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Maintenance of current Liquidation Group Names 

Summary 
As part of regular maintenance activities, updates to Liquidation Group naming used in ECC reporting will 
become effective on 18 August 2026. 

This change does not affect any margin calculation methodologies, calculations or results. Initial 
Margin, Variation Margin and Premium Margin calculations remain unchanged.  

Therefore, members may only notice updated Liquidation Group names in certain reports (see below). The 
reports themselves, including report structure and report fields, remain unchanged. The updated names are 
already available in the simulation environment. 

Details 

The following reports may display the updated Liquidation Group names in the Liquidation Group / Margin 
Class field: 

• CI050 / CC750 (Daily Margin)

• CI140 (Variation Premium)

• CP005 (Sub Portfolio Report)

• CP010 (Premium Margin Report)

Detailed information related to reports is documented in the Report Reference Manual available in the 
Member Section of Deutsche Börse Group under: Resources > ECC > ECC Prisma. 

A current mapping of products to Liquidation Groups can be found in the ECC Risk Parameters file available 
on ECC’s website (Margining).  

This update is limited to the names displayed in reporting and does not result in any changes to margin 
calculations.  

It serves as a preparatory step for the future introduction of ECC Prisma for Commodities. Further information 
is available at: Prisma Migration 
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