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Anhang:  

Eurex Margin-Parameter zum 24. Februar 2011 

Anbei erhalten Sie die Aufstellung der ab dem Batch-Lauf vom 24. Februar 2011 gültigen Parameter. 

Bitte beachten Sie, dass die neuen Margin-Parameter an diesem Tag bereits in der untertägigen Datei  

„PARMINTRYYMMDD00.dat“ 
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Die Anlage umfasst die Margin-Parameter der an Eurex handelbaren Produkte. Ausgenommen sind die  
Wetter-, Strom- und Emissionsderivate. 
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Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     HICP EUR A 8,32 0,42 1881%
     BKP  EUR P 49,50 12,00 313%

R2UK CHF P 28,67 11,20 156%
A1OM EUR P 21,51 10,65 102%
A2OM EUR P 21,51 10,65 102%
A1SG EUR P 22,31 12,36 81%
A2SG EUR P 22,31 12,36 81%
M1OH EUR P 18,94 10,54 80%
M2OH EUR P 18,94 10,54 80%
I2NN EUR P 60,61 35,67 70%
I1NN EUR P 60,61 35,67 70%
U1NI EUR P 8,95 28,77 -69%
B2MW EUR P 20,9 12,52 67%
S1IE EUR P 9,95 28,03 -65%
S2IE EUR P 9,95 28,03 -65%

     AIG  USD P 16,00 10,00 60%
C2SG CHF P 18,23 45,43 -60%
C2RG EUR P 12,19 7,85 55%
C1RG EUR P 12,19 7,85 55%

     EPP  EUR A 1,96 1,31 49%
A1IR EUR P 11,35 7,81 45%
A2IR EUR P 11,35 7,81 45%
S2AP EUR P 12,72 8,86 44%
S1AP EUR P 12,72 8,86 44%

     PFLF EUR P 21,50 38,00 -43%
     ILB  EUR P 31,50 55,00 -43%

D2B1 EUR P 8,95 14,68 -39%
D1B1 EUR P 8,95 14,68 -39%

     YEL  GBX P 14,00 21,50 -35%
G1ZF EUR P 9,75 14,95 -35%
G2ZF EUR P 9,75 14,95 -35%

     AIB  EUR P 25,00 37,50 -33%
     XGL  EUR P 10,00 7,50 33%
     BIR  EUR P 26,50 38,50 -31%

R2OG CHF P 7,81 11,20 -30%
S2CM CHF P 7,81 11,20 -30%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     FBTS EUR A 0,67 0,96 -30%
     NDX  EUR P 10,50 15,00 -30%
     BTP  EUR A 1,91 2,71 -29%
     EMG  GBX P 10,00 14,00 -29%
     ATE  EUR P 14,50 20,00 -28%
BUBO FGBX EUR A 3,42 4,63 -26%

U2BS CHF P 51,28 69,31 -26%
     HMI  EUR P 10,00 13,50 -26%
     RWW  EUR P 10,00 13,50 -26%
     SOO  EUR P 12,00 16,00 -25%

N2ES CHF P 8,57 11,20 -23%
     FOO  USD P 10,00 13,00 -23%
     BDE  GBX P 10,00 13,00 -23%

R1EP EUR P 13,75 11,18 23%
R2EP EUR P 13,75 11,18 23%
E1NL EUR P 13,35 17,19 -22%
E2NL EUR P 13,35 17,19 -22%

BUBO FGBL EUR A 2,12 2,71 -22%
     SFX  USD P 9,00 11,50 -22%
     SMP  EUR A 193,13 159,53 21%
     PUB  GBX P 11,50 14,50 -21%

S1GE EUR P 15,66 19,71 -21%
S2GE EUR P 15,66 19,71 -21%

     DRX  EUR P 12,00 10,00 20%
     CEE  USD P 14,00 17,50 -20%
     GOO  USD P 10,00 12,50 -20%
     PSN  GBX P 10,00 12,50 -20%
BUBO FGBM EUR A 1,02 1,24 -18%
     HSN  GBX P 12,00 14,50 -17%
STXR SBR  GBX P 4,29 5,15 -17%
STXN CRG  EUR P 10,00 12,00 -17%
     LIIG GBX P 10,00 12,00 -17%
     GFA  USD P 10,00 12,00 -17%
     FCX  USD P 10,00 12,00 -17%
     PRF  GBX P 10,00 12,00 -17%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
G1OB EUR P 19,71 16,96 16%
G2OB EUR P 19,71 16,96 16%

     BDT  EUR P 10,50 12,50 -16%
     TWF  GBX P 10,50 12,50 -16%
     LVS  USD P 10,50 12,50 -16%
STXB BAKN EUR P 11,50 10,00 15%

Z2UR CHF P 9,53 11,20 -15%
D1TE EUR P 8,95 7,81 15%
E1NT EUR P 8,95 7,81 15%
M1UV EUR P 8,95 7,81 15%
S1NW EUR P 8,95 7,81 15%
T1NE EUR P 8,95 7,81 15%
V1VU EUR P 8,95 7,81 15%
D2TE EUR P 8,95 7,81 15%
E2NT EUR P 8,95 7,81 15%
M2UV EUR P 8,95 7,81 15%
S2NW EUR P 8,95 7,81 15%
T2NE EUR P 8,95 7,81 15%
V2VU EUR P 8,95 7,81 15%

     PPHN CHF P 12,50 14,50 -14%
S1SD EUR P 18,72 21,71 -14%
S2SD EUR P 18,72 21,71 -14%
A2EN EUR P 48,55 42,74 14%
A1EN EUR P 48,55 42,74 14%

     ATO  GBX P 10,00 11,50 -13%
STXS KAZ  GBX P 10,00 11,50 -13%
     N7MF USD P 10,00 11,50 -13%
     PSM  EUR P 10,00 11,50 -13%
     ETI  GBX P 10,00 11,50 -13%
     PRAF EUR P 10,00 11,50 -13%
     GLD  EUR P 10,00 11,50 -13%
     D9CF EUR P 10,00 11,50 -13%
STXI ESI  EUR A 17,35 15,40 13%
     CSO  USD A 18,67 16,59 13%
     ADB  USD P 10,50 12,00 -13%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     CNH  USD P 10,50 12,00 -13%

