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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 11 January 2013.

I-‘ curca clear. ng

Eurex Clearing AG T +49-69-211-1 24 52 Chairman of the Executive Board: Aktiengesellschaft mit
Mergenthalerallee 61 F +49-69-211-1 84 40 Supervisory Board: Andreas Preuss (CEO), Sitz in Frankfurt/Main
65760 Eschborn risk@ Hugo Banziger Jiirg Spillmann, Thomas Book, HRB Nr. 44828
Mailing address: eurexclearing.com Gary Katz, Michael Peters, Amtsgericht

60485 Frankfurt/Main Internet: Peter Reitz Frankfurt/Main

Germany www.eurexclearing.com


http://www.eurexclearing.com
mailto:risk@eurexclearing.com

Eurex/EEX Cooperation: Update of margin parameters as of the
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end-of-day batch run on 11 January 2013

Margin parameters for the Eurex’EEX Emission Cooperation products will be modified as follows effective

as of the end-of-day batch run on 11 January 2013:

. Current . .
Parameter
F1B1 EUR 6.7 6.7 0.00%
F1B2 EUR 6.7 6.7 0.00%
F1B3 EUR 6.7 6.7 0.00%
F1B4 EUR 6.7 6.7 0.00%
F1B5 EUR 6.7 6.7 0.00%
F1BM EUR 3.3 2.7 -18.18%
F1BQ EUR 1.9 1.5 -21.05%
F1BY EUR 1.5 1.3 -13.33%
F10M EUR 3.1 2.8 -9.68%
F10Q EUR 2.1 1.7 -19.05%
F10Y EUR 1.6 1.4 -12.50%
F1P1 EUR 9.9 9.3 -6.06%
F1P2 EUR 9.9 9.3 -6.06%
F1P3 EUR 9.9 9.3 -6.06%
F1P4 EUR 9.9 9.3 -6.06%
F1P5 EUR 9.9 9.3 -6.06%
F1PM EUR 4.2 3.5 -16.67%
F1PQ EUR 2.5 1.8 -28.00%
F1PY EUR 1.6 1.5 -6.25%
F7B1 EUR 14.7 14.7 0.00%
F7B2 EUR 14.7 14.7 0.00%
F7B3 EUR 14.7 14.7 0.00%
F7B4 EUR 14.7 14.7 0.00%
F7B5 EUR 14.7 14.7 0.00%
F7BM EUR 5.5 4.6 -16.36%
F7BQ EUR 29 1.9 -34.48%
F7BY EUR 1.8 1.7 -5.56%
F7P1 EUR 22.4 15 -33.04%
F7P2 EUR 22.4 15 -33.04%
F7P3 EUR 22.4 15 -33.04%
F7P4 EUR 22.4 15 -33.04%
F7P5 EUR 22.4 15 -33.04%
F7PM EUR 5.9 5.8 -1.69%
F7PQ EUR 4.2 3.1 -26.19%
F7PY EUR 2.3 2.7 17.39%
FBO1 EUR 79.3 79.3 0.00%
FB02 EUR 79.3 79.3 0.00%
FB03 EUR 79.3 79.3 0.00%
FB04 EUR 79.3 79.3 0.00%
FB05 EUR 79.3 79.3 0.00%
FB06 EUR 79.3 79.3 0.00%
FB0O7 EUR 79.3 79.3 0.00%
FB08 EUR 79.3 79.3 0.00%
FB09 EUR 79.3 79.3 0.00%
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Current

