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08nyieg & Tevapla Mevikig AoKuAg &/
Mock Scenarios Afhextaoce

1. Ewoaywyn / Introduction

O Opthoc Xpnuortiotnpiov ABnvwv mpoypappoatilel yia to Zappato, 7 Maptiov tn Siefaywyn
AoKLaOoTIKAG Aettoupyiog Tou cuothuatog Alampayudteuonc, EkkaBdaplong kot AloKAvovIoHOU
otnv ayopd Aflwv kal Mapaywywv He XpRon Twv cuoTNUATWY Tou EvaAlaktikol Mnyovoypadikol
Kévtpou (Disaster Recovery Site) tou OpiAou.

H Fevikn Aoklun €Xel wg otoxo va dwoel ota MEAN XA kal otoug Xelplotég ZAT tnv Suvatotnta va
T(PAYLLOTOTIOL|OOUV TEXVIKOUG €AEYXOUG, TIPOKELUEVOU VA SOKLUAOTEL 0O CUVOALKOG OXESLACUOC TOU
xeblou Emuyelpnolakng Xuvéxelag¢ tou Opidou Xpnuatiotnpiou ABnvwv, oto umocuoTnua
Alampaypdrtevong kL EkkaBdplong, oto neplBaAAov mapaywyng.

Ma tnv anoteleopatikotepn Siefaywyn Katl moapakohouBnon tng AoklaoTikig Asttoupyiog oto
Tapov Keipevo meplhappavovral ta €Nc:
e [evikég 0dnyieg mou adopolv Tov TPOTIo cUVEECNC OTLG EPOPUOYES

e 0dbnyieg — Zevapla mou Ba TPEMEL va. aKOAOUBOOUV OL XPNOTEG KATA TNV SLAPKELD TNG
SOKLUOOTLKNG Aettoupyiag

H ocupBoAnl KaL n &evepyldg CUMUETOX TWV MeAwv Kol Twv Xeplotwv ZAT OTIC TOPAKATW

Stadikacieg Alanpaypdtevong ki EkkaBdapiong otnv ayopd Afiwv & Mapaywywv amotelei
GNMAVTLKO Ttapdyovta yla tnv Sokipur tou EvaAAaktikov Inueiov NMpoofaong.

The ATHEX Group is organizing on Saturday, 7" of March a General Mock trading session of Cash and
Derivatives Trading and Clearing System at the Production environment which involves the use of the
Disaster Recovery Site.

The scope of the mock trading session is to ensure that the members’ systems will connect to the
Disaster Site and operate smoothly and that the design and implementation of the new Business
Continuity Plan (BCP) has been completed.

The present document includes all the necessary information to achieve an effective test session.
Specifically:

e General instructions concerning the connectivity to the relevant applications
e The Test scenarios that should be followed by the participants

The contribution and active participation of all the Cash and Derivatives Trading & Cleaning
Members to the General mock session, is critical in order to ensure the business continuity of the
services provided to the market participants.

1.1. Asbdouéva sikovikn¢ ouvedpiaong / Mock Trading Data

Ta debopéva mou Ba xpnotpomolnBolv otnv ekovikr ouvedplaon Ba eival dla pe autd tou
OUCTNMATOC TaPAYWYNG META To TéAOG TNG cuvedpiaong tng MNapaockeurg 06/03/2015 e TG
TaLpIKEG peTaBolég mou Oa toyUouv tnv Asutépa 09/03/2015.
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The data of the production system of Friday 06/03/2015 will be used for the mock trading session.

1.2. Aoc@aAsia Asbouévwy Zuothiuatoc Mapaywync / Security of
Production System Data

Ta MEAn Alampaypdtevong Ba mpémel va $ppovIioouv, O OTEV ouVepPYaoia PE TOUC TPOUNBOeUTEC
TwWV £PapUOyWY TOUC, YLO TIG ATMOLTOUHUEVEC PUBUIOEL; OTO E0WTEPLKO TOUG SIKTUO WOTE va KNV
ennpeaoctel 10 mepBAAlov mapaywyng twv sdappoywv toug (front office kat back office
edpapuoyég Mehwv).

The trading members should take all the necessary actions regarding their APl in order not to affect
their production systems.

DR Site - Scenarios Final_2015-ver7.doc Page 2



08nyleg & Zevapla Mevikng AoKLUnG :
Mock Scenarios ATHEXGROLE

2. Xpowviouoi Ewkovikn¢ Zuvebpiaoncg/ Schedule of Mock
Trading Session

2.1. Xpovodbiaypauua / Schedule

H levikr) Ewkovik ouvedpioon Oa mpaypatomnowndei to Zappdro, 07/03/2015 yia to Sidotnua 11:00
£€w¢ 12:00.

Ta cuotnuata Alompaypdteuong KL EkkaBdplong Ba eivol SlabB£oipa KATtd To MOPOKATW XPOVLKA
SlaotApata:

o JAT oo 10:00m.4. £éwg 14:00p. .
e OAIHX ard 10:00 €wg 13:00.

The General Mock trading session will take place on Saturday, 7" of March, at the Production
System, between 11:00 and 12:00 (Athens Time).

The Trading & Clearing systems will be available during the following time frames:
e DSS from 10.00 am to 14.00 pm. (Athens Time).
e QASIS from 10:00 am 13:00 (Athens Time).

2.2. Xpoviouocg Awanpayuatsvone / Trading Schedule

O XpOVIOUOC TwV ayopwv Tou Xpnuatiotnpiou ABnvwv, tou Xpnuatiotnpiou Kompou kal Tou
Xpnuoatiotnpiov Poupaviag Ba €xel wg €nc:

ATHEX, CSE and SIBEX Market schedule will be as follows:

DR Site - Scenarios Final_2015-ver7.doc Page 3
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Mock Scenarios

¥
¥/

ATHEXGROUP

change Group

Mock Trading - ATHEX Markets Schedule /
Mock Trading - Xpoviopdg Ayopwyv XA

Main Market (Market ID:M)

Closing Price: Closing auction /

Kupia ayopd (Kwd.ayopdg:M)

Tipn KAeioipatog: Anyotrpacia ato

11:45  11:49 11:50 30% of last trades KAgioIuo / 30% Twv TeEAEUTAIWY TTPAEEWV
. . Price Fluctuation Limits*: +30%  Opia AlokUpavong* : £ 30%
CAM CAMM CAM ATC Static Price Range: + 10% STaTIKG 6pio: £ 10%
RTP RTP Dynamic Price Range: + 3% Auvapiké 6pio: £ 3%
PAPN PAPNV Price Tolerance Rule: 30% Znuavtiki AmokAion Anpotrpaciag: 30%
Volume Min Rule: 30% ZnuavTikég Oykog Anpotrpaaiag: 30%
PRE-AGREED TRADES BOARD Vol. Int Pre Call: 5 min Xpoévog MNpoouvedpiaong AMEM: 5 min
Vol. Int Extension: 3 min Xpoévog Eméktaong AMEM: 3 min
Vol. Int. Random: 1 min Mepiodog Tuxaiou Xpédvou AMEM : 1 min
*Price Fluctuation Limits for shares * Opia AiakUuavong o€ UETOXEG e
with low turnover velocity £ 10%  xaunAr kukAogopiakn taxumra = 10%
[ 11:00 | 11:10 11:30 1150 | 12:00 |
T 1108 11:28 11:48 ””” Low Dispersion (Market ID:B)
i Closing Price: 100% of traded Volume
CAM CAM CAM ‘ ATC Price Fluctuation Limits: +20%
RTP [rRP | RTP
A A A ‘ XaunAng Alaotropds (Kwd.ayopdg:B)
TiuR KAeioipatog: 100% Tou 6YKOU TwV NUEPATIWY GUV.
Opia AlokUpavong: +20%
PRE-AGREED TRADES BOARD
Index Futures & Options
Market ID:1, Venue ID: XADE
CAMM Index FUT: Fluctuation Limits: + 20% adjusted to + 35%
Index OPT: Fluctuation Limits: For each (call & put) option series, the
theoretical price is calculated, on which the absolute value resulted
PRE-AGREED TRADES from the #35% on the starting price of the underlying instrument will
be added, in order the fluctuation limits to be defined respectively
1105 11:10
””””” 1100 | Repos
CAM CAMM Market ID:3, Venue ID: XADE
Eﬂpl Price Fluctuation Limits: Unlimited

PRE-AGREED TRADES

CAM / CAMM: Call Auction Method / ®don Zuykévipwong EvioAwv kai Anpotrpaciag / Continuous Automated Matching Method / ®don Zuvexépevng Zuvedpiaon