I1SP EUR P 24,12 27,54 -12%
I2SP EUR P 24,12 27,54 -12%

STXY STY  EUR A 23,55 20,95 12%
     APO  USD P 14,50 16,50 -12%
     HOG  EUR A 0,09 0,11 -12%
     VHM  EUR P 11,50 13,00 -12%
     SOA  EUR P 14,50 13,00 12%
STXY ESY  EUR A 25,90 23,27 11%
STXI STI  EUR A 13,04 11,75 11%
     PIG  EUR A 2,61 2,93 -11%
     EXD  EUR A 8,99 8,15 10%
STXF ESF  EUR A 25,56 23,19 10%
STXE ESE  EUR A 34,86 31,73 10%
     ESIF USD P 14,00 15,50 -10%

B1SN EUR P 18,54 20,48 -9%
B2SN EUR P 18,54 20,48 -9%

     GSE  USD A 37,02 33,91 9%
     MXRU USD A 75,03 68,76 9%
     ISY  GBX P 10,00 11,00 -9%
     T9Z  EUR P 10,00 11,00 -9%
STXC RHD  EUR P 10,00 11,00 -9%
     AUY  GBX P 10,00 11,00 -9%
     N10F USD P 10,00 11,00 -9%
     MGM  USD P 10,50 11,50 -9%
     RVF  USD P 10,50 11,50 -9%
     LEOF EUR P 10,50 11,50 -9%
     SKY  EUR P 25,00 23,00 9%

A1XA EUR P 8,95 9,80 -9%
A2XA EUR P 8,95 9,80 -9%

STXB ESB  EUR A 18,61 17,14 9%
F1TE EUR P 8,95 9,79 -9%
F2TE EUR P 8,95 9,79 -9%

     VKW  EUR P 11,00 12,00 -8%
     MIG  EUR P 11,50 12,50 -8%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     GDG  EUR P 11,50 12,50 -8%

C2AR EUR P 12 13,01 -8%
C1AR EUR P 12 13,01 -8%

STXA ESA  EUR A 37,22 40,34 -8%
     RIGN CHF P 12,00 13,00 -8%
STXE STE  EUR A 26,69 24,78 8%
     POR3 EUR P 13,00 14,00 -7%
STXU ESU  EUR A 35,74 33,39 7%
     GII  USD A 13,74 12,85 7%
     CXE  USD A 10,86 10,16 7%

T1OT EUR P 8,95 8,38 7%
T2OT EUR P 8,95 8,38 7%

     CLI  USD A 2,90 2,72 7%
STXB STB  EUR A 21,83 20,46 7%
STXF STF  EUR A 22,54 21,28 6%
     GSB  USD A 5,74 5,42 6%
     MJP  USD A 318,66 301,68 6%
     BUT  EUR A 284,85 270,00 5%
DMIX GTD  USD A 13,83 13,13 5%
     CCO  USD A 12,32 11,70 5%
     GSU  USD A 9,25 8,81 5%
     ARM  GBX P 10,50 10,00 5%
STXU STU  EUR A 24,58 23,43 5%
DMIX EUSX EUR A 224,66 214,15 5%
     SAZ  EUR P 10,00 10,50 -5%
     RY4H EUR P 10,00 10,50 -5%
     ZIL  EUR P 10,00 10,50 -5%
     ERCB EUR P 10,00 10,50 -5%
     OMV  EUR P 10,00 10,50 -5%
     ORC  USD P 10,00 10,50 -5%
     OTE  EUR P 10,00 10,50 -5%
     CPW  GBX P 10,00 10,50 -5%
     CPV  EUR P 10,00 10,50 -5%
     SPE  EUR P 10,00 10,50 -5%
     WDI  EUR P 10,00 10,50 -5%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     VR9  GBX P 10,00 10,50 -5%
STXP UHR  CHF P 10,00 10,50 -5%
     NO8  USD P 10,00 10,50 -5%
     SEJ  EUR P 10,00 10,50 -5%
DMIX TDX  EUR A 65,71 62,76 5%
STXT EST  EUR A 40,53 38,73 5%
     PTC  EUR P 10,50 11,00 -5%
STXS XTA  GBX P 10,50 11,00 -5%
     LLOY GBX P 10,50 11,00 -5%
STXL AFR  EUR P 10,50 11,00 -5%
     RBS  GBX P 10,50 11,00 -5%
     CON  EUR P 10,50 11,00 -5%
DMIX EUN2 EUR A 2,26 2,16 4%
     IMO  EUR P 21,50 22,50 -4%

B1AY EUR P 8,95 8,57 4%
B2AY EUR P 8,95 8,57 4%

STXC LXS  EUR P 11,00 11,50 -4%
     BGP  EUR P 11,00 11,50 -4%
     LCXE EUR A 22,83 21,88 4%

U2NI EUR P 8,95 8,59 4%
     NAG  EUR P 11,50 12,00 -4%
     AOM  EUR P 11,50 12,00 -4%
STXB DXB  EUR P 11,50 12,00 -4%
     UTDI EUR P 11,50 12,00 -4%
     SXXE EUR A 21,75 20,89 4%
     SDF  EUR P 12,00 12,50 -4%
     DVF  USD P 12,00 12,50 -4%
STXG ABBN CHF P 12,00 12,50 -4%
     ST1  EUR P 12,00 12,50 -4%
     ACB  EUR P 12,00 12,50 -4%
DMIX FOX  EUR A 199,70 192,04 4%
STXT STT  EUR A 28,59 27,49 4%
     MLP  EUR P 12,50 13,00 -4%
STXF MFX  EUR P 12,50 13,00 -4%
STXI AEN  EUR P 12,50 13,00 -4%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
STXM ESM  EUR A 16,85 16,23 4%
     CPE  USD A 20,73 19,98 4%
DMIX GST  USD A 18,65 17,98 4%
DMIX STXX EUR A 203,33 196,16 4%
STXA STA  EUR A 36,30 37,68 -4%
     LPI  EUR A 1,58 1,52 4%
STXM STM  EUR A 14,12 13,63 4%
     IVG  EUR P 13,50 14,00 -4%
     SGL  EUR P 13,50 14,00 -4%
DMIX MDAX EUR A 770,22 743,97 4%
STXR STR  EUR A 20,10 20,82 -3%
STXB EBO  EUR P 14,00 14,50 -3%
     GTI  EUR A 18,10 17,51 3%
     HDD  EUR P 14,50 15,00 -3%
     GAZ  USD P 14,50 15,00 -3%
     AIX  EUR P 14,50 15,00 -3%
     CPR  USD A 16,20 16,75 -3%
     EDV  EUR A 135,80 131,52 3%
     SGN  USD P 15,00 15,50 -3%
     LUK  USD P 15,00 15,50 -3%
STXB FO4  EUR P 15,00 15,50 -3%
STXS ESS  EUR A 28,28 27,41 3%
     BW9  EUR P 15,50 16,00 -3%
     MCXE EUR A 21,12 20,49 3%
STXB NBP  EUR P 16,00 16,50 -3%
STXO STO  EUR A 26,23 27,04 -3%
     2LA  EUR A 22,40 21,75 3%
STXN ESN  EUR A 21,04 20,45 3%
DMIX 600  EUR A 28,50 27,70 3%

