each Clearing Sub Account.

11/12/2017 Risk Management | Zuoxétion Noyaplacpou EkkaBapiong /
->Functions> YnoAoyaplacpoU EkkaBapiong pe MéAog
Clearing Account - Trading | Aianpayudteuong & anoédoong
Member Relations TTOCOOTWV.

Relation between Clearing Accounts /
Clearing Sub-Accounts and output of
credit limits percentages.

Ta EM (AEM/ TEM) £xouv tn Suvatotnta
va 6nAwoouv TO TMOCOOTO TOU KABEe
YnoAoyaplacpou to omnoio anodidouv oto
Méhog Awampaypateuong (yia A.E.M.) n
ta M€An Alanpaypdtevong (ya I.E.M) To
omoio 6ev pmopet va unepPaivel to 100%
Tou Noyaplacpol EkkaBdaplong.

Emiong 6nAwvel tnv mpobeon Tou yla
«XELPOKIVNTN N QUTOMOTN» KaToXweLon
TOU TIOOOOTIOIOU  EMIUEPLOMOU  TOU
OUVOALKOU Slabéouou oplou
Noyoplaopol  EkkaBdplong yla  kaBe
YrioAoyaplaouo & M.A.

Clearing Members (DCM/GCM) must be
able to allocate the credit limit
percentage for each Clearing Sub
Account, for one or more Trading
Members, which cannot exceed 100% of
the Clearing’s Account available credit
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Date Screens
11/12/2017 Derivatives Clearing
- Environment > Position
Accounts
11/12/2017

Scenarios
limit.
In addition of the above the Clearing
Member can choose between manual or
automatic credit limit allocation for every
Clearing Sub Account and Trading
Member.
Noyoaplacpog Oéong
Position Account
Ané v o00dovn auty Oldetal n
Suvartdtnta ota ExkaBoaplotikd MEAn va
EVEPYOTOLOUV / QUTTEVEPYOTIOLOUV
Noyaplacpod B€ong yla kaBe emevduth Kat
va ouoxetilouv tov avtiotolxo Kwdiko
Alampayudteuong os Mélog
AlampayuaTeUonG.

Mo va ylvel amoSekTh autn n kotaxwpLon
fa TIPETEL T(PONYOUUEVWG o
ExkaOaplotikd MéAog va €xel mpoPel oe
SnAwaon xpriong Tou Aoyaplacpou Alwv.

From this screen the Clearing Member
can create / deactivate Position Accounts
for an investor and relate the respective
trading code for a Trading Member. In
order this registration to be eligible the
Clearing Member should previously make
a declaration of use of a Securities
Account.

OL TtumoL Aoyaplocpol 0Ofong mou
avolyovtal amnd ta EkkaBoaplotika MéAn
glvav:

«1 — Investor Position Account» Kat
«2 - Agent Position Account».

Types of Position Account can be created
from a Clearing Member are:

1 - Investor Position Account &
2 - Agent Position Account

H &nuwoupyia Aoyaplocpol ©Ofong pe
Tumo «2 - Agent Position Account» adopd
Kwbiko Alaxeiplong N Kwbiko
AlapecolafnTh.

Position Account type «2— Agent Position
Account» creation, concerns Intermediary
Account

e kaBe véo ANoyaplaopd Ekkabaplong
‘Eppeong Nelateiag Ba  kataxwpnBoluv
amnd tnv ET.EK mpooBeteg aodpaleleg pe tn
popdn petpntwy atiag 1.000.000
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Date Screens

11/12/2017 Custody = Functions =
Transfers = Transfer to/ from
Customer Collateral Account

11/12/2017 Stock Derivatives = Functions
—Collateral for AthexClear

Scenarios

Every new Indirect Clearing Account will
be credited with an amount of
1.000.000€ by ATHEXclear.