ATC: At The Closing / ®don Zt Tiuf KAeioipatog
RTP: Random Time Period / AiGotnua Tuxaiou Xpévou AnpoTtpaciog
PAP/V: Projected Auction Price/Volume / YmoAoyi{épevn Tiprj / Oykog AnpoTtrpaciag

DR Site - Scenarios Final_2015-ver7.doc
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08nyleg & Zevapla Mevikng AoKLUnG
Mock Scenarios

A
ATHEXGROUP

Athens Exchange Group

Mock Trading - CSE Markets Schedule /
Mock Trading - Xpoviouog Ayopwv XAK

Main Market (Market ID:A)
Closing Price: Closing auction / 30% of last
trades

Kupia Ayopd (Kwdikég Ay.:A)
Tipry KAeioiparog: Anpotrpacia aTo kAgioipo /
30% Twv TeEAeUTaiWY TIPAgEWV

11QQ “1 Price Fluctuation Limits: + 10% adjusted to £ ‘Opia AlokUpavong: + 10% dieupupéva ot +
. ) 120% 20%
11:10 11:48
; 11:45 .
108 | 11:50 ility i * Mapdperpol AMEM*
Static Price Range: +10% Zrarikd opio: £10%
CAM CAMM CAM e Dynamic Price Range: 3% Auvapikd opio: £3%
PAPNRTP RTH Price Tolerance Rule: 30% Znuavtiky AékAion Anpotrpaaciag: 30%
PAP Volume Min Rule: 30% Znuavtikég Oykog Anpotrpaciag: 30%
PRE-AGREED TRADES BOARD / MINAKAZ MTPOEYM®QNHMENQN MPAZEQN Vol. Int Pre Call: 5 min Xpbvog Mpoouvedpiaong AMEM: 5 min
Vol. Int Extension: 3 min

Vol. Int. Random: 1 min

Xpévog Emékracng AMEM: 3 min

MNepiodog Tuxaiou Xpévou AMEM : 1 min

* Volatility interrupter performs only on securities
CPB & BOCY with price fluctuation limits +30%

*O AMEM e@appoZeTal HOVO aTIG HETOXEG
NAIK & TPKY pe 6pia diakupavong £30%

CAM / CAMM: Call Auction Method / ®aan Zuykévipwong EvroAwv kai Anpotrpaoiag / Continuous Automated Matching Method / ®don Zuvexopevng Zuvedpiaon
ATC: At The Closing / ®don Zm Ty KAeigipatog

RTP: Random Time Period / Aidotnua Tuxaiou Xpévou Anpotrpaciog

PAP/V: Projected Auction Price/Volume / YTrohoyi{épevn Tiuri / Oykog Anpotpaaiag

Mock Trading - SIBEX Markets Schedule /
Mock Trading - Xpoviop6g Ayopwv SIBEX

Ls {12:02 |
11:‘14 (Name: INCUMTDER_R / Market ID:7 / Venue ID: BMFM)
CAM CAMM Closing Price: Last Trade Price
PAP;TP Future Fluctuation Limits: +10% adjusted to +15%

EXCEPT of “OIL”: +20% adjusted to +30%
Options Fluctuation Limits: No limits

CAM / CAMM: Call Auction Method / ®don Zuykévipwong EvioAwv kai Anpotpaaiag / Continuous Automated Matching Method / ®don Zuvexopevng Zuvedpiaon
ATC: At The Closing / ®don Ztn Tipr} KAeioiparog

RTP: Random Time Period / Aidotnpa Tuxaiou Xpdvou Anpotrpaciag

PAP/V: Projected Auction Price/Volume / YTrohoyiZopevn Tipr} / Oykog Anpotrpaaiog

Meta tn Anén tg ocuvebpiaong Ba Eekwvnoel n Stadikaoia tng Ekkabaplong.

After the end of Trading, the Clearing procedure will start.

2.3. Xpowviouoc Ekka3apionc / Clearing Schedule

2.3.1. Ayopa A§iov / Cash Market

O XPOVLOPOG TV eVePYELWVY TIOU Ba paypatonotnBouyv amno tnv ET.EK kal adopouv tnv ekkabaplon
& SLaKAVOVIoUO TWV cuvaAlaywy, Elval 0 TAPAKATW:

‘Evapén AQén Evépyeleg

9:00 9:30 KUkAog Alakavoviopol DVP

DR Site - Scenarios Final_2015-ver7.doc Page 5



08nyleg & Zevapla Mevikng AoKLUnG

Mock Scenarios HEXGROUP

Athens Exchange Group

9:00 09:30 | Katd To CUYKEKPLUEVO XPOVIKO dlaoTtnua Ba yivetal:

e H ¢optwon twv ocuvalaywv amd tov XORDER oto Z.AT. (yla
nuepopnvia cuvalaywv 06/03/2015)

e JUUMTUEN Kal OpLOTIKOTIOLNON cUVAAAQYwWVY TIPOG eKKaBAapLon

e O YmoAoylopog KlvSUvou TpLUEPOU Kal armddoon MoTWTLKOU oplou yla
kaBe KOplo / Atakpltd Aoyaplaopuo skkobdplonc.

10:00 10:00 | AmooTtoAn apxkwv opiwv armnod to X.A.T oto OAIHZ
10:00 10:00 | AmootoAn apxlkwy opiwv armod to 2.A.T otov XORDER
10:30 11:00 | Katd TO OUYKEKPLUEVO XPOVIKO OSldotnua Ba tpé€el o mpwtog KUKAOG

SLOKAVOVLOUOU, XWPLE OLWGE VoL TIpAYLATOTIOINO0UV XPNATIKEG KLVOELG 0TOo T2.

11:30 11:30 | AkUpwon petaBéoswv Hn  avaAupévwy (Yoo nuepounvia  cuvoaAlaywv
5/3/2015).

11:45 12:00 | TeAeutaiog kKUKAOC SlakovoviopoU (yla nuepopnvia cuvoliaywv 5/3/2015)
Aev Ba mpaypatonotnBouv XpNUOTIKES KIVAOELG oTo T2.

11:45 12:00 | Atakavoviopoc evtodwv OTC FOP (ue nuepopnvia Stakavoviopou 9/3/2015)

12:15 12:15 | Metadopd mocotATwy anod tn pepiba tou Alapecohafnth otn ocuvdedepévn

pepida emevéuth Tou Alapecolapnt..

12:15 12:45 | YmoAoylopog Atkawpdtwy OTC amo ET.EK

12:15 12:45 | YmoAoylwopog Awawwpdtwv ET.EK (0,020%), Popog¢ mwAnocswv kabwg Ko
UTIOAOYLOMOC TWV KIVAGEWV avaAuong, petabeong kat StapBpwong.

12:15 12:45 | Katd To CUYKEKPLUEVO XPOVIKO Slaotnua Ba yivetal

e n poptwon Twv cuvaraywv and to OAIHS oto Z.A.T. (ya nuepounvia
cuvaMaywv 9/3/2015)

e JUUMTUEN KOl OpLOTIKOTIOLNON cuVaAAQywVY TIPOG ekkaBdpLon

e O YroAoylopog KLvdUVoU TPLNUEPOU Kl amodoon TILOTWTLKOU oplou yla
KaBe KUplo / Atakptto Aoyaplacuod ekkabaplong.

The schedule of clearing and settlement procedures will be as follows:

Start End Activities

9:00 9:30 Settlement cycle DVP

9:00 09:30 During this time period the following actions will take place:

e transactions are loaded to DSS from XORDER (for business day
06/03/2015)

e confirmation of transactions

e risk and credit limit calculation for each clearing account

DR Site - Scenarios Final_2015-ver7.doc Page 6



08nyleg & Zevapla Mevikng AoKLUnG

Mock Scenarios ATHEXGRLD
10:00 10:00 DSS sends the initial daily credit limits to OASIS
10:00 10:00 DSS sends the initial daily credit limits to XORDER
10:30 11:00 1st Settlement cycle. Actual cash settlement in T2 will not take place.
11:30 11:30 Shifting cancelation of non allocating actions for business day 5/3/2015.
11:45 12:00 Final Settlement cycle. (for business day 5/3/2015). Actual cash settlement in
T2 will not take place..
11:45 12:00 Settlement of OTC orders FOP (Settlement date 9/3/2015)
12:15 12:15 Quantity transfer from Intermediary’s DSS share to the connected client’s DSS
Share.
12:15 12:45 OTC fees calculation by ATHEX Clear
12:15 12:45 AthexClear Fees calculation (0,020%), sales tax as well as calculation for
allocation, shifting and other transactions.
12:15 12:45 During this time period the following actions will take place:
e transactions are loaded to DSS from OASIS (for business day
9/3/2015)
e confirmation of transactions
e risk and credit limit calculation for each clearing account

