IMPORTANT NOTICE ¢

European Central Counterparty Limited European Central Counterparty Lt
#: E#7-09
Date: May 12, 2009
To: All Participants

Attention: Managing Partner/Officer;
Manager, Operations Department;
Manager, Treasury/Finance Department
From: EuroCCP Counsel’s Office
Subject: Technical Clarifications to Rules

European Central Counterparty Limited (“EuroCCP™) is making a technical clarification to its Rules
and Procedures regarding Approved Entities. Under EuroCCP’s Rules, an Approved Entity may submit
transaction data to EuroCCP for clearance and settlement with respect to transactions calling for delivery
of Eligible Instruments between Participants. Approved Entities include Approved Facilities (a
regulated securities market, including an exchange or MTF, designated as such by EuroCCP), as well as
other trade matching or execution venues that may be approved by EuroCCP for the purpose of
submitting such data. In order to ensure that the Rules are internally consistent and take account of the
fact that EuroCCP may accept such data, and avoid any ambiguity whether EuroCCP can provide
clearance and settlement services to its Participants with respect to transactions effected on such
execution and matching venues, references in the Rules and Procedures to “Approved Facility” will be
revised to encompass Approved Entities as appropriate.

These changes will become effective on Wednesday, May 20, 2009, and are being adopted pursuant to
Rule 19, section 5 (f). The full text of the rule change is attached. Questions on the rule change may be
directed to Michael Thomas at 44 207 650 1450, or the undersigned at 1 212 855 3208.

Merrie Faye Witkin
Corporate Secretary and Counsel

European Central Counterparty Limited (EuroCCP) is a subsidiary of The Depository Trust & Clearing Corporation (DTCC).
EuroCCP is an FSA Recognised Clearing House.




Technical changes to Rules and Procedures effective May 20, 2009 -
Marked changed pages only

EUROPEAN CENTRAL COUNTERPARTY LIMITED
(EuroCCP)

RULES