Metadopd A§iwv and /os NoyapLacpd
Acpalelwv

Transfer from/ to Customer Collateral
Account

Amo tv 06dvn autr yivetal n petadopd
Kwntwv Aflwv amnd to Aoyaplaopo Aflwv
Tou TeAdtn TpPo¢ Tov  Aoyoploouod
Aodalelwv Mehateiag ToUu
ExkaBaplotikol MéMoug KaL 1o
avtiotpodo.

From this screen a Clearing Member can
transfer securities from an investor’s
securities account to a Collateral
Securities Account and opposite.

H petadopd OSlevepyeital pe SLokpLTEG
KLVNOELG :

e «31-000055- METADOPA
AIAGEZIMQN 2E AOTAPIAZMO
AXZQAAEIQN MEAATEIAZ»

e «31-000056 - METADOPA
AIAGEZIMQN ANO AOTAPIAZMO
AZQAAEIQN MEAATEIAZ»

Transfer is completed in two steps:
e «31-000055- Transfer to
Customer Collateral Account
° «31 — 000056- Transfer from
Customer Collateral Account

Collateral for AthexClear

Ao tnv oBdévn auth ylvetal n mapoxn
MeplBwpiov AoddAong umép ET.EK ava
Noyoplaopo  EkkaBdplong  kat  Xwpo
EkkaBaplonc.

1. Aoddaleleg mou tpel to EM yla
(6o Aoyaplacpd : H S€opeuon
Kwntwv aflwv oto Z.AT. umép
¢ ETEK Ba yivetal amd toug
Noyaplacpolg A lwv mou 1o EM
mpel ywa (6lo  Aoyaplaouo
(evéewktika : OWN, MMSPOT,
MMETF, MMCL, FTSPOT kAm).

2. Aoddleleg Alakpltol
Noyaplacpol EkkaBapiong : H
S8éopevon ent Kwntwv aflwv oto
I.A.T. unép tng ETEK Ba ylvetal
and tov Aoyaplacuo Aflwv tou
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Date

Ano / From
12/12/2017
£w¢ / Until
15/12/2017

A6 / From
12/12/2017
£w¢ / Until
15/12/2017

Screens

Risk Management
—>Functions>

Scenarios

8loktrtn ToUu Slakpltou
Noyaplacpol EkkaBdaplong.

Aodpdaleleg  ywa  Aoyaplacuo
ExkaBdpiong Melateiag tou EM :
H 8fopeuon eml kwntwv alwv
oto Z.AT. unmép g ETEK Ba
vivetat amé tov «Aoyaplacuo
Aodaiewwv NeAateiog» kot Ba
adopa umolouto ce afieg mou
€xouv mapooyxebel amod mehdreg
UTép Tou EM.

From this screen a Clearing Member can

provide collateral in form of transferable

securities for margin purposes for a

specific
Space.

Clearing Account & Clearing

1-Guaranties that kept for the
OWN Clearing Account: Pledge
can only performed from the
Securities Accounts kept for
OWN (OWN, MMSPOT, MMETF,
MMCL, FTSPOT)

2-Guaranties that kept for a
Client Clearing Account: Pledge
can only performed from the
Securities Account kept for the
owner of the Client Clearing
Account

3-Guaranties that kept for a
Clientele  Clearing  Account:
Pledge can only performed from

the Clientele Collaterals
Securities Accounts.

Atevépyela  ocuvalaywv  amd  MéEAn
Alompayudteuong

Transactions from Trading Members

Ev8onHePROLOG UMIOAOYLOMAG KLVSUVOU
ava Aoyaplaoud Ekka@apiong

Intraday margin calculation per clearing

C.M. Limits >
Change Trading Member account
Limits KokAol

umoAoylopoUl KlvéUvou

ektedovvtol ava 5 Aemta.