2.3.2. Ayopda Napaywywv X.A./ Derivatives market ATHEX

O XpoVLoPOG TV evepyeLwv TIou Ba paypatonotnBouyv amd tnv ET.EK kal adopouv tnv ekkabdplon
Tapaywywyv, elvat o mopakaTw:

10:00 10:00 ATMooTOAR apXLlkWV opiwv amd To Tvotnua Ekkabdplong (2.E.)
oto OAZHZ
11:00 11:00 Eloaywyn eviodwv 8uabsong Aavelouol amd tnv ET.EK oto

JUoTNUO ALOIPAYUATELUCNG

11:00 12:00 Doéptwon cuvarlaywv amo to Uotnua AlampayUdteuong oto
3.E. o€ MPAyUaATIKO XpOVO

10:00 12:30 Auvatotnta 6éoueuong uetoxwy umép ET.EK
10:00 12:30 AuvatotnTa anodEoUeUONG TwWVY PeETOXwV UTEP ETEK
10:00 14:00 Avvatdtnta Séopeuonc Kivntwv AELwv pog Savelopo

OL evtoAég 6€opeuong ol omoieg Ba kataywpnbouv £wg TIg
10:45, 60 OCUMUETEXOUV OTOV UTIOAOYLOUO TWV EVIOAWV
Aavelodooioag ya tnv idla pépa

11:00 12:00 ANEN duvatdtnTog KaTaxwpLong EBIKNG onuavong yla real time
SloKavoVIoUO o€ Ttpoiovta Savelopol TiTAwy

DR Site - Scenarios Final_2015-ver7.doc Page 7
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Mock Scenarios

Athens Exchange Group

11:00 12:00 Evéonuepnolo¢ umoloylwopog kwdlvou ava Aoyaplacud
EkkaBapilong

KOkAot urtoAoylopoU kivdUvou ekteholvtal ava 5 AsmTd.

12:00 12:10 EmuBeBaiwon tng dpoptwong twv cuvalaywyv and to OAIHI
oto Zuotnua Ekkabdapiong

12:00 12:15 Avvatotnta mpotaong yia diapbpwaon cuvallaywyv and MéAn
Alampaypdrevuonc npog EkkaBaplotika MEAn.

11:00 12:30 Avvatdétnta  e€aoknoswg o€ Skalwpata Tpoaipeong el
METOXWV KABWGE KoL OKUPWOELG TWV QLTHOEWV ££A0KNONG.

11:00 12:30 Avvatéomro  efaoknoemg amd davellopevo Kabmdg Kot
OKVPMOCELS TOV UTNGEOV EAGKNONG.

12:00 12:30 Avvatdtnta petdBeong ekkabdplong kot amodoxn LeTabeong
ano ExkkaBaplotikd MEAn.

12:00 12:30 Avvatétnta yia  SuapBpwon  ocuvalaywv  omd  Ta
ExkkaBaplotikd MEAN.

11:00 12:30 Avvatdtnta aitnong petadopadg Béoswv and éva EM oe éva
GAAo KaBwWG Kal amodoxn Twv ATHoEWV PeTadopd amo AAa
ExkkaBaplotikd MEAn.

11:00 12:30 Avvatdétnta petadopdg Béceswv amd éva Ymoloyaplacuo
ExkkaBdplong o évav allo tou idlou Tou EM mou attrBnke t
uetadopd Béong.

12:30 Oplotikomoinon twv petadopwv BEcswy
12:30 Oplotikomoinen Twv cuvaAlaywy
12:30 12:45 YroAoyLlopog TiHwv ekkabdplong
12:30 12:45 YMoAoOylopOg nUEPNOLOU  Xpnuotikol  Slakavoviopou Kol

npounOsilwv (YroAoylopog tou Mark To Market)

12:30 12:45 e Anotipunon twv collaterals mou €xouv katateBel yla to AE
® Ymoloylopog Kivduvou (margin)
e Agv Ba yivel amootoAn apxelwv anod tnv ET.EK

The schedule of clearing and settlement procedures will be as follows:

Start Finish Actions

10:00 10:00 DSS sends the initial daily credit limits to OASIS

11:00 11:00 AthexClear is entering borrowing orders to the Trading System.
11:00 12:00 Real time loading of transactions from OASIS to DSS

10:00 12:30 Collateral Pledge

10:00 12:30 Collateral Unpledge
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Mock Scenarios ainens Exchange Group

10:00 14:00 Stock lending pledge possibility

11:00 12:00 Expiration option flag registration for real time settlement in
securities lending products

11:00 12:00 Intraday margin calculation per clearing account
Intraday margin calculation per clearing account every 5
minutes

12:00 12:10 Confirmations of loading transactions to DSS from OASIS

12:00 12:15 Time period for any changes on the structure of transactions’
file by trading member to clearing member.

11:00 12:30 Time period for options exercises and cancelations of exercises

11:00 12:30 Time period for borrower exercises and cancelations of
exercises.

12:00 12:30 Time period for Give Up /Take Up

12:00 12:30 Time period for any changes on the structure of transactions’
file by clearing member.

11:00 12:30 Time period for completing of position transfers between two
Clearing Members.

11:00 12:30 Time period for completing position transfers between two Sub
Accounts of the same Clearing Member.

12:30 Finalization of Position Transfer
12:30 Finalization of Positions

12:30 12:45 Fixing Values Calculation

12:30 12:45 Calculation of daily settlement and fees (Mark To Market)

12:30 12:45 e Collateral valuation
® Margin Calculation
o Athex Clear will not sent any files through FTP server.

2.3.3. Ayopda Napaywywv SIBEX/ Derivatives market SIBEX
O XpoVvIopOG TwV evePYELWY TIou Ba mpaypatomnotnBolv amnd tnyv ET.EK kat adopolv tnv ekkabBdplon
TAPAYWYWV, Elval 0 MAPAKATW:
‘Evapén ARén Evépyeleg
9:00 09:30 e Oplotikomnoinon Twv cuvalhaywv 06/03/2015
e YTMOAOYLOMOC TIUWV eKKABApLONG

e  YTMOAOYLOMOC NUEPAOLOU XPNHATIKOU SLaKAVOVIOUOU
KoL mpounBetwv (YmoAoylopog tou Mark To Market)

e Anotiunon twv collaterals mou €xouv katateBel yla to
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Athens Exchange Group

NAE
e Ymoloylopog Kivduvou (margin)

Aev Ba yivel amootoAn apxeiwv amo tnv ET.EK

10:00 10:00 AmooToAn apXLlkwv opiwv amd To Iuotnua Ekkabdaplong (2.E.)
oto OAXHZ
11:00 12:00 Doptwon cuvalaywv and To ZUOTNUA ALATTPAYUATEVONG OTO

2.E. 0 MPAYUOTIKO XPOVO

11:00 12:00 EvSonuepnolo¢ umoloylopog Kwwduvou avd  Aoyaploopo
ExkkaBaplong

KUkAoL urtoAoyLopol kvdUvou ektedouvtal ava 5 Aemtd.

12:00 12:10 Erupefaiwon tg dpoéptwong twv cuvalhaywv anod to OAIHI
oto uothua EkkaBaplong

12:00 12:15 Avvatdétnta mpotaong yla StapBpwaon cuvoallaywv and MéEAn
Alampaypdteuong npog EkkaBaplotika MEAN.

12:00 12:30 Avvatdtnta petdBeong ekkabdplong kot amodoxn LeTdBeong
oo EkkaBaplotikd MEAn.

12:00 12:30 Avvatétnta vy SuapBpwon  ocuvalaywv  omd  Ta
ExkkaBaplotikd MEAn.

11:00 12:30 Avvatdtnta aitnong petadopdg Oéoswv and éva EM oe éva
GAAo KaBwWG Kal amodoxn Twv ATHoEwWV PeTadopd amo AAa
ExkkaBaplotikd MEAn.

11:00 12:30 Avvatétnta petadopdc BOéoswv amd £va  YmoAoyaplaouo
ExkaBaplong og évav aAAo tou idlou tou EM mou attrBnke tn
uetadopd Béong.

12:30 Oplotikomoinon twv petadopwv BEcewy
12:30 Oplotikomoinon Twv cuvaAlaywy
12:30 12:45 YmoAoyLlopog TIHWV ekkaBaplong
12:30 12:45 YMOAOYLOMOG nUEPOOU  XpNUOTIkoU  SLOKAVOVICHOU  Kall

npounOsilwv (YrmoAoylopog tou Mark To Market)

12:30 12:45 e Anotipnon twv collaterals mou €xouv katateBel yia to AE
e Ynoloylouog Kwduvou (margin)
e Aev Ba yivel amootoAn apxelwv amo tnv ET.EK

The schedule of clearing and settlement procedures will be as follows:

Finish Actions

9:00 9:30 e Finalization of Positions 06/03/2015
e Fixing Values Calculation

® Calculation of daily settlement and fees (Mark To |
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Market)
e Collateral valuation
e Margin Calculation

Athex Clear will not sent any files through FTP server.

