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Trade at Index: Launch Readiness Information

Summary

EEX will launch the new Trade at Index (TAl) functionality in its Natural Gas Spot Markets on 15 September
2026. For a detailed description of the TAI functionality, please refer to the Clearing Circular published on the
1 June, Launch of new Trade at Index functionality.

Access to the TAI functionality will be provided free of charge. Once a Clearing Member (CM) has agreed to
the TAI trading functionality, all members admitted to natural gas products will automatically receive access.
No additional membership fee will be charged; only the applicable variable fees remain payable. Due to

technical constraints, the TAI trading functionality will not be available to Direct Clearing Participants (DCP).

To support market participants in their preparations for the launch, we have outlined important changes to the
ECC risk parameters and the SMSS trade reporting and payment reporting for ECC.

Risk parameters for ECC

All TAI trades are considered within ECC's risk framework. During the interim period in the course of a trading
day before the respective index price is available. ECC uses an estimated index price. The estimated index
price is based on the most recent available index price and adjusted by the applicable risk add-on. This risk
add-on will be calibrated monthly per market area and index by ECC and will be available on ECC’s website
in the ‘ECC Risk Parameters’ file.

SMSS trade reporting for ECC

All members with access to the TAI functionality will receive the Trade report at 19:00 CE(S)T, regardless of
whether they actively make use of the TAI trading functionality on the Gas Spot market.

SMSS payment reporting for ECC

The payment information for natural gas products traded via TAl is part of the existing payment report
(EUR_1600 respectively GBP_1600). As the final trade price is only available after publication of the relevant
index, TAI trades executed on a trading day (T) will be included in the payment report on the following
business day (T+1).

The Payment Report Summary will contain an additional line item for the TAI payment transaction. Sample
payment reports are available on ECC's website.

Extension of free access to EEX530 data

ECC, on behalf of EEX, would like to inform market participants that the free access period for the EEX530
Index has been extended until 30 June 2027. Further information on the index is available on the EEX530

Index webpage.
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https://www.ecc.de/fileadmin/Global/News/ECC/ECC_Circulars/2026/20260601_ECC_Clearing_Circular_No._35_Trade_at_Index.pdf
https://www.ecc.de/en/risk-management/margin-methodology
https://www.ecc.de/en/member-section/smss-reporting
https://www.eex.com/en/markets/natural-gas/eex530-index
https://www.eex.com/en/markets/natural-gas/eex530-index

Reminder to join our Customer Q&A Session on 3 September 2026

EEX and ECC will host a 45-minute online Q&A Session on 3 September 2026, at 14:00 CE(S)T covering the
upcoming Trade at Index launch and the EEX530 Index. You can register to join the session via the Trade at
Index webpage. We look forward to welcoming all registered participants.

Further information

For comprehensive information about Trade at Index, including product specifications, documentation, FAQs
and future updates, please visit the dedicated TAIl webpage.

Moreover, on 18 June 2026, EEX and ECC hosted a webinar covering EEX530, TAI specifications, Trader
benefits, Admission requirements, Clearing and margin impacts. You can access here the Webinar recording
and Presentation slide deck.
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