R1WE EUR P 8,95 8,70 3%
R2WE EUR P 8,95 8,70 3%

     2SM  EUR A 13,96 13,58 3%
N1OA EUR P 14,66 15,08 -3%
N2OA EUR P 14,66 15,08 -3%

     SCXE EUR A 14,32 13,94 3%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
STXB BAR  GBX P 18,00 18,50 -3%
     SP7  EUR P 18,50 19,00 -3%
DMIX 2MI  EUR A 29,02 28,28 3%
LIBO FEU3 EUR A 0,09 0,09 3%
STXP ESZ  EUR A 38,99 40,02 -3%
     NNIG USD P 19,00 19,50 -3%
     RIM  USD A 6,27 6,43 -3%

D1BK EUR P 20,6 21,13 -3%
D2BK EUR P 20,6 21,13 -3%

     CAG  USD A 7,13 7,31 -2%
STXC ESC  EUR A 49,15 50,39 -2%
     CMA  EUR P 20,00 20,50 -2%
     VAS  EUR P 20,00 20,50 -2%
STXO ESO  EUR A 23,98 24,57 -2%
DMIX DAX  EUR A 539,53 527,20 2%
     CGR  USD A 5,08 5,20 -2%
STXB KDB  EUR P 21,50 22,00 -2%
STXL ESV  EUR A 12,04 12,31 -2%
DMIX EXS1 EUR A 4,99 4,88 2%
     DDAX EUR A 9,16 8,96 2%
STXH ESH  EUR A 41,39 40,57 2%

B1NP EUR P 16,65 16,99 -2%
B2NP EUR P 16,65 16,99 -2%

     CEN  USD A 8,74 8,57 2%
     CGY  EUR P 27,00 27,50 -2%
STXP STZ  EUR A 30,85 31,39 -2%

N2OV CHF P 11,38 11,20 2%
     CIN  USD A 15,63 15,40 2%
DMIX SMIM CHF A 106,00 107,59 -1%

B1BV EUR P 25,59 25,95 -1%
B2BV EUR P 25,59 25,95 -1%

STXG ESG  EUR A 37,06 36,56 1%
STXG STG  EUR A 24,77 24,45 1%
     UKA  GBP A 8,64 8,54 1%
     SLI  CHF A 78,47 77,54 1%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
STXS STS  EUR A 78,84 77,96 1%
STXR ESR  EUR A 31,81 32,14 -1%
STXC STC  EUR A 41,88 42,31 -1%
STXN STN  EUR A 21,25 21,04 1%
SWIS CONF CHF A 1,88 1,90 -1%

S1QU EUR P 8,95 8,88 1%
S2QU EUR P 8,95 8,88 1%

     SEL  EUR A 12,20 12,29 -1%
STXL STV  EUR A 10,02 10,08 -1%
BUBO FGBS EUR A 0,35 0,35 -1%
DMIX SMI  CHF A 490,87 488,93 0%
     STL  EUR A 8,74 8,71 0%
     XMT  CHF A 4,90 4,89 0%
STXH STH  EUR A 38,64 38,67 0%