10:00 10:00 DSS sends the initial daily credit limits to OASIS
11:00 12:00 Real time loading of transactions from OASIS to DSS
11:00 12:00 Intraday margin calculation per clearing account

Intraday margin calculation per clearing account every 5

minutes
12:00 12:10 Confirmations of loading transactions to DSS from OASIS
12:00 12:15 Time period for any changes on the structure of transactions’

file by trading member to clearing member.

12:00 12:30 Time period for Give Up /Take Up

12:00 12:30 Time period for any changes on the structure of transactions’
file by clearing member.

11:00 12:30 Time period for completing of position transfers between two
Clearing Members.

11:00 12:30 Time period for completing position transfers between two Sub
Accounts of the same Clearing Member.

12:30 Finalization of Position Transfer

12:30 Finalization of Positions
12:30 12:45 Fixing Values Calculation
12:30 12:45 Calculation of daily settlement and fees (Mark To Market)
12:30 12:45 e Collateral valuation

® Margin Calculation

e Athex Clear will not sent any files through FTP server.

2.4. Avauerabdoteg lMAnpowopiac / Data Vendors

H npooBaon twv Avapetadotwy NMAnpodoplog Oa sival emLTpentr HEow:
a) Xuvdeongoto Internet
b) tou undpyovtog backup KUKAWHOTOG — ULoBWUEVNC YPOUUNS (Yia dooug Slabétouv)
c) Tou Extranet (epocov o Data Vendor AapBavel mAnpodopia péow Extranet)

d) Tou ATHEX London Hub (eddoov o Data Vendor StaBtel poviun ovvdeon oto ATHEX
London Hub)

The ATHEX Data Vendors will connect to the Disaster Site through:

DR Site - Scenarios Final_2015-ver7.doc Page 11



08nyleg & Zevapla Mevikng AoKLUnG B
Mock Scenarios ATHEXGROUP

Athens Exchange Group

a) Internet connection
b) the existing backup connection — leased line (if available)
c) Extranet (if the Data Vendor receives the information through Extranet)

d) ATHEX London Hub (If the Data Vendor has a permanent connection to ATHEX London
Hub)
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3. [pooBaon oto Suotnua Altanpayudtsvong / Access to
Trading System

3.1. E@apuoyn ORAMA / ORAMA application

To ovopa xprotn twv Windows, ot kwdikol kabwg Kat ta cuvBnuatikd (passwords) Twv Xpnotwy oTo
ORAMA mou Ba xpnotpomolnBoulyv, Ba gival Ta (Slo e QUTA TTOU XPNOLUOTIOLOUVTOL 0TO cUoThUA

Tapaywynge.

Zekwvnote tnv epapuoyry ORAMA (Start > Programs —> Oasis ORAMA - ORAMA) | pe xprion tou
OXETIKOU lkoviSiou (shortcut) mou BplokeTal oTnv Kevipikn emipavela epyaociag (desktop).

Xpnoluomoleiote tov mpoowriko cag Kwdikd Xpnotn (User ID) kal to ouvOnuatiko (password)
OMw¢ LoXVEL KAl 0TO oUCTNHA TAPOYWYNG.

The ORAMA users will use the production username and password.

Login to the ORAMA application via the menu: Start - Programs = Oasis ORAMA - ORAMA or via
the relevant shortcut on your desktop.

Users IDs and passwords in ORAMA application will be the same with the ones used in the production
environment.

3.2. Ynnpeoia ATHEX G/W (ODL) /ATHEX G/W (ODL) Service

Ta MéAn Alampaypdteuong, Ba mpenel va eAéyéouv tn Z0vSeon Kal Tn Asttoupykotnta tou ATHEX
GW rmou tuxov Stabétouv.

ErutAgov, Ba MpEmel va €Xouv PpPOVTIOEL yLa TIG AMALTOUEVEG pUBUIoELG 0TO E0WTEPLKO TOUG SiKTUO
WOTE VA UNV ENNPEACTEL TO MEPLBAAAOV mapaywyng Twv ehaPUOYWY TOUG KATA T SLAPKELA TNC
€LKOVIKNG ouvedplaong.

Ma tv ouvdeon tou ATHEX GW, oL pnxavoypadol twv MeAwv Ba mpénel va akoloubricouv ta
€MOUeva BAuara:

Mpw tv ekkivnon ¢ Ewkovikrg Zuvedpiaong:
1. Ekkilvnon tou service

Metd tov teppatiopo tng Ekovikig Zuvedpiaong:
1. Teppatiopdc tou service

2. Awaypadn 1 petovopaoia twv log apyeiwv

The trading members should check their connectivity and operation of the ATHEX GW and ensure
that their production environment will not be affected from the General Mock session.
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Mock Scenarios ATHEXGROUP

Athens Exchange Group

The following steps should be executed in order to establish a connection between the Members’
Gateway and the Disaster Site:

Before the start of Mock Trading session:
1. Start the service

After the end of Mock trading session:
1. Stop the service

2. Delete or rename the log files
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4. MpooBaon oto AT / Access to DSS

Ma tnv mpaypatonoinon twv SoKIpwv Ba TPEMEL va XPNOLUOTIOLOETE TNV €mAoyn (€lkovidlo) tou
AT mopaywyng KoL VoL CUUTIANPWOETE TA MAPAKATW Tedia we €€AG:

«Ovopa Xpriotn»: Ba XpNOLUOTIOLCETE TO USEr name TG MOPAYWYNg
«Kwdkog NpoécPaone»: Ba xpnolpomolioete To password TNG mapoywyng
«Z0otnpa TUveeong»: satpl.athexnet.gr

Noa onuelwBOel 6tL 6AoL oL Xprioteg Ba penel va cuvdeBoUv oto satpl.athexnet.gr kal povo.

The DSS production icon should be used for your connection.

The following fields should be completed accordingly:
"User name": fill in the production's user name
"Password": fill in the production's password
"Connection System": satpl.athexnet.gr

Please mention that all the users should connect to satpl.athexnet.gr.
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5. MpooBaon oto Aiktuo XNET / Access to XNET

To évopa xpriotn twv Windows, ot kwdikol KaBwg Kol Ta cuvBNUATIKA (passwords) Twv Xpnotwy TG
edappoyng XOrder Client mou Ba xpnotpomnolnBouy, Ba sival ta (SLa Le UTA TTOU XpnoLomoLouvToL
01O GUOTNHA MOPAYWYAG.

The username and the password of XOrder Client users will be the same with the ones used in the
production environment.
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Mock Scenarios

ATHEXGROUP

Athens Exchange Group

6. Zevapia Exkkaddapiong otnv ayopa Aéwv/Clearing

Scenarios Cash market

Mpokeévou va e€aadalloTel n emituxng oAokAnpwon tng SOKLUAC MapaKaAoUVTAL OAOL OL XELPLOTEC
ToU AT VOl GUUUETACYOUV aKOAOUBWVTAG TIC TApaKATW 0dnyieg.

Hupepopnvia/Qpa 006veg Zevaplo
9/3/2015 Risk Management—> | MetaBoAr opiwv MA (kortd tn SLapKeLa tng
) ) Functions>CM ouvebplaong, yla avénon Motwtikol Oplou Kal
10:00-12:00 . , .~
Limits=>Manage Melwon Motwtikov Opiou).
Trading Limits
9/3/2015 Risk Management—> | Ek6oon Kataotdoswv EAéyyou
10:00 — 14:00 Reports
9/3/2015 Custody—> Juoxétion KwdkoL meAdtn pe M.A.
10:00-14:00 Functions =
Inv. Shares Sec.
Accounts—>
Investor Trading
Codes at Trading
Member
9/3/2015 Custody > Files > Juoxétion KwdkoL meAdtn pe M.A. péow apxeiou.
10:00-14:00 Impqrt > Impo.rt Inv
Trading Codes file
9/3/2015 Custody > Files > E€aywyn oapxeiov  Katoxwpnuévwv  Kwdilkwv
10:00-14:00 Expo.rt > Cllent.s Nehatwv o MA.
Trading Codes file
9/3/2015 Clearing > Files > To apyelo autd mapdyetal Petd tn GopTwon Twv
10:00-14-00 Export—> Export ouvalaywv and to OAIHS oto IAT.
Aggregated Trades
file
9/3/2015 Clearing 2> AldpBpwon Tuvalaywv arnd 08dvn kal apyeio.
10:00 - 14:00 Functions =
Aggregated Trade
Shaping
Clearing 2>
File>
Import 2>