Intraday margin calculation per clearing
account every 5 minutes
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Date Screens

Derivatives Clearing

A6 / From —>Environment > Clearing

12/12/2017 Instructions Information

£w¢ / Until

15/12/2017

Ano / From Risk Management =

12/12/2017 Reports = Risk Assessment

£w¢ / Until

15/12/2017
Derivatives Clearing > Actions
- Clearing Instruction Trade
Management

An6 / From

12/12/2017

£w¢ / Until

15/12/2017

16:30 - 17:00

Derivatives Clearing 2 Actions

Ané / From —> Clearing Instruction Trade

12/12/2017 Management

£w¢ / Until

15/12/2017

) 16:30 - 17:15
B) 10:50 — 16:30

Scenarios

Ané v o00dévn auty Oldetal n
Suvatotnta oto ExkaBaplotikd Mélog va
€AEYXEL TO VEO OPLO CUVOAAAYWV HETA TOV
UTIOAOYLOMO Oplwv TwVv UTo Slapopdwon
Béoswv ava Aoyaplaoud Ekkabdaplong tn
OUYKEKPLUEVN oTyun. H Stadikaoia tng
petaBoAng opiou neplypadetal
Tapanavw.

This screen is used from the Clearing
Member in order to check the calculated
credit limit after an intraday margin
calculation. The process of intraday
margin calculation is described above.
Clearing Instructions Information

Jtnv 0Bovn auty eudavifovral OAeg ot
ouval\ayEéG oTnV TpEXOUOCA KATAOTAON
TOUG.

This screen displays all transactions in the
current state.

Clearing Instruction Trade Management
ané MA / From Trading Member

Xpnouomnoleitat ano Ta MéEAn
Alampayudteuong yla TG Sladikooleg
aAaynG Kwdlkou Slampaypateuong Kot
aAAayrc YoAoyaplaopou EkkaBaplong.

Katd tnv evépyela auTh yla TLG TIPAEELG
mou €xouv umootel OlapBpwon Sev
oM\dlel to A/A mpdéng.

Trading Members use this screen in order
to change Trading Code or Clearing Sub
Account.

The SN for the changed trades will
remain the same.

Clearing Instruction Trade Management
ané EM/ From Clearing Member

Xpnotgomoteitat amd ta EkkaBaplotikd
MéEAn a) yia aAAhayr] Aoyaplacpol O£ong
kot B) ywa Snhwon yw real time
Slakavoviopo os mpoidvta davelopoL (SB
/RA).

Katd tnv evépyela auth yla TG TPAEELS
Tmou £€xouv umootel tnv SlapBpwaon Sev
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Date

Am6 / From
12/12/2017
£w¢ / Until
15/12/2017

16:30-17:00

Screens

Derivatives Clearing = Actions
- Clearing Instruction Split

Scenarios
oMalel to A/A mpdéng.

Clearing Members use this screen in order
to change Position Account and declare
its wish for real time settlement in
borrowing products.

The SN for the changed trades will
remain the same.

Clearing Instruction Split
andé MA / From Trading Member

Xpnotpomoteitat and T MéEAn
Alompayudtevong yia Tig Stadikaoieg :

e Aldomacn Kal KOTaxwplon Twv
opbwv KW8LKWV
Slampaypdtevong

e AlopBwoelc AaBwv otov KwoLKO
Slampayudtevong n KAl otov
YrnoAoyaplaopo EkkaBaplong.

This screen used from:

Trading Member in order to split trades
quantity, and changes Trading Code or
make corrections to trading code and
Clearing Sub Account

Katda tnv evépyela tou split Staypadovrat
oL TPAfelg TOU €XOUV UMOOTEL TNV
SlapBpwon  kat otn  Béon  TOUG
Snuloupyouvtal veeg mpatelg pe véa A/A .

SN for the splited trades will be replaced
with new ones.

Aev UTLAPXEL TTEPLOPLOKOG OTN SnuLoupyia
VEWV TipAfewv apkel oL  emuépoug
TOOOTNTEG VA CUUPWVOUV LE TN GUVOALKN
mocoTnTa.