A2BB CHF P 17,59 17,60 0%
C2FR CHF P 75,59 75,59 0%
I2TK EUR P 35,67 35,67 0%
C1RI EUR P 33,65 33,65 0%
C2RI EUR P 33,65 33,65 0%
E1OA EUR P 9,93 9,93 0%
E2OA EUR P 9,93 9,93 0%
L2OR EUR P 13,35 13,35 0%
A1LV EUR P 9,78 9,78 0%
X1CA EUR P 27,03 27,03 0%
X2CA EUR P 27,03 27,03 0%
D1AI EUR P 22,31 22,31 0%
D2AI EUR P 22,31 22,31 0%
I2ES EUR P 22,31 22,31 0%
T2QI EUR P 28,77 28,77 0%
U1BL EUR P 33,02 33,02 0%
U2BL EUR P 33,02 33,02 0%
B1AS EUR P 9,92 9,92 0%
B2AS EUR P 9,92 9,92 0%
P2HI EUR P 10,08 10,08 0%
I2BE EUR P 23,84 23,84 0%
S2ND EUR P 13,42 13,42 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
STXB RAW  EUR P 14,50 14,50 0%
     SWV  EUR P 14,50 14,50 0%
     SEN  USD P 10,00 10,00 0%
     HPQ  USD P 10,00 10,00 0%
     GN5  EUR P 10,00 10,00 0%
     GLW  USD P 10,00 10,00 0%
     GIS  USD P 10,00 10,00 0%
     GKN  GBX P 10,00 10,00 0%
     GIVN CHF P 10,00 10,00 0%
     GIF  USD P 10,00 10,00 0%
     GGB  USD P 10,00 10,00 0%
     GFS  GBX P 10,00 10,00 0%
     GFJF EUR P 10,00 10,00 0%
     GF8  EUR P 10,50 10,50 0%
     GEN  USD P 10,00 10,00 0%
     HK1F USD P 10,00 10,00 0%
     GEC  USD P 13,00 13,00 0%
     GHH  EUR P 10,00 10,00 0%
     HDB  EUR P 10,00 10,00 0%
     HMS  GBX P 10,00 10,00 0%
     HNK  EUR P 10,00 10,00 0%
     HNR1 EUR P 10,00 10,00 0%
     HOM  GBX P 10,00 10,00 0%
     HEN3 EUR P 10,00 10,00 0%
     HESF EUR P 10,00 10,00 0%
     HON  USD P 10,00 10,00 0%
     HDF  USD P 10,00 10,00 0%
     GOS  USD P 10,00 10,00 0%
     HLF  USD P 10,00 10,00 0%
     HHL  EUR P 10,00 10,00 0%
     HCB  EUR P 11,00 11,00 0%
     HAV  EUR P 10,00 10,00 0%
     GXI  EUR P 10,00 10,00 0%
     HOT  EUR P 12,00 12,00 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     GTQ1 EUR P 12,00 12,00 0%
     GDF  USD P 10,00 10,00 0%
     EFG  EUR P 13,50 13,50 0%
     ESL  EUR P 10,00 10,00 0%
     ERJ  USD P 10,00 10,00 0%
     EPI  USD P 10,00 10,00 0%
     EOG  USD P 10,00 10,00 0%
     ENUR EUR P 10,00 10,00 0%
     EMR  USD P 10,00 10,00 0%
     EMM  USD P 10,00 10,00 0%
     ELV  EUR P 10,00 10,00 0%
     FGP  GBX P 10,00 10,00 0%
     EG4  EUR P 10,00 10,00 0%
     EVN  EUR P 10,00 10,00 0%
     EFC  EUR P 10,00 10,00 0%
     EF3  EUR P 10,00 10,00 0%
     EDX  EUR P 10,00 10,00 0%
     EDP  EUR P 10,00 10,00 0%
     EBA  USD P 10,00 10,00 0%
     EAM  EUR P 10,00 10,00 0%
     EAD  EUR P 10,00 10,00 0%
     E3B  EUR P 10,00 10,00 0%
     EIA  EUR P 10,50 10,50 0%
     FLU  EUR P 10,00 10,00 0%
     GBB  EUR P 10,00 10,00 0%
     GAN  EUR P 10,00 10,00 0%
     GAM  CHF P 10,00 10,00 0%
     GAL  EUR P 10,00 10,00 0%
     FPL  USD P 10,00 10,00 0%
     FPEF EUR P 10,00 10,00 0%
     FOT  EUR P 10,00 10,00 0%
     FNT  EUR P 10,00 10,00 0%
     ETX  EUR P 10,00 10,00 0%
     FME  EUR P 10,00 10,00 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     EUE  EUR P 10,00 10,00 0%
     FLN  GBX P 10,00 10,00 0%
     FIE  EUR P 10,00 10,00 0%
     FDX  USD P 10,00 10,00 0%
     ISA  GBX P 10,00 10,00 0%
     FCC  EUR P 10,00 10,00 0%
     F3D  EUR P 10,50 10,50 0%
     EXP  GBX P 10,00 10,00 0%
     EXC  USD P 10,00 10,00 0%
     GCC  EUR P 13,50 13,50 0%
     FMNB EUR P 10,00 10,00 0%
     LAN  GBX P 10,00 10,00 0%
     IPD  EUR P 10,00 10,00 0%
     LONN CHF P 10,00 10,00 0%
     LOGN CHF P 10,00 10,00 0%
     LMT  USD P 10,00 10,00 0%
     LLY  USD P 10,00 10,00 0%
     LIS  CHF P 10,00 10,00 0%
     LIFN EUR P 10,00 10,00 0%
     LIE  USD P 10,00 10,00 0%
     MOS  EUR P 10,00 10,00 0%
     LDV  EUR P 10,00 10,00 0%
     MOO  USD P 10,00 10,00 0%
     LAG  EUR P 10,00 10,00 0%
     LAD  GBX P 10,00 10,00 0%
     MRK  EUR P 10,00 10,00 0%