Import Shaping file
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ATHEXGROUP
Athens Exchange Group

9/3/2015 Clearing > ARAwon mpdgewv Intraday
10:00-14:00 Functions 2>
Intradays
Managment
9/3/2015 Clearing = Reports ‘Ekdoon Kataotdoswv EAEyxou
10:00-14:00
9/3/2015 Clearing = Reports Yx€on OgpatodUAaka pe EM
10:00-14:00 - Custodian relation
with Clearing
Member
9/3/2015 Clearing > Ao tnv 08o6vn autrn 6ibetal n Suvatdtnta va yivel
10:00-14:00 Functions 2> avalntnon Kabwg KoL evnUEpwan KAmolwv Tedlwv.
Aggregated Trade
Management
9/3/2015 Clearing > Ao tnv 08o6vn autr 6ibetal n Suvatdtnta va yivel
10:00-14:00 Functlons‘é povo avalnitnon amnod toug OspatopUAKEC.
Search Shifted Trades
9/3/2015 Clearing > Avdluon Ayopwv kat AvaAuon NMwAnoswv.
10:00-14:00 Functions =
Sell/Buys Trade
Allocation
9/3/2015 Clearing 2> Elcaywyry apxeiou ywo Avaluon Ayopwv Kot
10:00-14:00 Files> Avaiuon NMwAnocswv.
Import >
Import Allocation File
9/3/2015 Clearing 2> Metabéoelc  ayopwv Kol  TWAACEWV  O€
10:00-14:00 Functions 2> OepatodUAakeg amo 0Bovn kat apxeio
Buy/Sell Trade
Shifting
Clearing 2>
Files >
Import 2>
Import Shifting File
9/3/2015 OTC Managment—> Eloaywyn evtodwv OTC amd 0Bdvn Kot apysio pe
10:00-14:00 Functions—> OTC «Trade Type» = STOCK EX kat OTC

Transactions
Managment

CUT OF TIME yia evtoAég OTC kat ElSikéc 0dnyieg evtodwv Slakovoviopol STOCK _EX pe nuepounvia
Slakavoviopou tnv ibla nuépa (SD), 12:15

9/3/2015
10:00-14:00

OTC Managment—>
Report>0TC Trades
Detailed Report

‘Ekdoon Kataoctdoswv EAéyxou / E€aywyn Apxeiwv
(BAEme eyxelpiblo OTC)
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Mock Scenarios

Athens Exchange Group

9/3/2015 Clearing—> Reports ‘Exdoon Kataotdoswv EAEyxou yia tov moAupepny /
10:00-14:00 Siuepn Slakavoviopo.

9/3/2015 Invoicing - Files 2> E€aywyn apxelwv avaAUTIKWV XPEWOEWV
10:00-14:00 Export > Fees File E€aywyn Apxelwv OTC (BAéne eyxelpidlo OTC)

Emiong, oL XELPLOTEG pmopolV va TpoPouv oe omoladAmote AAAN evépyela emBUPOUV OTIWC
evOeIKTIKA avadEépovTal:

e Avolypo pepidag emevdutn & Andwon xprnong

e  eKTUTIWON OTOoLXElWV pepldag kaL AoyapLacou

e uetadopd nocotTnTag, XPEOYPAdou, Aoyaplacuou

®  EKTUTIWOELG NEPOAOYIOU KIVAOEWV

e Tapaywyn apxeiou nuepoloylou Kwvrnoewv

e KA.

DSS Operators are requested to follow all the actions below, in order to ensure the successful
completion of the test session.

Date/Time ‘ Screens Scenario
9/3/2015 Risk Management = | Change of Trading Members’ credit limits.
10:00-12:00 | Functions >CM
Limits 2Manage
Trading Limits
9/3/2015 Risk Management = | Print out of risk related reports
10:00 — 14:00 Reports
9/3/2015 Custody 2 Definition of Investor code and Trading Member
10-00-14-00 Functions 2> relation
Inv. Shares Sec.
Accounts >
Investor Trading
Codes at Trading
Member
9/3/2015 Custody Files 2> Definition of Investor code and Trading Member
Import = Import Inv | relation
10:00-14:00
Trading Codes file
9/3/2015 Custody Files 2> “Registered clients’ accounts on trading member”
Export =2 Clients’ file export
10:00-14:00
Trading Codes file
9/3/2015 Clearing Files 2> Transactions file export
10-00-14:00 Export = Export
Aggregated Trades
file
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ATHEXGROUP

Athens Exchange Group

9/3/2015 Clearing 2 Transaction Edits using file import or DSS
10-00 - 14-00 Functions 2 application.
Aggregated Trade
Shaping
Clearing 2
File 2
Import 2>
Import Shaping file
9/3/2015 Clearing 2 Intraday transactions declaration
10:00-14:00 Functions =
Intradays
Managment
9/3/2015 Clearing = Reports Clearing Reports print out
10:00-14:00
9/3/2015 Clearing = Reports Definition of Custodian and Clearing Member
10:00-14:00 - Custodian relation relation
with Clearing
Member
9/3/2015 Clearing 2 Transaction Management
10:00-14:00 Functions =
Aggregated Trade
Management
9/3/2015 Clearing 2 Transaction Search
Functions 2>
10:00-14:00
Search Shifted Trades
9/3/2015 Clearing 2 Allocation of Buys and Sells.
10:00-14:00 Functions =
Sell/Buys Trade
Allocation
9/3/2015 Clearing 2> Allocation of Buys and Sells.
10:00-14:00 Files >
Import >
Import Allocation File
9/3/2015 Clearing 2> Shifting of Buys and Sells to the custodians.
Functions 2
10:00-14:00
Buy/Sell Trade
Shifting
Clearing 2>
Files =2
Import 2>
Import Shifting File
9/3/2015 OTC Managment > OTC Registration

DR Site - Scenarios Final_2015-ver7.doc

Page 20




08nyleg & Zevapla Mevikng AoKLUnG

Mock Scenarios

Athens Exchange Group

10:00-14:00 Functions 2 OTC
Transactions
Managment
CUT OF TIME for OTC & STOCK_EX orders with SD: same day at 12:15
9/3/2015 OTC Managment > OTC printouts
10-00-14:00 Repo.rt 20TC Trades
Detailed Report
9/3/2015 Clearing = Reports Cash settlement printouts
10:00-14:00
9/3/2015 Invoicing =2 Files 2 | Fees’ details file export
10:00-14:00 Export 2> FeesFile | o1 Gie export

The DSS Operators may also try any DSS function, like:

e (Creation of Investor Share & Activations of Accounts.

e Printout of the Share and Account information.

e Transfer of securities between Sub-Accounts of the same Share.

e Printout of the daily registrations and bookings.

e File export of the daily registrations and bookings.

e e.tc

DR Site - Scenarios Final_2015-ver7.doc

Page 21




08nyleg & Zevapla Mevikng AoKLUnG 2,
Mock Scenarios ATHEXGROUP

thens Exchange Group

7. Zevapiwa Exkkadapiong otnv ayopa Mapaywywv /[
Clearing Scenarios Derivatives market

Mpokeévou va e€aodalloTel n emituxng oAokAnpwon T SOKLUAC TapakaAoUVTaL OAOL OL XELPLOTEG
ToU AT VOl GUUUETACYOUV aKOAOUBWVTAG TIC TApaKATW 0dnyieg.

DSS Operators are requested to follow all the actions below, in order to ensure the successful
completion of the test session.

