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[…] 

Part 1 General Clearing Provisions 

[…] 

3.4 Currency Conversion, Use of Eligible Margin Assets in the form of cash and 

Income on Margin Assets, Participation of Clearing Members in Losses  

[…] 

3.4.4 Eurex Clearing AG may agree determine from time to time to either pay interest or charge 

negative interest on Eligible Margin Assets in the form of cash actually delivered by a 

Clearing Member or a Basic Clearing Member (or Clearing Agent acting for the account 

of the Basic Clearing Member) to Eurex Clearing AG in respect of Margin. Eurex 

Clearing AG publishes information on the calculation of interest rates or negative interest 

rates as well as any changes to the applicable calculation method due to extraordinary 

market conditions or market disruptions on its website (www.eurexclearing.com). Such 

information will be amended from time to time and published accordingly. When 

determining to charge negative interest, Eurex Clearing AG shall consider the currently 

applicable benchmark interest rates and interest rates charged by the central banks or 

commercial banks. Any income on Eligible Margin Assets in form of Securities actually 

delivered by a Clearing Member or a Basic Clearing Member to Eurex Clearing AG in 

respect of Margin shall be subject to the specific provisions of the Elementary Clearing 

Model Provisions, the Individual Clearing Model Provisions, the ISA Provisions or the 

Basic Clearing Member Provisions. 

[…] 
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