     KYG  EUR P 10,00 10,00 0%
     MRO  USD P 10,00 10,00 0%
     KUD  CHF P 12,50 12,50 0%
     KRX  EUR P 10,00 10,00 0%
     KRNF EUR P 10,00 10,00 0%
     LEN  EUR P 10,00 10,00 0%
     ME3F EUR P 10,00 10,00 0%
     MAS  USD P 10,00 10,00 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     MAR  USD P 10,00 10,00 0%
     MAN  EUR P 10,00 10,00 0%
     MAB  GBX P 10,00 10,00 0%
     MA3F EUR P 10,00 10,00 0%
     MCD  USD P 10,00 10,00 0%
     LSE  GBX P 10,00 10,00 0%
     LOW  USD P 10,00 10,00 0%
     LOQ  GBX P 10,00 10,00 0%
     MDT  USD P 10,00 10,00 0%
     KO7F USD P 10,00 10,00 0%
     MEO  EUR P 10,00 10,00 0%
     MET  USD P 10,00 10,00 0%
     MHS  USD P 10,00 10,00 0%
     MIC  USD P 10,00 10,00 0%
     MKS  GBX P 10,00 10,00 0%
     MMM  USD P 10,00 10,00 0%
     MMT  EUR P 10,00 10,00 0%
     MOF  USD P 10,00 10,00 0%
     MDS5 EUR P 10,00 10,00 0%
     III  GBX P 10,00 10,00 0%
     IT1  GBX P 10,00 10,00 0%
     ISP  EUR P 10,00 10,00 0%
     ISP  EUR P 10,00 10,00 0%
     MCC  USD P 10,00 10,00 0%
     IPR  GBX P 10,00 10,00 0%
     KBC  EUR P 10,00 10,00 0%
     INL  USD P 10,00 10,00 0%
     INF  GBX P 10,00 10,00 0%
     KPN  EUR P 10,00 10,00 0%
     IMT  GBX P 10,00 10,00 0%
     ITUB USD P 10,00 10,00 0%
     IGT  USD P 10,00 10,00 0%
     IFX  EUR P 15,00 15,00 0%
     IDA  EUR P 10,00 10,00 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     IBR  EUR P 10,00 10,00 0%
     IBM  USD P 10,00 10,00 0%
     IBE  EUR P 10,00 10,00 0%
     IAP  GBX P 10,00 10,00 0%
     HUK  EUR P 10,00 10,00 0%
     INC  GBX P 10,00 10,00 0%
     E2F  EUR P 10,00 10,00 0%
     HSBA GBX P 10,00 10,00 0%
     KNI  CHF P 10,00 10,00 0%
     KMB  USD P 10,00 10,00 0%
     KGF  GBX P 10,00 10,00 0%
     KFT  USD P 10,00 10,00 0%
     KEL  USD P 10,00 10,00 0%
     KEK  EUR P 10,00 10,00 0%
     KDH  EUR P 10,00 10,00 0%
     ITA  EUR P 10,00 10,00 0%
     CPG  GBX P 10,00 10,00 0%
     ITM  EUR P 10,00 10,00 0%
     JUN  EUR P 10,00 10,00 0%
     JPM  USD P 10,00 10,00 0%
     JNJ  USD P 10,00 10,00 0%
     JCI  USD P 10,00 10,00 0%
     JBH  USD P 10,00 10,00 0%
     IXD  EUR P 10,00 10,00 0%
     IWK  EUR P 10,00 10,00 0%
     ITV  GBX P 10,00 10,00 0%
     KOF  USD P 10,00 10,00 0%
     KCO  EUR P 16,00 16,00 0%
     AOX  EUR P 10,00 10,00 0%
     AXP  USD P 10,00 10,00 0%
     AXI  EUR P 10,00 10,00 0%
     AUL  EUR P 10,00 10,00 0%
     ATLN CHF P 10,00 10,00 0%
     ASS  EUR P 10,00 10,00 0%
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Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     ASM  EUR P 11,50 11,50 0%
     ARLF EUR P 10,00 10,00 0%
     BIO  CHF P 10,00 10,00 0%
     APA  USD P 10,00 10,00 0%
     B5AF EUR P 10,00 10,00 0%
     AOP5 EUR P 10,00 10,00 0%
     AOL  USD P 10,00 10,00 0%
     ANDR EUR P 10,00 10,00 0%
     ANA  EUR P 10,00 10,00 0%
     AMZ  USD P 10,00 10,00 0%
     AML  GBX P 10,00 10,00 0%
     AMG  USD P 10,00 10,00 0%
     AME  GBX P 10,00 10,00 0%
     APF  USD P 10,00 10,00 0%
     BCE  USD P 10,00 10,00 0%
     CPO  EUR P 10,00 10,00 0%
     BIF  EUR P 10,00 10,00 0%
     BHI  USD P 10,00 10,00 0%
     BGF  GBX P 10,00 10,00 0%
     BGC  EUR P 10,00 10,00 0%
     BEI  EUR P 10,00 10,00 0%
     BDX  USD P 10,00 10,00 0%
     BCV  CHF P 10,00 10,00 0%
     AZN  GBX P 10,00 10,00 0%
     BCO  USD P 10,00 10,00 0%
     AZU  EUR P 10,00 10,00 0%
     BBD  USD P 10,00 10,00 0%
     BAY  EUR P 10,00 10,00 0%
     BAX  USD P 10,00 10,00 0%
     BAN  USD P 10,00 10,00 0%
     BAM  USD P 10,00 10,00 0%
     BAF  GBX P 10,00 10,00 0%
     BAEB CHF P 10,00 10,00 0%
     AKU  EUR P 10,00 10,00 0%



