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Summary 

Please find attached a specification of Eurex Clearing’s Cross Currency 
Haircuts effective with the end-of-day batch run on 12 February 2018.  
The attachment comprises the Cross Currency Haircuts for international 
currencies accepted by Eurex Clearing. 
 
 
 
Attachment: 

Eurex Clearing’s Cross Currency Haircuts as of the 
end-of-day batch run on 12 February 2018 

Date: 7 February 2018 
 
Recipients: All Clearing Members of 
Eurex Clearing AG and Vendors 
 
 
Authorized by: Thomas Laux 
 
Target group: 

Middle + Backoffice 
Auditing/Security Coordination 
 
Related Eurex Clearing circulars: 
001/18 
 
Contact:  
Risk Control, T +49-69-211-1 24 52,  
F +49-69-211-1 84 40, 
risk@eurexclearing.com 

Cross Currency Haircuts: Adjustments as of the end-of-
day batch run on 12 February 2018 

Eurex Clearing Circular 014/18 
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