There is no restriction creating new
trades provided that the total quantity
of the new trades agrees with the
previous one.

ENEPFEIEZ:

e AxUpwon wag mpagng (Ayopd /
MwAnon) kat dnuloupyla VEwy .

e AkUpwon HLOC TPAENC TIAKETOU
Kal dnuoupyia VEwv.

e AxUpwon wag npagng (Ayopd /
MwAnon) kat dnuloupyia VEwv
pe aMlayn kal tou Kwdlkou
Alompayudteuonc.
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Date

An6 / From
12/12/2017
£w¢ / Until
15/12/2017

16:30-17:15

Screens

Derivatives Clearing 2 Actions
-> Clearing Instruction Split

Scenarios
e AxUpwon pag mpdéng (Ayopda /
MwAnon) kat dnuloupyia véwv
ME  aMayn tou  Kwdikou
Alanpaypdteuong kabwg Kot Tou
YrnioAoyaplaopol EkkaBaplong.

ACTIONS:
e Cancelation of a trade (Buy /Sell)
e Cancelation of a block trade.

e Cancelation of a trade and
creation of a new one with change of
Trading Code.

e Cancelation of a trade and
creation of a new one with
change of Trading Code and
Clearing Sub Account

Clearing Instruction Split
and EM / From Clearing Member

Xpnotyomoteitat amd to EkkaBaplotikd
MEAn yia tig Stadikaoieg :

e Aldomacn Kol Katoxwpnon Twv
opBbwv Aoyaplacpuwv Ofong Kot
TLOOOTNTWVY OTLG CUVOANQYEG.

e AlopBwoelg AaBwv o€
Noyoplaopo O€ong

Katd tnv evépyela tou split Staypadovrat
oL TPAfelg TOU €XOUV UMOOTEL TNV
SlapBpwon  kat otn  Béon  TOUG
Snuloupyouvtal veeg mpdtelg pe véa A/A .

Aev UTIAPXEL IEPLOPLOUOG OTN SnuLoupyia
VEWV TIPASEWV OpPKEL Ol  ETUUEPOUG
TOOOTNTEG VA CUUGWVOUV HE TN CUVOALKN
mocoTnTa.

This screen used from:

Clearing Members in order to split trades
quantity, and changes Positions Accounts
or make corrections to Positions
Accounts.

SN for the splited trades will change with
new ones.

There is no restriction creating new
trades provided that the total quantity of
the new trades agrees with the previous
one.

ENEPTEIEZ:

e AxUpwon wag mpagng (Ayopd /
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Date Screens Scenarios
MwAnon) kat dnuloupyia VEwy .

e AkUpwon MULO¢ TPAng TOKETOU
Kal dnuoupyla VEwv.

e AxUpwon wag mpagng (Ayopd /
MwAnon) kat Snuloupyia vEwv
pe aMayp TOUu Aoyoplaopou

©éong
ACTIONS:
° Cancelation of a trade (Buy /Sell)

and create a new.

° Cancelation of a block trade and
create a new.

° Cancelation of a trade and
creation of a new one with change of
Position Account

Derivatives Clearing > Actions Give up / Take up

> Give Take { 5 .
iveup / up Xpnotwonoteitat and ta EkkaBaplotikd

MéEAn ywa tnv petadopd cuvallaywv

An6 / From HETOEY Ymoloyaplaopwy EkkaBdpiong f
12/12/2017 Noyaploopwv ExkaBdplong tou (Sou A
€wg / Until Sladopetikwv EkkaBaplotikwy Mehwv.
15/12/2017

This screen is used from the Clearing
16:30 - 17:15 Members for transfer a trade between
Clearing Sub Accounts or Clearing
Accounts of the same or different
Clearing Members.

Derivatives Clearing > Actions Transfer

- Transfer , , .