Attachment to Eurex Clearing circular 015/11
Eurex Margin Parameters: Adjustment as of February 24, 2011

Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     BCP  EUR P 10,00 10,00 0%
     F5H0 EUR A 0,55 0,55 0%
     AMBF EUR P 10,00 10,00 0%
     FSE3 EUR A 100,00 100,00 0%
     FSE2 EUR A 100,00 100,00 0%
     FSE1 EUR A 100,00 100,00 0%
     FSC3 EUR A 100,00 100,00 0%
     FSC2 EUR A 100,00 100,00 0%
     FSC1 EUR A 100,00 100,00 0%
     F5H3 EUR A 0,55 0,55 0%
     FSH2 EUR A 100,00 100,00 0%
     F5H1 EUR A 0,55 0,55 0%
     FSH3 EUR A 100,00 100,00 0%
     F5E3 EUR A 0,29 0,29 0%
     F5E2 EUR A 0,29 0,29 0%
     F5E1 EUR A 0,29 0,29 0%
     F5E0 EUR A 0,29 0,29 0%
     F5C3 EUR A 2,00 2,00 0%
     F5C2 EUR A 2,00 2,00 0%
     F5C1 EUR A 2,00 2,00 0%
     F5C0 EUR A 2,00 2,00 0%
     F5H2 EUR A 0,55 0,55 0%
     ABV  USD P 10,00 10,00 0%
     BIX  EUR P 10,00 10,00 0%
     AIR  EUR P 10,00 10,00 0%
     AHO  EUR P 10,00 10,00 0%
     AHC  USD P 10,00 10,00 0%
     AGB  EUR P 10,00 10,00 0%
     ADS  EUR P 10,00 10,00 0%
     ADP  USD P 10,00 10,00 0%
     ADM  USD P 10,00 10,00 0%
     FSH1 EUR A 100,00 100,00 0%
     ACE  EUR P 10,00 10,00 0%
     AMA  USD P 10,00 10,00 0%
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     ABT  USD P 10,00 10,00 0%
     ABF  GBX P 10,00 10,00 0%
     ABE  EUR P 10,00 10,00 0%
     AAP  USD P 10,00 10,00 0%
     GFX  USD P 7,50 7,50 0%
     FSH6 EUR A 100,00 100,00 0%
     FSH5 EUR A 100,00 100,00 0%
     FSH4 EUR A 100,00 100,00 0%
     ADEN CHF P 10,00 10,00 0%
     CSF  EUR P 10,00 10,00 0%
     DAI  EUR P 10,00 10,00 0%
     D9F  GBX P 10,00 10,00 0%
     CVX  USD P 10,00 10,00 0%
     CVS  USD P 10,00 10,00 0%
     CVC  USD P 10,00 10,00 0%
     CTN  EUR P 10,00 10,00 0%
     CSX  USD P 10,00 10,00 0%
     BII  USD P 10,00 10,00 0%
     CSM  EUR P 10,00 10,00 0%
     DCS  EUR P 10,00 10,00 0%
     CRT  EUR P 10,00 10,00 0%
     CPS  EUR P 10,00 10,00 0%
     MRW  GBX P 10,00 10,00 0%
     CPI  GBX P 10,00 10,00 0%
     LUX  EUR P 10,00 10,00 0%
     COV  USD P 10,00 10,00 0%
     COS  USD P 10,00 10,00 0%
     COP  USD P 10,00 10,00 0%
     CSV  EUR P 10,00 10,00 0%
     DMG  GBX P 10,00 10,00 0%
     DWD  USD P 10,00 10,00 0%
     DVE  USD P 10,00 10,00 0%
     DUP  USD P 10,00 10,00 0%
     DUK  USD P 10,00 10,00 0%
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Margin Group Margin Class Currency Absolute/Percentage New Margin Parameter Current Margin Parameter Difference
     DTG  USD P 10,00 10,00 0%
     DSM  EUR P 10,00 10,00 0%
     DSG  GBX P 10,00 10,00 0%
     DRI  USD P 10,00 10,00 0%
     DB1  EUR P 10,00 10,00 0%
     DOUF EUR P 10,00 10,00 0%
     DCC  EUR P 10,00 10,00 0%
     DIS  USD P 10,00 10,00 0%
     DHZ  EUR P 10,00 10,00 0%
     DHR  USD P 10,00 10,00 0%
     DFF  USD P 10,00 10,00 0%
     DEQF EUR P 10,00 10,00 0%
     DEL  USD P 10,00 10,00 0%
     DEF  USD P 10,00 10,00 0%
     CNA  GBX P 10,00 10,00 0%
     DPW  EUR P 10,00 10,00 0%
     BPE  EUR P 10,00 10,00 0%
     COB  GBX P 10,00 10,00 0%
     BUI  EUR P 10,00 10,00 0%
     BTA  GBX P 10,00 10,00 0%
     BSY  GBX P 10,00 10,00 0%
     BSV  EUR P 10,00 10,00 0%
     BRQ  EUR P 10,00 10,00 0%
     BPV  EUR P 11,50 11,50 0%
     BPS  EUR P 10,00 10,00 0%
     BX7  EUR P 10,00 10,00 0%
     BPI  EUR P 10,00 10,00 0%
     C1C  EUR P 10,00 10,00 0%
     BP   GBX P 10,00 10,00 0%
     BOS  EUR P 10,00 10,00 0%
     BNZ  GBX P 10,00 10,00 0%
     BMY  USD P 10,00 10,00 0%
     BMT  GBX P 10,00 10,00 0%
     BME  EUR P 10,00 10,00 0%
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     BLN  GBX P 10,00 10,00 0%
     BKF  USD P 10,00 10,00 0%
     BPQ  EUR P 10,00 10,00 0%
     CEM  EUR P 10,00 10,00 0%
     DYS1 EUR P 10,00 10,00 0%
     CMF  USD P 10,00 10,00 0%
     CMC  USD P 10,00 10,00 0%
     CLS  EUR P 10,00 10,00 0%
     CLF  USD P 10,00 10,00 0%
     CL6  EUR P 10,00 10,00 0%
     CIS  USD P 10,00 10,00 0%
     CHK  USD P 10,00 10,00 0%
     BWT  EUR P 10,00 10,00 0%
     CGE  EUR P 11,00 11,00 0%
     CNE  GBX P 10,00 10,00 0%
     CEL  USD P 10,00 10,00 0%
     CE2  EUR P 10,00 10,00 0%
     CCL  GBX P 10,00 10,00 0%
     CAT  USD P 10,00 10,00 0%
     CAS  EUR P 10,00 10,00 0%
     CAR  EUR P 10,00 10,00 0%
     CAJ  EUR P 10,00 10,00 0%
     C8RF USD P 10,00 10,00 0%
     CH1  USD P 10,00 10,00 0%
     WYN  USD P 10,00 10,00 0%
STXA FIA5 EUR P 10,00 10,00 0%
STXA BMW  EUR P 10,00 10,00 0%
STXA BM3F EUR P 10,00 10,00 0%
     ZDO  EUR P 10,00 10,00 0%
     ZDC  EUR P 10,00 10,00 0%
     YUM  USD P 10,00 10,00 0%
     YT2  EUR P 10,00 10,00 0%
     YIT  EUR P 10,00 10,00 0%
     YHO  USD P 10,00 10,00 0%
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     TA1  EUR P 10,00 10,00 0%
     XNP  EUR P 10,00 10,00 0%
STXA PEU  EUR P 10,00 10,00 0%
     WTB  GBX P 10,00 10,00 0%
     WST  EUR P 12,50 12,50 0%
     WOS  EUR P 10,00 10,00 0%
     WMT  USD P 10,00 10,00 0%
     WMH  GBX P 10,00 10,00 0%
     WLY  GBX P 10,00 10,00 0%
     WLP  USD P 10,00 10,00 0%