Margin . New Margin Relative
Clags S 0E Pal\c::r?;?er Parametger Difference
FB10 EUR 79.3 79.3 0.00%
FB11 EUR 79.3 79.3 0.00%
FB12 EUR 79.3 79.3 0.00%
FB13 EUR 79.3 79.3 0.00%
FB14 EUR 79.3 79.3 0.00%
FB15 EUR 79.3 79.3 0.00%
FB16 EUR 79.3 79.3 0.00%
FB17 EUR 79.3 79.3 0.00%
FB18 EUR 79.3 79.3 0.00%
FB19 EUR 79.3 79.3 0.00%
FB20 EUR 79.3 79.3 0.00%
FB21 EUR 79.3 79.3 0.00%
FB22 EUR 79.3 79.3 0.00%
FB23 EUR 79.3 79.3 0.00%
FB24 EUR 79.3 79.3 0.00%
FB25 EUR 79.3 79.3 0.00%
FB26 EUR 79.3 79.3 0.00%
FB27 EUR 79.3 79.3 0.00%
FB28 EUR 79.3 79.3 0.00%
FB29 EUR 79.3 79.3 0.00%
FB30 EUR 79.3 79.3 0.00%
FB31 EUR 79.3 79.3 0.00%
FB32 EUR 79.3 79.3 0.00%
FB33 EUR 79.3 79.3 0.00%
FB34 EUR 79.3 79.3 0.00%
FCER EUR 0.2 0.2 0.00%
FEAA EUR 0.9 1.1 22.22%
FERU EUR 0.2 0.3 50.00%
FEUA EUR 1 1.1 10.00%
FPO1 EUR 91.3 91.3 0.00%
FP02 EUR 91.3 91.3 0.00%
FP03 EUR 91.3 91.3 0.00%
FP04 EUR 91.3 91.3 0.00%
FP05 EUR 91.3 91.3 0.00%
FP06 EUR 91.3 91.3 0.00%
FPO7 EUR 91.3 91.3 0.00%
FP08 EUR 91.3 91.3 0.00%
FP09 EUR 91.3 91.3 0.00%
FP10 EUR 91.3 91.3 0.00%
FP11 EUR 91.3 91.3 0.00%
FP12 EUR 91.3 91.3 0.00%
FP13 EUR 91.3 91.3 0.00%
FP14 EUR 91.3 91.3 0.00%
FP15 EUR 91.3 91.3 0.00%
FP16 EUR 91.3 91.3 0.00%
FP17 EUR 91.3 91.3 0.00%
FP18 EUR 91.3 91.3 0.00%
FP19 EUR 91.3 91.3 0.00%
FP20 EUR 91.3 91.3 0.00%
FP21 EUR 91.3 91.3 0.00%
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Parameter
FP22 EUR 91.3 91.3 0.00%
FP23 EUR 91.3 91.3 0.00%
FP24 EUR 91.3 91.3 0.00%
FP25 EUR 91.3 91.3 0.00%
FP26 EUR 91.3 91.3 0.00%
FP27 EUR 91.3 91.3 0.00%
FP28 EUR 91.3 91.3 0.00%
FP29 EUR 91.3 91.3 0.00%
FP30 EUR 91.3 91.3 0.00%
FP31 EUR 91.3 91.3 0.00%
FP32 EUR 91.3 91.3 0.00%
FP33 EUR 91.3 91.3 0.00%
FP34 EUR 91.3 91.3 0.00%
FT2M UsD 4.3 4.4 2.33%
FT2Q UsSD 4 4.1 2.50%
FT2Y UsSD 3.8 4 5.26%
FT4M UsSD 4.6 4.5 -2.17%
FT4Q UsD 4.1 4.2 2.44%
FT4Y UsD 3.8 3.9 2.63%
FWB1 EUR 35.8 35.8 0.00%
FWB2 EUR 35.8 35.8 0.00%
FWB3 EUR 35.8 35.8 0.00%
FWB4 EUR 35.8 35.8 0.00%
FWB5 EUR 35.8 35.8 0.00%
FWP1 EUR 21.3 21.3 0.00%
FWP2 EUR 21.3 21.3 0.00%
FWP3 EUR 21.3 21.3 0.00%
FWP4 EUR 21.3 21.3 0.00%
FWP5 EUR 21.3 21.3 0.00%
GOBM EUR 1.8 1.7 -5.56%
G0BQ EUR 1.8 14 -22.22%
GOBS EUR 1.4 1.3 -7.14%
GOBY EUR 1.1 1 -9.09%
G2BM EUR 1.8 1.7 -5.56%
G2BQ EUR 1.7 1.3 -23.53%
G2BS EUR 1.1 1 -9.09%
G2BY EUR 1.1 1 -9.09%
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