7.1. Awaxeipion Kwivéovou / Risk Management

JTOV TAPAKATW TIVAKA, UTTAPXEL LLO OELPA artd SOKLUES OTwG epdavilovTol MoPAKATW:

Huepopunvia/Qpa ‘ 000veg ‘ Zevaplo
9/3/2015 Risk Management MetaBoln opiwv MA (katd
10:00-12:00 —>Functions—> ™ SldpkeLa tng ouvedplaong,
C.M. Limits 2 yla abénon MNotwtikol
Change Trading Member Oplou kat Meilwon
Limits Mwotwtikov Opiou).
9/3/2015 Risk Management—> ‘Ekdoon Kataotdoswv
10:00 —14:00 Reports EA€yxou

In the table below, there is a set of tests:

Date/Time Screens Scenario
9/3/2015 Risk Management > Change of Trading Members’
10:00 - 12:00 Functions 2C.M. credit limits.
Limits 2Manage Trading
Limits

7.2. Noyapiaouoi Osong / Position Accounts

JTOV MAPAKATW TVOKA, UTTAPXEL LA OELPA oo SOKLUEG OTWG epdavilovTal ToPaKATW:

Huepopnvio/Qpa ‘ 0006veg ‘ Zevaplo
9/3/2015 Derivatives Clearing Kataxwpnon véou Aoyaplacpol Béong
10:00 — 14:00 éEpyironment > & snavaypnotpomnoinon and to EM tou
Position Accounts i6lou reference code
9/3/2015 System Mapaywyn apxsiou Aoyaplaopwv
10:00 — 14:00 glctler:mstratlonécsv Béonc yua

" - e AEM, adrvovtag keva ta nedia
Derivatives—>Position

clearing & trading member
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ATHEXGROUP
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accounts

e [EM, adnvovrag kevd ta nedia
clearing & trading member
OUUITANPWVOVTAG CUYKEKPLUEVO
Kwdko MA

9/3/2015 Derivatives Clearing Avvatotnta e€aywyng OTOXELWV OE
10:00 — 14:00 éEr\yironment > apxeio, Baosl Twv KpLTnpilwv
Position Accounts avalATthong
9/3/2015 Derivatives Clearing MNapaywyn avadopdg e CUYKEKPLUEVOL
10:00 — 14:00 QRFPOFtS 2 KpLtrpLa 1 eTAéyovtag % og ONEG TIG
Positions

TIAPAUETPOUC YL TTApAY WY OAWV TwV
positions

In the table below, there is a set of tests:

Date/Time ‘ Screens ‘ Scenario
9/3/2015 Derivatives Clearing New position account registration &
10:00 — 14:00 95{7\_/”0”’"3"1' > reuse of the same reference code by the
Position Accounts clearing member
9/3/2015 System Export position account file for:
10:00 — 14:00 Adnv'inistration 2CSV | - DCM, without filling in the clearing &
files: Sposit trading member fields
Derivatives >Position | _ GCM, without filling in the clearing &
accounts . . o
trading member fields, or filling in a
specific trading member code
9/3/2015 Derivatives Clearing Export data file based on specific query
10-00 — 1400 9Ef7\.//ronment > criteria
Position Accounts
9/3/2015 Derivatives Clearing Export report using specific criteria or
.
10-00 — 14-00 9R.e;.)orts > ch.oosmg % in orc.ier to produce reports
Positions with all the positions.

7.3.

Awayxeipion Aopalewwy / Collaterals management

2TOV MAPAKATW TIVaAKA, UTTAPXEL UL OELPA artd SOKLUEG OTwG epdavilovTal MoPAKATW:

Huepopunvia/Qpa

9/3/2015
10:00 -12:30

000dveg ‘

Custody = Functions
>Transfers >
Transfer to/ from
Customer Collateral
Account

Zevaplo

EkteAeltal n petadopad Kivntwv AgLwv amno
To Noyaplacopo AfLlwv Tou emevluTH TPOG
tov Aoyaplaopd Aodaletwv Melatelog
Tou ExkaBaplotikot Méhoug Kal To
avtiotpodo.
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ATHEXGROUP

Athens Exchange Group

9/3/2015 Stock Derivatives Aéopeuon aflwv yla ido Aoyaplacuo
10:00 - 12:30 —>Functions
- Collateral for Aéopeuon aflwy ylo Adoyaplacud
AthexClear niehateiog
9/3/2015 System Margin Collateral Analysis
10:00 —14:00 Administration>CSV

files: Derivatives—>
Margin Collateral
Analysis

In the table below, there is a set of tests:

Date/Time Screens Scenario

files: Derivatives 2
Margin Collateral
Analysis

9/3/2015 Custody >Functions The transfer of securities from the
10:00-12:30 >Transfers > investor's securities account to the
Transfer to/ from clientele collateral securities account
Customer Collateral and vice versa is executed.
Account
9/3/2015 Stock Derivatives Pledge of securities for own account
10:00-12:30 2>Functions
>Collateral for Pledge of securities for clientele
AthexClear
9/3/2015 System Margin Collateral Analysis
10:00 - 14:00 Administration 2CSV

7.4.

Eéaoknoeig / Exercise

JTOV TP AKATW TIIVOKA, UTTAPXEL LA OELPA artd SOKLUES OTwG epdavi{ovTol TOPAKATW:

Huepopunvia/Qpa 0006veg ‘ Zevaplo
9/3/2015 Derivatives Clearing | E€doknon og Sikalwparta poaipsong ermi
11:00 — 12:30 eACt.IOHS 2> LLETOXWV.
Exercise . . .
Ektédeon avalntnong e Ta MapoKATW
KpLtnpLo:
e Position account (Aoyaplaoudg 6€ong)
e Series tr. Code (Zelpa)
9/3/2015 Derivatives Clearing | AkUpwon E€doknong o Sikalwpata
11:00 — 12:30 éAct'lons - Cancel | mpoaipeong ent HETOXWV.
Exercise
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ATHEXGROUP

Athens Exchange Group

9/3/2015 Derivatives Clearing
11:00-12:30 ->Actions 2>
Exercise

E€doknon oe SB & RA

EktéAeon avalntnong HE TA TIAPAKATW
KpLTApLO:

e Position account (Aoyaplaouog 8éong)
e Series tr. Code (Zelpd)

In the table below, there is a set of tests:

Date/Time Screens Scenario
9/3/2015 Derivatives Clearing | Exercise of Stock Options.
11:00 — 12:30 9Act!ons > Run quer.y'w1th the following criteria:
Exercise ° Position account
e  Series tr. Code
9/3/2015 Derivatives Clearing | Cancel of Stock Options Exercise.
11:00 — 12:30 9Act!ons = Cancel
Exercise
9/3/2015 Derivatives Clearing | Exercise of SB & RA.
11:00-12:30 QACt,’O"S 2 Run query with the following criteria:
Exercise
e Position account
e Series tr. Code
7.5.  Metawopég/ Transfers

JTOV TAPAKATW TIVAKA, UTTAPXEL LA OELPA artd SOKLUES OTwG epdavilovTol MoPAKATW:

Huepounvia/Qpa 0006veg ‘ Zevaplo
9/3/2015 Derivatives Clearing | Metadopad B€ong and évav Aoyaplacuo
11:00 — 12:30 - Actions 2> oe dMov (yia tov (6o meAdtn) kot aAhayn
' ' Transfer Application | urmoAoyaplopot ekkaBdplonc.
9/3/2015 Derivatives Clearing | Noapaywyn ovadopdc Ue CUYKEKPLUEVA
11:00 — 12:30 reports—> Transfer | kputipla onwc:

Applications

-SN
- Insert Date
- Status

1 ETUAEYOVTAC % OE ONEG TIC MAPAUETPOUG
yla mapaywyn OAwv Twv petadopwv

In the table below, there is a set of tests:

Date/Time

Screens

Scenario
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Mock Scenarios

ATHEXGROUP

Athens Exchange Group

9/3/2015 Derivatives Clearing | Position transfer from one account to
11:00 — 12:30 Actions 2> o another (same owner) and sub-account
Transfer Application | change
9/3/2015 Derivatives Clearing | Export report using specific criteria such as:
11:00-12:30 j’ e/f’o’t ts > Transfer | gy
pplications - Insert Date
- Status

or choosing % in order to produce reports
with all the transfers.

7.6.

ZTOV TAPAKATW TIVaKa, UTIAPXEL LA OELPA arto avalnTAOELG TTOU LITOPOUV VO EKTEAECTOUV

avadopLKA e TNV mapakoAouOnaon Twv cuvallaywv:

Huepounvia/Qpa 000dveg Zevaplo

9/3/2015 Derivatives Clearing ExtéAeon avalntnong
10:00 — 14:00 éEn\(lronment 9 xpnctuf)nouuvr?tq oUVSUAGCHOUG Ao T
Clearing Instructions TIAPAKATW KPLTAPLAL:
Information - Trade date
- position account
- Series Tr. Code
- Instruction type
- Trading member
- Status
9/3/2015 Derivatives Clearing MapakoAoUBOnon twv clearing
11:00 = 12:30 éEn\'/lronment 9 instructions On Line
Clearing Instructions
on line
9/3/2015 Derivatives Clearing MapakolouBOnon Twv Béoswv
10:00 — 14:00 éEpywonment > xenotuonmwwaq ’OUVKEKpLuEVOL
Positions didtpa, pe Suvatotnta auto refresh
Kal e€aywyng otolyeiwv oe apyeio
9/3/2015 System Mapaywyn oXeTKwv avadopwv
10:00 — 14:00 Administration>CSV

files: Derivatives

In the table below, there is a set of queries that can be performed regarding the transactions

monitoring:

Date/Time

Screens

Scenario

MapakoAoudnon ocuvaAdaywv / Clearing Instructions monitoring
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Mock Scenarios