     WIN  EUR P 10,00 10,00 0%
     WIE  EUR P 10,00 10,00 0%
     XOM  USD P 10,00 10,00 0%
STXB BPD  EUR P 10,00 10,00 0%
STXB SGE  EUR P 12,00 12,00 0%
STXB POP  EUR P 11,50 11,50 0%
STXB MPI  EUR P 10,00 10,00 0%
STXB ME9  EUR P 10,00 10,00 0%
STXB IES5 EUR P 10,50 10,50 0%
STXB DBK  EUR P 10,00 10,00 0%
STXB CSGN CHF P 10,50 10,50 0%
STXB CRI5 EUR P 10,50 10,50 0%
STXB CBK  EUR P 10,00 10,00 0%
STXA FIA5 EUR P 10,00 10,00 0%
STXB BPM  EUR P 10,00 10,00 0%
STXA MCH  EUR P 10,50 10,50 0%
STXB BOY  EUR P 11,00 11,00 0%
STXB BNP  EUR P 10,00 10,00 0%
STXB BDV  EUR P 10,00 10,00 0%
STXB BDS  EUR P 10,00 10,00 0%
STXB BCA  EUR P 10,00 10,00 0%
STXB BAT  EUR P 10,00 10,00 0%
STXA VSA  EUR P 11,00 11,00 0%
STXA RNL  EUR P 10,50 10,50 0%
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STXA PIL  EUR P 10,00 10,00 0%
     WCH  EUR P 13,50 13,50 0%
STXB BSD2 EUR P 11,00 11,00 0%
     TLW  GBX P 10,00 10,00 0%
     WFC  USD P 10,00 10,00 0%
     TXN  USD P 10,00 10,00 0%
     TUI  EUR P 11,00 11,00 0%
     TTFF USD P 10,00 10,00 0%
     TTEB EUR P 11,00 11,00 0%
     TRV  USD P 10,00 10,00 0%
     TQR  EUR P 10,00 10,00 0%
     TPK  GBX P 10,00 10,00 0%
     TNT  EUR P 10,00 10,00 0%
     UEI  EUR P 10,00 10,00 0%
     TMK  USD P 10,00 10,00 0%
     UFG  EUR P 10,00 10,00 0%
     TLSN EUR P 10,00 10,00 0%
     TKA  EUR P 10,00 10,00 0%
     TIC  EUR P 10,00 10,00 0%
     THP  EUR P 10,00 10,00 0%
     THI  USD P 10,00 10,00 0%
     TGC  USD P 10,00 10,00 0%
     TFF  USD P 10,00 10,00 0%
     TEQ  EUR P 10,00 10,00 0%
     TEN  EUR P 11,00 11,00 0%
     TAT  GBX P 10,00 10,00 0%
     TNM  EUR P 13,50 13,50 0%
     VATN CHF P 10,00 10,00 0%
STXC BAS  EUR P 10,00 10,00 0%
     WAL  USD P 10,00 10,00 0%
     W7L  EUR P 10,00 10,00 0%
     VZF  USD P 10,00 10,00 0%
     VTW  EUR P 10,00 10,00 0%
     VTB  USD P 10,00 10,00 0%
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     VOW  EUR P 10,00 10,00 0%
     VOSF EUR P 10,00 10,00 0%
     VOD  GBX P 10,00 10,00 0%
     UBL  EUR P 10,00 10,00 0%
     VLO  USD P 10,00 10,00 0%
     WER  EUR P 10,00 10,00 0%
     VALE USD P 10,00 10,00 0%
     UUF  GBX P 10,00 10,00 0%
     MSF  USD P 10,00 10,00 0%
     USB  USD P 10,00 10,00 0%
     UPS  USD P 10,00 10,00 0%
     UNP  USD P 10,00 10,00 0%
     UNH  USD P 10,00 10,00 0%
     UNF  EUR P 10,00 10,00 0%
     UNC  EUR P 10,00 10,00 0%
     UN9  EUR P 10,00 10,00 0%
     VO3F EUR P 12,50 12,50 0%
STXN SQU  EUR P 10,00 10,00 0%
STXM SWS  EUR P 10,00 10,00 0%
STXP CFR  CHF P 10,00 10,00 0%
STXP BRB  GBX P 10,00 10,00 0%
STXO UNI  EUR P 10,00 10,00 0%
STXO ULV  GBX P 10,00 10,00 0%
STXO PER  EUR P 10,00 10,00 0%
STXO NESN CHF P 10,00 10,00 0%
STXO ITK  EUR P 12,00 12,00 0%
STXO HEH  EUR P 10,00 10,00 0%
STXP LOR  EUR P 10,00 10,00 0%
STXO BSN  EUR P 10,00 10,00 0%
STXP MOH  EUR P 10,00 10,00 0%
STXN HOLN CHF P 10,00 10,00 0%
STXN HEI  EUR P 12,00 12,00 0%
STXN GOB  EUR P 10,00 10,00 0%
STXN GEBN CHF P 10,00 10,00 0%
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STXN GBF  EUR P 11,00 11,00 0%
STXN CIL  EUR P 10,00 10,00 0%
STXN BYG  EUR P 10,00 10,00 0%
STXM WPP  GBX P 10,00 10,00 0%
STXM VVU  EUR P 10,00 10,00 0%
STXB UBSN CHF P 10,00 10,00 0%
STXO DGE  GBX P 10,00 10,00 0%
STXT DTE  EUR P 10,00 10,00 0%
STXY SAP  EUR P 10,00 10,00 0%
STXY CGM  EUR P 10,00 10,00 0%
STXU VVD  EUR P 10,00 10,00 0%
STXU RWE  EUR P 10,00 10,00 0%
STXU RW3F EUR P 10,00 10,00 0%
STXU GZF  EUR P 10,00 10,00 0%
STXU EOA  EUR P 11,00 11,00 0%
STXU ENL5 EUR P 10,00 10,00 0%
STXT TQI  EUR P 10,00 10,00 0%
STXP DIO  EUR P 10,00 10,00 0%
STXT FTE  EUR P 10,00 10,00 0%
STXM PSO  GBX P 10,00 10,00 0%
STXS RKK  EUR P 10,00 10,00 0%
STXS RIO  GBX P 10,00 10,00 0%
STXS LMI  GBX P 10,00 10,00 0%
STXS ERS  GBX P 10,00 10,00 0%
STXS ERA  EUR P 10,00 10,00 0%
STXS BLT  GBX P 10,00 10,00 0%
STXS AAL  GBX P 10,00 10,00 0%
STXR TSCO GBX P 10,00 10,00 0%
STXP UHRN CHF P 10,00 10,00 0%
STXP PHI1 EUR P 10,50 10,50 0%
STXT TNE5 EUR P 10,00 10,00 0%
STXE TOT  EUR P 10,00 10,00 0%
STXM UBM  GBX P 10,00 10,00 0%
STXG MTA  EUR P 10,00 10,00 0%
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STXG LRC  EUR P 10,00 10,00 0%
STXG KC4  EUR P 10,00 10,00 0%
STXG IMI  GBX P 10,00 10,00 0%
STXG G1A  EUR P 12,00 12,00 0%
STXG FRA  EUR P 10,00 10,00 0%
STXF INV  GBX P 10,00 10,00 0%
STXF IIL  EUR P 10,00 10,00 0%
STXG SND  EUR P 10,00 10,00 0%
STXF EAI  EUR P 10,00 10,00 0%
STXG TGM  EUR P 10,00 10,00 0%
STXE ROY  EUR P 10,00 10,00 0%
STXE ROSB GBX P 10,00 10,00 0%
STXE REP  EUR P 10,00 10,00 0%
STXE ENT  EUR P 10,00 10,00 0%
STXC V1S  EUR P 10,50 10,50 0%
STXC NVJN EUR P 13,00 13,00 0%
STXC LIN  EUR P 10,00 10,00 0%
STXC JMA  GBX P 10,00 10,00 0%
STXC CLN  CHF P 10,50 10,50 0%
     UTX  USD P 10,00 10,00 0%
STXF EUQ  EUR P 10,00 10,00 0%
STXI MUV2 EUR P 10,00 10,00 0%
STXM FSE  EUR P 10,00 10,00 0%
STXL LHA  EUR P 10,00 10,00 0%
STXL IHG  GBX P 10,00 10,00 0%
STXL BAI  GBX P 10,00 10,00 0%
STXL ACR  EUR P 10,00 10,00 0%
STXL ACR  EUR P 10,00 10,00 0%
STXI ZURN CHF P 10,50 10,50 0%
