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Zielgruppe: Anhang:
2 Middle + Back Office Sicherheitsabschlage der Eurex Clearing auf

Wahrungen ab der Tagesendverarbeitung vom

< Revision/Security Coordination 9. August 2017

Im Anhang erhalten Sie die Aufstellung der ab der Tagesendverarbeitung vom 9. August 2017 glltigen
Sicherheitsabschlage der Eurex Clearing auf Wahrungen (Cross Currency Haircuts).

Die Anlage umfasst die Sicherheitsabschlage der von Eurex Clearing anerkannten internationalen
Waéhrungen.
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Sicherheitsabschlédge der Eurex Clearing auf Wahrungen ab der Tagesendverarbeitung vom

9. August 2017:

BASE

CROSS
CURRENCY CURRENCY

CROSS CURRENCY
NAME

CURRENT
CROSS

NEW
CROSS

CURRENCY CURRENCY
HAIRCUT HAIRCUT

AUSTRAL DOLLAR
CHF CAD CANADA DOLLAR 6.9%
CHF CNY CHINESE RENMINBI 6.1%
CHF DKK DANISH KRONE 5.6%
CHF EUR EURO 6.0%
CHF GBP GB POUND 7.1%
CHF JPY JAPANESE YEN 6.3%
CHF KRW KOREAN WON 7.7%
CHF NOK NORWEGIAN KRONE 6.2%
CHF NZD NEW ZEALAND DOLLAR 7.1%
CHF PLN POLISH ZLOTY 7.6%
CHF SEK SWEDISH KRONA 6.2%
CHF TWD TAIWANESE DOLLAR 6.0%
CHF usD US DOLLAR 6.3%
EUR AUD AUSTRAL DOLLAR 7.9%
EUR CAD CANADA DOLLAR 4.0%
EUR CHF SWISS FRANCS 6.0%
EUR CNY CHINESE RENMINBI 4.3%
EUR DKK DANISH KRONE 3.8%
EUR GBP GB POUND 5.3%
EUR JPY JAPANESE YEN 7.0%
EUR KRW KOREAN WON 9.1%
EUR NOK NORWEGIAN KRONE 4.1%
EUR NZD NEW ZEALAND DOLLAR 5.7%
EUR PLN POLISH ZLOTY 5.1%
EUR SEK SWEDISH KRONA 3.8%
EUR TWD TAIWANESE DOLLAR 3.5%
EUR usD US DOLLAR 4.3%
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UsD AUD AUSTRAL DOLLAR 8.4%
uUsD CAD CANADA DOLLAR 5.0%
usbD CHF SWISS FRANCS 6.3%
UsD CNY CHINESE RENMINBI 1.4%
usbD DKK DANISH KRONE 4.2%
UsD EUR EURO 4.3%
usbD GBP GB POUND 5.6%
uUsD JPY JAPANESE YEN 4.2%
usD KRW KOREAN WON 8.5%
usbD NOK NORWEGIAN KRONE 5.0%
uUsD NZD NEW ZEALAND DOLLAR 7.4%
usbD PLN POLISH ZLOTY 7.3%
UsD SEK SWEDISH KRONA 5.3%
usbD TWD TAIWANESE DOLLAR 3.6%
GBP AUD AUSTRAL DOLLAR 6.8%
GBP CAD CANADA DOLLAR 5.1%
GBP CHF SWISS FRANCS 7.1%
GBP CNY CHINESE RENMINBI 5.3%
GBP DKK DANISH KRONE 5.1%
GBP EUR EURO 5.3%
GBP JPY JAPANESE YEN 8.8%
GBP KRW KOREAN WON 7.7%
GBP NOK NORWEGIAN KRONE 4.8%
GBP NZD NEW ZEALAND DOLLAR 5.1%
GBP PLN POLISH ZLOTY 5.9%
GBP SEK SWEDISH KRONA 6.0%
GBP TWD TAIWANESE DOLLAR 4.5%
GBP usD US DOLLAR 5.6%
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