Xpnowomnoteitat anod ta Ekkabaplotika
MEéEAn yia tnv petadopd OEoewv HeTAL
Noyaplacpwyv OEcewV - EMEVOUTWY TOU
i6lou EkkaBaplotikot MéAoug kabwg Kat
UeTalL SlapopeTikwy EKKaBapLOTIKWY
MeAwv pe TNV mpolnobeon OtL :

Ané / From a) OL 6Vo Noyaplacpol Oéong «BAEMOLVY

12/12/2017 otov 610 Noyaplacpo Aflwv (£xouv tov

£w¢ / Until 510 droktnTn)

15/12/2017 B) Otav o apyLkog Aoyaplaouog O£ong

11:00 - 17:15 gival AO Atapecorapnt.

This screen is used from the Clearing
Members for transferring positions of
investors between Clearing Members or
in the same Clearing Member provided
that:

a) The two Position Accounts belongs to
one investor (same Securities Account)
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Date

Ao / From
12/12/2017
£w¢ / Until
15/12/2017

10:50-17:00

Ao / From
12/12/2017
£w¢ / Until
15/12/2017

10:50-17:00

An6 / From
12/12/2017
£w¢ / Until
15/12/2017

10:00 - 20:00

A6 / From
12/12/2017
£w¢ / Until
15/12/2017

10:00 - 16:30

Screens

Derivatives Clearing = Actions

- Exercise

Derivatives Clearing ->Actions

- Cancel Exercise

System Administration = CSV
Files > Group: Derivatives

-CSV Files

Scenarios

b) When the initial Position Account is an
Intermediary Account

Exercise

Auvvotdtnta €§AOKNOEWG Ot SKalwpota
T(POAPEDNG ETIL LETOXWV.

Exercise of Stock Options time period

Cancel Exercise

Auvatotnta oKUPWOoNG TWV OLTHOEWV
e€doknong og SLKALWUOTA TIPOoAipESNG el
LETOXWV.

Cancelation of Stock Options Exercise
time period

‘EkSoon apyeiwv CSV:
CSV FILES

Cash Settlement
Classes
Deliveries File
Fixing Prices
Instrument Types
Margin Collateral Analysis
Margin Requirement per Clearing
Account
8. Margin Requirement per Position
Account
9. Margin Requirement per SUB
Account
10. Position Account
11. Position on Series
12. Position on Series Per Clearing
Account
13. Position on Series Per Clearing
Sub Account
14. Projected Position on Series Per
Clearing Sub Account
15. Projected Position on Series
16. Projected Position on Series Per
Clearing Account
17. Series
18. Vector Files
To ExkkaBaplotikd MéAog duvartal va
attnBei tn petafoln Tou TPOTOU
urtohoytopol neplBwplov acdaliong yla
tov/oug Noyaplaopd /olg EkkaBapilong
MeAateioag yvwotonowwvtag otnv ET.EK :
a) Tov KwbLkd Tou AoyapLacuol
ExkkaBaplong Nelateiog
B) Tov katoxo tou Aoyoplacuou

NoubkwneR
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Date

Ao / From
12/12/2017
£w¢ / Until
15/12/2017
10:00 - 20:00

15/12/2017

Screens

Risk Management - Reports
- Risk Assessment

System Administration = CSV
Files & Group: Derivatives
—>CSV Files> Fees File

Scenarios

ExkaBdplong Eppeong MNelateiag 1 to
Skatouyo Tou Aoyaplacpou EkkaBdapiong

‘Eppeong Nehatelag kot

y) Tov NEO TpOTmo unoAoyLlopol Tou
nieplbwpiov acddaiiong (NET r} GROSS)
Uéow mail oto
Clearing&SettlementDpt@athexgroup.gr

The Clearing Member can apply the
change of a Clearing Account’s
calculation type, by disclosing to
ATHEXclear:

(a) the Clientele’s Clearing Account code
(b) the holder of the Indirect Clientele’s
Clearing Account or the beneficiary of the
Indirect Clientele’s Clearing Account and
(c) the new margin calculation type for
Clientele’s Clearing Account (NET or
GROSS) via mail to
Clearing&SettlementDpt@athexgroup.gr

Mapaywyn  avoadopd kot  €Aeyxog
UTIOAOYLOROU KIvSUvVoUu

Check for the results by using the
relevant reports

H 15/12/2017 Ba BswpnOsi ot ivar n
TeAeutaia epydciun Tou piva ylo va givat
Sduvartn n mapaywyn tng avadopag Ue
TOUG TTAPOKATW VEOUC TUTIOUG XPEWOEWV:

e  «20 - Clearing Account Fees»
(ywo kaBe emumAéov Aoyaplacuo
ExkaBdaplong 16iou 1 Aoyaplacuo
EkkaBaplong Apeong Nelateiag
n Aoyaplacuo EkkaBaplong
‘Eppeong Nelateiag n
Noyoplacuo EkkaBaplong
MeAatn)

e  «21 - Gross margin position
Fees» (ava nuépa ekkabaplong
yla kKaBe Aoyaplaopud Oéong
Noyaplacpol EkkaBaplong
MeAateiog - Gross epocov otn
Anén tng nuépag Statnpel BEon).

‘O\ec oL mapamavw Xpewoels Ba
kataBarovral thv mpwtn (1n) epydctiun
nNUEPA Tou NUEpPoAoyLaKkoU HARva o
£TETAL TOU HAVa avadopdg pe Baon tn
Stadilkacia Tou xpnuatikou
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Huepounvia

0Boveg

Zevapla

SLaKOAVOVIGUOU TNG OXETLKAC NUEPQC.

15/12/2017 will be considered as the last

business day of the month in order for
the Clearing Members to be able to
produce the report with the following
new types of charges

e  «20 - Clearing Account Fees»
(for each additional OWN
Clearing Account or Clientele
Clearing Account or Indirect
Clientele Clearing Account or
Client Clearing Account)

e «21 - Gross margin position
Fees» (per clearing day for each
Position Account of a Clientele
Clearing Gross, if at the end of
the day it retains a position)

All the above charges will be paid on the
first (1st) business day of the calendar
month following the reference month
based on the cash settlement process of
the relevant day.
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5. 2towxeia Emikowvwviag / Contact Details

Mo kaBe emumAéov dleukpivion katl TANPodopia UIMOPELTE val EMLKOWVWVEITE He TO TUAMA
E€unnpétnong MeAwv

For any inquiries you can contact with the Members Support Department:

Tel: (+30) 210 3366 393

Tel: (+30) 210 3366 385

Fax: (+30) 210 3366 286

E-mail: Members-Support@athexgroup.gr

Service Desk: https://www.athexgroup.gr/en/service-desk
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6. Avadopa MpoPfAnuatwv / Problems Report

Kata tnv nepiodo twv Sokipwv oto UAT kat epdoov ta ExkkaBaplotikd MEAN TnG Ayopdg
Mapaywywv avtlletwrioouv omolodnmote mMpoPAnua (texvikd 1 &AAo), Ba mpémel va
ETUKOLVWVHAOOUV ThAepwvikd | péow Tou Service Desk otnv evotnta 11. Mock Session, oto
Trading Mock Session on UAT.

Tunua Eéunnpétnong MeAwv
Tel: +30-210 - 33.66.385 & 33.66.393
Service Desk: http://www.athexgroup.qgr/el/web/quest/members-service-desk

During the testing on the UAT, Clearing Members that may face a problem (technical or not)
should contact Members Support Dpt via phone or the Service Desk on 11. Mock Session, on
Trading Mock Session on UAT.

Members Support Dpt

Tel: +30-210 - 33.66.385 & 33.66.393
Service Desk: http://www.athexgroup.qr/el/web/quest/members-service-desk
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