HEXGROUP

Athens Exchange Group

9/3/2015 Derivatives Clearing Run query using combinations of the
10:00 — 14:00 Iél:;nwrt?nme;n; > Cl{tearmg following criteria:
nstructions Information - Trade date
- position account
- Series Tr. Code
- Instruction type
- Trading member
- Status
9/3/2015 Derivatives Clearing Monitoring of clearing instructions On
11:00 — 12:30 9Env1rc')nment 9 Clearing | Line
Instructions on line
9/3/2015 Derivatives Clearing Monitoring of positions, using specific
10-00 — 14-00 —>Environment = Positions | filters, with auto refresh and ability to
export data
9/3/2015 System Administration 2CSV | Export of relevant files
10-00 — 14-00 files: Derivatives

7.7. Awaxeipion ZuvaAdaywv / Clearing Instructions Management

ZTOV TAPAKATW TVaKA, UTTAPXEL LA OELPA amtO SOKLUEG OTWG e avilovTal TOPAKATW:

Hupepopunvia/Qpa 000veg
9/3/2015 Derivatives Clearing
12:00-12:15 | 2Actions >
Clearing Instruction
Trade Management
9/3/2015
12:00-12:30

Zevaplo

MéAog Alampayuateuong

Ta MéEAn Alampayudteuong Suvavtal va
Slopbwoouv tov Kwdikd Alampaypdteuong
o€ nepintwon AavBaopévng kataxwpenong
oTo ouotnua dlampaypdteuong. H aAAayr
KwdkoL Slampayudtevong Unopsi va
OUVETIAyeTaL Kal aAAayn Aoyaplacuol
@fong.

EkkaBaplotikdo Méog

Ta EM pe tn Stadikaoia tng dtapBpwong
pmopouv va Slopbwoouv Tov AoyopLacuo
@¢ong¢. H 616pBwon adopd MepUTTWOoELS
AaBwv 6mou To MA katd tn
Slampaypdteuon Katoxwploe AaBog KwbLko
SlampaypATeuong.
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9/3/2015 Derivatives Clearing | MéAo¢ Alampaypdteuong
12:00-12:15 éAc’Flons 2 . Abvartat va 5LaoTtAcEL Kal va KaTaywpioet
Clearing Instruction . .
Split ToUG KwSLKOUG Slampaypdteuong Twy
Pl TEALKWV TIEAQTWV KAL TTOGOTHTWV OTLG
oUVAA\QYEG TTou €XouV yivel oe Aoyaploouo
Awayelplotn
9/3/2015 ExkkoBaplotikd MENog
12:00 - 12:30 AUvatal va SLaoTaoEL KoL VoL KOToXwPLoeL
Toug 0pBoulg Noyaplacpolg O€ang Kal
TLOCOTNTWV OTLG CUVOAAQYEC TTOU €XOUV YIVEL
oe Noyoplaopd Alayelpiotr/
Alapecolafntn.
9/3/2015 Derivatives Clearing | Mapaywyn avadopdg Le GUYKEKPLUEVA
10:00 — 14:00 ?repo?s% KpLTAPLO OTIWC:
ransaction - Trading Date 1} Trade SN
structure
9/3/2015 Auvatotnta o EktéAeon TnG cuVOAAaAyNG
KaToxwpno
11:00 - 12:00 xXwenons o ExkkaBaplotiko puélog: Avalitnon tou
€l81KNE onpavong . . . .
. clearing instruction amno Clearing
yla real time i
, Instruction Trade Management
Slakavoviouo
e MetaBoAn tou Indicator os immediate
o ‘EAeyyog tng dnuoupylag Béong (amo
account positions)
e [lioTwon KWNTwv afLwv oTov EMeVOUTN

In the table below, there is a set of tests:

Date/Time ‘ Screens ‘ Scenario ‘
9/3/2015 Derivatives Trading Member
12:00 - 12:15 Clearing ?Act/ons
= Clearing

Is used from Trading Members in order to

Instruction Trade change Trading Code or Clearing Sub Account.
Management
9/3/2015 Clearing Member
12:00-12:30
The Clearing Members using the shaping
procedure can modify the position account.
9/3/2015 Derivatives Trading Member
12:00 - 12:15 Clearing ?Act/ons
= Clearing

Is used from trading member in order to split
and register the trading codes of end clients, as
well as the quantities of transactions that have

Instruction Split

DR Site - Scenarios Final_2015-ver7.doc Page 28



08nyleg & Zevapla Mevikng AoKLUnG

Mock Scenarios

ATHEXGROUP

Athens Exchange Group

been executed in administrator account

9/3/2015 Clearing Member
12:00-12:30
CM is able to split and register the correct
position accounts , as well as the quantities of
transactions that have been executed in
administrator account
9/3/2015 Derivatives Export report using specific criteria such as:
Clearing
10:00 - 14:00 - j
Sreports > Trading Date or Trade SN
transaction
structure
9/3/2015 Real time e Execution of trade
settlement
11:00-12:00 e (Clearing member: Perform a query through

the Clearing Instruction Trade Management
and find the specific clearing instruction

Change the Indicator to immediate

Check that the account positions has been
created

7.8. Metradeon Ekkadapiong / Clearing Give-up

JTOV TAPAKATW TIIVOKA, UTTAPXEL O OELPA oo SOKLUES OTwG epdavilovTol MoPAKATW:

Huepopunvia/Qpa 0006veg Zevaplo ‘
9/3/2015 Derivatives Clearing | Atadwaocia petadopdg cuvallaywv Hetaly
12:00 — 12:30 - Actions 2> YrioAoyaplaopwyv / Aoyaplacuwv Ekkabdaplong
' ' Giveup / Takeup Sradopetikwv EkkaBaplotikwv Mélwv.
9/3/2015 Derivatives Clearing | Mapaywyn avadopdc e GUYKEKPLUEVAL
10:00 — 14:00 reports> KpLTAPLOL OTWG:

GiveUp/takeUp

- Trading Date 1) Clearing System

In the table below, there is a set of tests:

Date/Time ‘ Screens ‘ Scenario ‘
9/3/2015 Derivatives Clearing Procedure regarding the transfer of trades
] ] Actions 2 Giveup / | between the subaccount/accounts of
12:00-12:30 . )
Takeup different Clearing members.
9/3/2015 Derivatives Clearing Export report using specific criteria such as:
Sreports >
10:00 - 14:00 p - Trading Date or Clearing System
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Mock Scenarios

ATHEXGROUP

Athens Exchange Group

GiveUp/takeUp

7.9.

Huepnotog Atakavoviouog / Settlement

JTOV TAPAKATW TVaKa, UTTAPXEL LA OELPA oo SOKLUEG OTwG epdavilovTol MoPaKATW:

Huepounvia/Qpa 000dveg ZEVapLo

9/3/2015 Derivatives Clearing | Mapaywyn avadopdc yla Tov NUePRaoLo
13:00 — 14:00 szt:T:n::;? SlaKovoVIouO.

9/3/2015 System E€aywyn apyeiou «cash settlement»
13:00 — 14:00 Administration>CSV

files: Derivatives

In the table below, there is a set of tests:

Date/Time Screens Scenario
9/3/2015 Derivatives Clearing Export report for Settlement
13:00 - 14:00 Sit; oot trs,?
9/3/2015 System Export the file «cash settlement»
1300 — 14-00 Administration 2CSV

files: Derivatives

7.10. Aaveiouoc Metoywv / Stock Lending

JTOV MAPAKATW TVaKa, UTTAPXEL LA OELPA oo SOKLUEG OTWG epdavilovTal MoPAKATW:

Huepopnvia/Qpa 0006veg ZevVApLo
9/3/2015 Custody Mpostowooia petoxwy yLo Savelopd
10:00 — 14:00 I%f:pctmns%stock O Bepatodulaxog pmopet vo poPel otig
ending OXETIKEG EVEPYELEG TIPOKELMEVOU va SNAWOEL TNV
npb6Oeon Tou meAdtn tou va Saveloel SLaBEoieg
LETOXEC
9/3/2015 Stock lending Mapaywyn avodopdg L CUYKEKPLUEVA KPLTAPLOL
10:00-14:00 | Report onwe:

-SN

- Registration Date From-To
- Account

- Security

- Action
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Athens Exchange Group

f emAéyovtag povo to Registration Date From-
To kot SnAwvovtag % oTLG UTIOAOLTTEG

TIAPAUETPOUC
In the table below, there is a set of tests:
Date/Time Screens Scenario ‘
9/3/2015 Custody Preparation for Stock lending
10:00 - 14:00 ?f Z'nctlons Pstock The custodian can proceed to the relevant actions
enaing in order to declare the clients intention to lend his
stocks
9/3/2015 Stock lending Export report using specific criteria such as:- SN
10:00 - 14:00 Report - Registration Date From-To
- Account
- Security
- Action

Or choosing only the Registration Date From-To
and % to the other parameters
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8. Jevapia Zuotnuaro¢ Awanpayuatevon¢ / Trading
System Scenarios

JKOTOG TwV Oevapiwv autoU tou Kedalaiou elval va amoteAécouv €vav odnyo ylo ta UEAN
Alampaypdteuong otnv ayopd Aflwv Kat Mapaywywyv TPOKELUEVOU Vo SOKLUACOUY ThV cUVEeon Twv
OUGCTNUATWY TOUC KOL VO TILOTOTOL|GOUV TNV 0pBr] AELTOUPYLKOTNTA TOUG 6TO GUVOAO TOUC.