STXI SMPA EUR P 10,00 10,00 0%
STXI SLF  GBX P 10,00 10,00 0%
STXG SIE  EUR P 10,00 10,00 0%
STXI OML  GBX P 10,00 10,00 0%
STXB XCA  EUR P 11,00 11,00 0%
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STXI LGE  GBX P 10,00 10,00 0%
STXI INN  EUR P 12,50 12,50 0%
STXI BALN CHF P 10,00 10,00 0%
STXI AXA  EUR P 11,50 11,50 0%
STXI AV   GBX P 10,00 10,00 0%
STXI ASG  EUR P 10,00 10,00 0%
STXI ALV  EUR P 10,00 10,00 0%
STXH SNW  EUR P 10,00 10,00 0%
STXH GKL  GBX P 10,00 10,00 0%
STXG VLM  EUR P 10,00 10,00 0%
STXI RUKN CHF P 10,00 10,00 0%
     PNN  GBX P 10,00 10,00 0%
     S1V  USD P 10,00 10,00 0%
     VAC  EUR P 11,50 11,50 0%
     PU8  EUR P 10,50 10,50 0%
     PU4  EUR P 10,00 10,00 0%
     PST  EUR P 10,00 10,00 0%
     PSP  CHF P 10,00 10,00 0%
     PS4  EUR P 10,00 10,00 0%
     PRY  EUR P 10,00 10,00 0%
     QCO  USD P 10,00 10,00 0%
     PPX  EUR P 10,00 10,00 0%
     QIA  EUR P 10,00 10,00 0%
     PNC  USD P 10,00 10,00 0%
     PMF  USD P 10,00 10,00 0%
     PLZ  USD P 10,00 10,00 0%
     PLL  USD P 10,00 10,00 0%
     PJPF USD P 10,00 10,00 0%
     PHB  CHF P 10,00 10,00 0%
     PGF  USD P 10,00 10,00 0%
     PFG  GBX P 10,00 10,00 0%
     PRU  GBX P 13,50 13,50 0%
     RMC  EUR P 10,00 10,00 0%
     RTSF USD P 10,00 10,00 0%
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     RTO  GBX P 10,00 10,00 0%
     RTN  USD P 10,00 10,00 0%
     RTLF USD P 10,00 10,00 0%
     RSH  EUR P 12,50 12,50 0%
     RSA  GBX P 10,00 10,00 0%
     RRF  GBX P 10,00 10,00 0%
     RPW  EUR P 10,00 10,00 0%
     PXF  USD P 10,00 10,00 0%
     ROG  CHF P 10,00 10,00 0%
     PBR  USD P 10,00 10,00 0%
     RHM  EUR P 10,00 10,00 0%
     RHK  EUR P 10,00 10,00 0%
     RGR  GBX P 10,00 10,00 0%
     REX  GBX P 10,00 10,00 0%
     REL  GBX P 10,00 10,00 0%
     RE2  EUR P 10,00 10,00 0%
     RCL  USD P 10,00 10,00 0%
     RBF  GBX P 10,00 10,00 0%
     RPL  EUR P 10,00 10,00 0%
     NEX  USD P 10,00 10,00 0%
     NPW  GBX P 10,00 10,00 0%
     NP6  EUR P 10,00 10,00 0%
     NOVN CHF P 10,00 10,00 0%
     NOBE CHF P 10,00 10,00 0%
     NOA3 EUR P 12,00 12,00 0%
     NKF  EUR P 10,00 10,00 0%
     NKE  USD P 10,00 10,00 0%
     NIH  GBX P 10,00 10,00 0%
     PFE  USD P 10,00 10,00 0%
     NGF  GBX P 10,00 10,00 0%
     NTR  USD P 10,00 10,00 0%
     NEF  EUR P 10,00 10,00 0%
     NDB  EUR P 11,50 11,50 0%
     NDAF EUR P 11,50 11,50 0%
     N4G  EUR P 10,00 10,00 0%
     MYM  EUR P 10,00 10,00 0%
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     MVV  EUR P 10,00 10,00 0%
     MUN  EUR P 10,00 10,00 0%
     MTX  EUR P 10,00 10,00 0%
     NHD  EUR P 10,00 10,00 0%
     OJSF USD P 10,00 10,00 0%
     QCE  EUR P 19,00 19,00 0%
     PAR  CHF P 10,00 10,00 0%
     P6X  CHF P 10,00 10,00 0%
     P4I  EUR P 10,00 10,00 0%
     P2F  GBX P 10,00 10,00 0%
     OZT  EUR P 10,00 10,00 0%
     OXY  USD P 10,00 10,00 0%
     OUT  EUR P 10,00 10,00 0%
     NRE  EUR P 10,00 10,00 0%
     OKB  EUR P 10,00 10,00 0%
     NSC  USD P 10,00 10,00 0%
     OEW  EUR P 10,00 10,00 0%
     OERL CHF P 10,00 10,00 0%
     ODD  EUR P 10,00 10,00 0%
     OCI1 EUR P 10,00 10,00 0%
     OBK  EUR P 10,00 10,00 0%
     NXT  GBX P 10,00 10,00 0%
     NWS  USD P 10,00 10,00 0%
     NUE  USD P 10,00 10,00 0%
     PEP  USD P 10,00 10,00 0%
     OPA  EUR P 10,00 10,00 0%
     SGM  EUR P 10,00 10,00 0%
     SHP  GBX P 10,00 10,00 0%
     SGSN CHF P 10,00 10,00 0%
     STCI GBX P 10,00 10,00 0%
     SOW  EUR P 10,00 10,00 0%
     SUN  CHF P 10,00 10,00 0%
     SEM  EUR P 10,00 10,00 0%
     SWG  USD P 10,00 10,00 0%
     SIN  CHF P 10,00 10,00 0%
     SWM  EUR P 10,00 10,00 0%
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     SY1  EUR P 10,00 10,00 0%
     SGK  GBX P 10,00 10,00 0%
     SYM  USD P 10,00 10,00 0%
     SEV  EUR P 10,00 10,00 0%
     SES  EUR P 10,00 10,00 0%
     SGR  GBX P 10,00 10,00 0%
     SKA  EUR P 10,00 10,00 0%
     SOL  EUR P 10,00 10,00 0%
     SOF  USD P 10,00 10,00 0%
     SNF  EUR P 10,00 10,00 0%
     SMO  EUR P 10,00 10,00 0%
     SMIN GBX P 10,00 10,00 0%
     SMA  CHF P 10,00 10,00 0%
     SID  USD P 10,00 10,00 0%
     SLB  USD P 10,00 10,00 0%
     SIK  CHF P 10,00 10,00 0%
     SPR  EUR P 10,00 10,00 0%
     SRP  GBX P 10,00 10,00 0%
     SSC  USD P 10,00 10,00 0%
     SSE  GBX P 10,00 10,00 0%
     SJ7  EUR P 10,00 10,00 0%
     SVT  GBX P 10,00 10,00 0%
     SLHN CHF P 10,00 10,00 0%
     SZG  EUR P 12,50 12,50 0%
     SYNN CHF P 10,00 10,00 0%
     SBMO EUR P 10,00 10,00 0%
     SYST CHF P 10,00 10,00 0%
     SCFF USD P 10,00 10,00 0%
     SZU  EUR P 10,00 10,00 0%
     SBS  USD P 10,00 10,00 0%
     SDR  EUR P 10,00 10,00 0%
     SDRF GBX P 10,00 10,00 0%
     SAB  GBX P 10,00 10,00 0%
     SCMN CHF P 10,00 10,00 0%
     SBU  USD P 10,00 10,00 0%
LIBO FEO1 EUR A 0,40 0,40 0%
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I1BE EUR P 23,84 23,84 0%
I1ES EUR P 22,31 22,31 0%
I1TK EUR P 35,67 35,67 0%
L1OR EUR P 13,35 13,35 0%
P1HI EUR P 10,08 10,08 0%
S1ND EUR P 13,42 13,42 0%
T1QI EUR P 28,77 28,77 0%
A2LV EUR P 9,78 9,78 0%


