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for the calculation of margin parameters effective 21 June 2013

The following table shows the mapping of credit risk factors and liquidity factors effective with the first intraday

calculation run on 21 June 2013:

Bond type Credit risk factor (update 21 June 2013) Liquidity
factor

Italian government bonds

or Jumbo Credit Spread " 1.4340 1.4

Spanish government bonds

or Jumbo Credit Spread P@" 1.8987 1.4

Portuguese government

bonds or Jumbo Credit Spread "% 3.0429 1.4

Irish government bonds

or Jumbo Credit Spread "™ 0.8703 1.4

Other government bonds

or Jumbo 0 0 1.0

Italian corporate bonds Max(Credit Spread "®¥
risk-free yield curve vs. EUR corporate bonds) 1.9742 14
Max(Credit Spread 5"

Spanish corporate bonds risk-free yield curve vs. EUR corporate bonds) 1.9742 14
Max(Credit Spread "°™%*

Portuguese corporate bonds risk-free yield curve vs. EUR corporate bonds) 3.0429 1.4
Credit Spread ™"

Irish corporate bonds risk-free yield curve vs. EUR corporate bonds) 1.9742 1.4

Other corporate bonds risk-free yield curve vs. EUR corporate bonds 1.9742 1.0

Publication of the current margin parameters for Eurex Bonds and Eurex Repo instruments will remain

unchanged. The parameters are published on the Eurex Clearing website www.eurexclearing.com under the

following link:

Risk management > Risk parameters > Margin Parameters for Bonds and Repos

If you have any questions, please contact the Risk Control Helpdesk at tel. +49-69-211-1 24 52 or

e-mail to: risk@eurexclearing.com.
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