The scope of this section is to guide the Trading Members of Cash and Derivatives Markets in order to
ensure that their systems will fully operate from the Disaster Site.

8.1. Ewaywyn evtoAwv/ Order entering

e ELodyete eVTOAEC KATA TN SLAPKELD TNG ouveSplaong.

e [lapatnpnote TNV amelkovion tng Ymoloywopevng Twung kot Oykou Avoiypoatog (Projected
Opening Price/Volume) katd tn Stdpkela TnG mpoouvedpiaong.

e Awamotwote OtL otnv erthoyn “NMAnpodopieg Metoxng” Kol OTNV OXETIKN OTHAN OTLS OeAiSEC
TWHWV, epdaviletal n Tyun kat o Oykog Avolypatog.

e [lapatnpnote o6t AapPBdvete 6Aa ta pnvopata mou adopolV TIC AYOPEC, TA TIOKETA, TIG TIPALELC
00 Kal pnvopata ano dAlo xprnotn n anod to Xpnuatiothiplo.

e Enter orders during the trading.
e Check the calculated Projected Opening Price / Volume during the pre-call phase.

e Check that the options “Open price” and “Open volume” appear in the Security Information
window

e Note that you receive all the messages regarding the market phases, the pre-agreed trades, the
trades and the ATHEX messages.

8.2. [po-ouupwvnuéves ouvaliayeg/ Pre-Agreed Trades

e EloQyeTe MPOCUUPWVNUEVEG CUVOANAYEG KOl TTAPATNPNOTE TNV GeAlba «ZUVaAAQyEG.

e EmPePfolwote OTL TO TMAKETA €MNPEAlOUV TO SLOOECLUO TILOTWTIKO OpLo 1 OxL Pe Bdon tov
Kavoviopo kat tig Amodaoelg tou XA.

e Execute pre-agreed trades and check the page with your trades

e Ensure that all the pre-agreed trades consume your available Credit Limit, or no according to
ATHEX Rulebook and Resolutions
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8.3. Zratiotikég MAnpowopicg/ Statistical Information

e Em\é€te va Seite TO MIOTWTIKO Oplo Tou péAouc (Shift + F7)
e EmAé€te va beite TIc mMAnpodOopILeg yLa L0 GUYKEKPLUEVN LETOXN.

e Emu\é€te va deite Ti¢ ZTatiotikég MAnpodopleg

e Check the Member’s Credit Limit from the shortcut key (Shift + F7)
e Check the Security Information for a specific stock

e Select the page of Securities Activity and check the information

8.4. Apyeio ZuvaAdaywv/ Transaction file

Metd tnv oAokAnpwon tnhg cuvedplaong ta MEAN umopolv va KateBAcOUV TO apxXelo cuvaAlaywv
arnd to ORAMA (ue Managing Director — View all xpriotn).

After the completion of the trading session, members will be able to download the reconciliation file
from the ORAMA application.
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9. Zevapia iktuou XNET / XNET Scenarios

JKOTOC TwV oevapiwv autol tou kedalaiou eival va amoteAécouv évav odnyo yla ta PEAN TOU
€xouv mpooBacn otn Stampaypdtevon oe alodamnég afieg péow tou diktuou XNET mpokelévou va
SOKLLACOoUY TNV oUVEECLUATNTA TWV CUCTAUATWY TOUG.

The scope of this section is to guide the Trading Members of XNET in order to ensure that their
systems will connect and operate from the Disaster Site.

9.1. EAeyxog npooBaonc otnv epapuoyn XOrder Client / Access to
XOrder Client

Ma tnv elcodo otnv edpappoyn mMAnktpoloyeite otov Internet Explorer tnv nAektpovikr dievBuvon
http://xnet.athexnet.gr kot oto mapdBupo mou sudaviletal emilé€te “Eicodog”.

EmuPefaiwwote OtL eiote ouvbebepévol emTuXwG oto ovotnua PAEmoviag tnv  £vlelen
«KahwonABate» kal to «Ovopa Xprotn» mou CUUTANPWOATE, 0TNV TAVW S&€LA ywvia TNG KEVTPLKAG
oelibag tng epappoyng X-Order Client.

Type the url: http://xnet.athexnet.qr and select the button “Login” in order to connect to X-order
Client.

Ensure that you are successfully logged in.

9.2. EAeyxoc Motwtikwv Opiwv / Credit Limits’ Check

EAéyEte péow tng 00dvng «BOfoelg MNeldtn», omou Sivetal n duvatotnta mapakoAolBnong tou
nueprnowu SLaBéoipou Kol KatavaAwBEévTtog moTwTtikol opiou, OtTL éxouv doptwbOel emiTUXWG Ta
Mwotwtika Opta yia to XNET.

Check your Credit Limits in XNET and ensure that the credit limits are successfully uploaded from the
DSS.
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10. Avapopd MpoBAnuatwv / Problem Report

Kata tnv Fevikn Eltkovikn Zuvedpiaon kal epocov ta MEAN avTlueTwnicouv onmolodAmote mPoBAnua
(texvikd 1 aAAO), Ba TIpEMEL val ETIKOLVWVAOOUV ThAEDWVLIKA, pEow FAX, i e-mail wg €€ng:

During the General Mock Trading session and in case that the Members face any problem (technical
or other), they should contact through tel. fax, or e-mail the following:

e T tig Ayopég tou XA kau yia O€pata cuotiipatog OAIHE/
For ATHEX Markets & other OASIS issues
Tunua Eéuntnpétnong MeAwv / Members’ Support Department
TnA./Tel: +30 - 210 - 33.66.385 & 33.66.393
Fax.: +30-210 - 33.66.286
E-mail: Members-Support@helex.gr
e T tig Ayopég tou XAK/
For CSE Markets & other OASIS issues
Tunua SuvaAdaywv / Trading Department
TnA./Tel: +357 22 712.455,
Fax.: +357 22 570.308
E-mail: info@cse.com.cy

OL ouppetéxovieg Ba mpemel va cupmAnpwoouv tn «Doppa Avadopdg MpoPARuatoc» ToU
ETILOUVATTETOL KAl VO TN oTelAouV UETA TO TTEPAG TNG MEVIKAG ElKoviKn G Zuvedplaong ota mapanmavw
onueia emadng.

H un mapadoon 1 amnootoAn] «®Popuag Avadopdg MpoPARpatoc» omd TNV TAEUPA TwV
ouppetexovtwy Ba ekAndBel wg ENewn mpoBAnpUATWY.

Moreover, in case of a problem, all participants should complete the “Problems Report Form” and
send it attached to the above contact points, after the end of the Final Mock Trading session.

Non delivery of the “Problems Report Form” will be considered as the lack of any problem on behalf of
the participants.
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XPHMATIZTHPIO AOHNQN A.E./ ATHEX

DOoppa Avadopadg MNpoPAnpatog / Problems Report Form

Huepounvia / Date  07/03/2015

Enwvupia Méloug / Member’s Name:

‘Ovopa YrieuBuvou / Contact person:

TnA. / Tel:

Fax:

E-mail:

Ert\é€te TNV Ayopd otnv omoia avTlpuetwnioate mpopAnua /

Select the Market where the problem appears:

Xpnuatiothplo ABnvwv / ATHEX

Xpnuotiotrplo Kumpou / CSE

Teppatiko Kwé. Xpriotn Qpa Nepypadr npoPAnpaTog

Workstation User’s ID Time Problem Description

MapakaAoUpe anooteilate Th dopUa HEow e-mail ) FAX otn StetBuvon mou adopa:
Please, send this form via email or fax to the relevant address:

XA / ATHEX: e-mail: Members-Support@helex.qgr fax: +30- 210 - 33.66. 286

XAK / CSE: e-mail: info@cse.com.cy fax: +357 22 570.308

(Ovopa - Yrmoypadn)
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