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A Action required A High priority

Eurex/EEX Cooperation: Update of Margin Parameters

Related Eurex Clearing circular: 001/12

Contact: Eurex Clearing Risk Operations Hotline, tel. +49-69-211-1 24 52,
fax +49-69-211-1 84 40 or e-mail: risk@eurexchange.com

Content may be most important for: Attachments:
U Front Office/Trading none
U Middle + Backoffice

U IT/System Administration

Summary:

Margin parameters for the Eurex/EEX Emission Cooperation products will be modified as follows effective
as of the end-of-day batch run on February 13, 2012.
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Margin parameters for the Eurex’EEX Emission Cooperation products will be modified as follows effective as

of the end-of-day batch run on February 13, 2012:

o Zé?;{/@&%? si; | NewMargin Parameter
F1B1 6.20 7.30
F1B2 6.20 7.30
F1B3 6.20 7.30
F1B4 6.20 7.30
F1B5 6.20 7.30
F1P1 8.30 10.20
F1P2 8.30 10.20
F1P3 8.30 10.20
F1P4 8.30 10.20
F1P5 8.30 10.20
F1IPM 5.20 6.00
F7B1 8.50 9.90
F7B2 8.50 9.90
F7B3 8.50 9.90
F7B4 8.50 9.90
F7B5 8.50 9.90
F7P1 11.90 14.30
F7P2 11.90 14.30
F7P3 11.90 14.30
F7P4 11.90 14.30
F7P5 11.90 14.30
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