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Im Anhang erhalten Sie die Aufstellung der ab der Tagesendverarbeitung vom 14. Oktober 2016 gultigen
Sicherheitsabschlage der Eurex Clearing AG auf Wahrungen (Cross Currency Haircuts).

Die Anlage umfasst die Sicherheitsabschlage der von Eurex Clearing AG anerkannten internationalen
Wahrungen.
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Sicherheitsabschldge der Eurex Clearing auf Wahrungen ab der Tagesendverarbeitung vom
14. Oktober 2016:

CURRENT
BASE CROSS CROSS CURRENCY CROSS

NEW CROSS

CURRENCY CURRENCY NAME CURRENCY CURRENCK
HAIRCUT

HAIRCUT
AUSTRAL DOLLAR 8.12%

CHF CAD CANADA DOLLAR 6.94% 6.94%
CHF CNY CHINESE RENMINBI 6.11% 6.11%
CHF DKK DANISH KRONE 5.63% 5.63%
CHF EUR EURO 6.00% 6.00%
CHF GBP GB POUND 7.09% 7.09%
CHF JPY JAPANESE YEN 6.27% 6.27%
CHF KRW KOREAN WON 7.74% 7.74%
CHF NOK NORWEGIAN KRONE 6.23% 6.23%
CHF SEK SWEDISH KRONA 6.17% 6.17%
CHF TWD TAIWANESE DOLLAR 6.01% 6.01%
CHF usD US DOLLAR 6.28% 6.28%
EUR AUD AUSTRAL DOLLAR 7.86% 7.86%
EUR CAD CANADA DOLLAR 4.02% 4.02%
EUR CHF SWISS FRANCS 6.00% 6.00%
EUR CNY CHINESE RENMINBI 4.33% 4.33%
EUR DKK DANISH KRONE 3.76% 3.76%
EUR GBP GB POUND 5.30% 5.80%
EUR JPY JAPANESE YEN 7.00% 7.00%
EUR KRW KOREAN WON 9.07%

EUR NOK NORWEGIAN KRONE 4.07%

EUR SEK SWEDISH KRONA 3.76%

EUR TWD TAIWANESE DOLLAR 3.49%

EUR usD US DOLLAR 4.34%
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UsD AUD AUSTRAL DOLLAR 8.40%
UsD CAD CANADA DOLLAR 5.04%
UsD CHF SWISS FRANCS 6.28%
UsD CNY CHINESE RENMINBI 1.40%
UsD DKK DANISH KRONE 4.18%
UsD EUR EURO 4.34%
UsD GBP GB POUND 5.61%
UsD IPY JAPANESE YEN 4.97%
UsD KRW KOREAN WON 8.53%
UsD NOK NORWEGIAN KRONE 4.99%
UsD SEK SWEDISH KRONA 5.33%
UsD TWD TAIWANESE DOLLAR 3.58%
GBP AUD AUSTRAL DOLLAR 6.82%
GBP CAD CANADA DOLLAR 5.07%
GBP CHF SWISS FRANCS 7.09%
GBP CNY CHINESE RENMINBI 5.26%
GBP DKK DANISH KRONE 5.05%
GBP EUR EURO 5.20%
GBP IPY JAPANESE YEN 8.82%
GBP KRW KOREAN WON 7.66%
GBP NOK NORWEGIAN KRONE 4.80%
GBP SEK SWEDISH KRONA 2.95%
GBP TWD TAIWANESE DOLLAR 4.94%
GBP UsD US DOLLAR 5.61%
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