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Eurex/EEX-Kooperation: Aktualisierung der Margin-Parameter
per Tagesendverarbeitung am 23. Januar 2014
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Kontakt: Risk Control, T +49-69-211-1 24 52,
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Zielgruppe: Anhéange:
U  Front Office/Handel Keine
U Middle + Backoffice
U I7/system Administration

Zusammenfassung:

Im Zuge der Eurex/EEX-Kooperation sind fur die Produkte in Emissionen, Gas, Strom und Kohle die
Margin-Parameter wie folgt neu bestimmt worden und per Tagesendverarbeitung am 23. Januar 2014
gultig.
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Eurex/EEX-Kooperation: Aktualisierung der Margin-Parameter
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per Tagesendverarbeitung am 23. Januar 2014

Im Zuge der Eurex/EEX-Kooperation sind flr die Produkte in Emissionen, Gas, Strom und Kohle die
Margin-Parameter wie folgt neu bestimmt worden und per Tagesendverarbeitung am 23. Januar 2014 giiltig:

Margin_Class CURRENT MP NEW MP
F1B1 7.3 6.4
F1B2 7.3 6.4
F1B3 7.3 6.4
F1B4 7.3 6.4
F1B5 7.3 6.4
F1BM 2.2 23
F1BQ 1.3 1.3
F1BY 1.3 1.3
F10M 24 23
F10Q 1.4 1.4
F10Y 1.4 1.3
F1P1 9.7 9.9
F1P2 9.7 9.9
F1P3 9.7 9.9
F1P4 9.7 9.9
F1P5 9.7 9.9
F1PM 25 2.7
F1PQ 1.4 1.4
F1PY 1.4 1.3
F7B1 14.9 13.2
F7B2 14.9 13.2
F7B3 14.9 13.2
F7B4 14.9 13.2
F7B5 14.9 13.2
F7BM 4.8 5.4
F7BQ 1.5 1.7
F7BY 1.2 1.2
F7P1 16.7 15.0
F7P2 16.7 15.0
F7P3 16.7 15.0
F7P4 16.7 15.0
F7P5 16.7 15.0
F7PM 4.9 4.9
F7PQ 1.9 2.0
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Margin_Class CURRENT MP NEW MP
F7PY 1.6 1.4
FBO1 79.3 79.3
FB02 79.3 79.3
FBO3 79.3 79.3
FBO4 79.3 79.3
FBO5 79.3 79.3
FBO6 79.3 79.3
FBO7 79.3 79.3
FBO8 79.3 79.3
FBO9 79.3 79.3
FB10 79.3 79.3
FB11 79.3 79.3
FB12 79.3 79.3
FB13 79.3 79.3
FB14 79.3 79.3
FB15 79.3 79.3
FB16 79.3 79.3
FB17 79.3 79.3
FB18 79.3 79.3
FB19 79.3 79.3
FB20 79.3 79.3
FB21 79.3 79.3
FB22 79.3 79.3
FB23 79.3 79.3
FB24 79.3 79.3
FB25 79.3 79.3
FB26 79.3 79.3
FB27 79.3 79.3
FB28 79.3 79.3
FB29 79.3 79.3
FB30 79.3 79.3
FB31 79.3 79.3
FB32 79.3 79.3
FB33 79.3 79.3
FB34 79.3 79.3
FCER 0.2 0.2
FEAA 1.5 1.4
FERU 0.3 0.3
FEUA 1.4 1.3
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Margin_Class CURRENT MP NEW MP
FPO1 91.3 91.3
FP02 91.3 91.3
FP0O3 91.3 91.3
FPO04 91.3 91.3
FP0O5 91.3 91.3
FP0O6 91.3 91.3
FPO7 91.3 91.3
FP0O8 91.3 91.3
FP09 91.3 91.3
FP10 91.3 91.3
FP11 91.3 91.3
FP12 91.3 91.3
FP13 91.3 91.3
FP14 91.3 91.3
FP15 91.3 91.3
FP16 91.3 91.3
FP17 91.3 91.3
FP18 91.3 91.3
FP19 91.3 91.3
FP20 91.3 91.3
FP21 91.3 91.3
FP22 91.3 91.3
FP23 91.3 91.3
FP24 91.3 91.3
FP25 91.3 91.3
FP26 91.3 91.3
FP27 91.3 91.3
FP28 91.3 91.3
FP29 91.3 91.3
FP30 91.3 91.3
FP31 91.3 91.3
FP32 91.3 91.3
FP33 91.3 91.3
FP34 91.3 91.3
FT2M 3.9 4.1
FT2Q 3.6 35
FT2Y 2.9 2.9
FT4M 4.5 4.4
FT4Q 3.6 35
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Margin_Class CURRENT MP NEW MP
FT4Y 2.8 2.7
FWB1 35.7 36.1
FWB2 35.7 36.1
FWB3 35.7 36.1
FWB4 35.7 36.1
FWB5 35.7 36.1
FWP1 21.3 21.3
FWP2 21.3 21.3
FWP3 21.3 21.3
FWP4 21.3 21.3
FWP5 21.3 21.3
GOBM 1.0 0.9
GOBQ 0.8 0.7
GOBS 0.7 0.6
GOBY 0.6 0.6
G2BM 1.0 0.9
G2BQ 0.7 0.7
G2BS 0.7 0.6
G2BY 0.5 0.5
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