X-pand into the Future

eurex circular 042/06

Date: Frankfurt, March 2, 2006
Recipients: All Eurex Clearing Members and vendors
Authorized by:  Daniel Gisler

A High Priority

Admissible Collateral Securities: Update to Parameters
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Content may be most important for: Attachments:
< Middle + Back Office Overview of Admissible Collateral Securities

< Auditing / Security Coordination

With this circular we provide an overview of the parameters valid as of the batch run on March 6, 2006.

The attachment comprises the overview of the admissible collateral securities including the parameters (Minimum
Haircut and Yield Shift) defined per collateral group for the calculation of the dynamic haircuts.
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Attachment to Eurex circular 042/06
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Yield Shift
- P Yield Siift = (Wiarket Price Risk + Crodit Risk)x
L N Security Minimum i h
Type Currency |Admission Criteria Group Type Code  [Haireut  |o--ceoceeoceoeecs :.; gg::jg_t{t_:l.f_ﬁgsg ______________ Ld“y _____
. _ ar| I iqui
Yield Shift Price Risk Credit Rizsk Risk
Government, State and Shott Term Issues (Bukills) Bonds (BEUM, BLAM 2.0% 0.5% 0.5% 0.0% 1.0
17 Category 1 of the ESCB Local Government Bonds & State Agencies B=TA, BAGE 23.0% 0.9% 0.8% 01% 1.0
2 lzzuer == Clearer BIMD, BOTH,
EUR, DEM 3) Exchange listing (except Bubilz) Carpatates & Bank Bonds & Cther Bonds BELAK 9.0% 3.4% 0.5% 1.6% 1.4
4) Admizzible proportion of the izsued capital is 23%  Lymbopfandbriefe of AHBR (&g, Hypo Rheinboder) BAHE 15.0% 5 0% 0.8% 28% 14
Fareign Gaovernment Bonds isued by emerging nations BBSL 5.0% 2.0% 0.5% 1.2% 1.0
Federal Bondz and Bills (GWBF], Loan obligations BCMF 2.0% 0.8% 0.8% 0.0% 1.0
Bond 17 =NB Repo eligible Wartonal Ohiligations, Bonds, Bills (GhBF) BCAN 20% 0.a% 0.a% 0.0% 1.0
S CHF 2) lzsuer <= Clearer City and Municipality, Obligations BSTA 30% 0.9% 0.8% 01% 10
3) Exchange listing _ o Blank bonds, Martgage Bonds (Pfandbrisfzentralen). BELN 9.0% 34% 05% 1.0% 14
471 Admizsible proporion of the izsued capital is 25% BIND BOTH
Carpatates & Bank Bonds & Cther Bonds EIEIMI{ ! 9.0% 3.4% 0.5% 1.6% 1.4
=D, GBP, BALUS, BABP,
DR, MOK, |11 Exchanoe listing BIADK, BAMK,
SEK, AUD, |2) Admissible proportion of the issued capltal |s 25% |C° vernmert Bonds BASH, BAAD, el 835 i R Uel
CAD, JPY BACD, BAJY
1] lszue == Clearer DA, EuroStox: 50 constituents SAKT 50%, - - - -
EUR, DEM |2 Admissible propotion of the free flost is 5%
31 maximum 30% of required daily collateral Cther stocks as announced by Eurex Clearing &G SAKT S0% S 5 5 S
. 11 Admizsikle propation of the free float iz 5% D&¥ Ex Products, Izhares DJ Eura Stoxx 50, DJ Euro SETF 0%, ) ) ) )
E?gmﬂss 21 Maimum 30% of required daily collateral Stowx 50 Ex Products
= 1] IzsUer <= Clearer ;
CHF 2) Admissible propotion of the free float i= 5% SLUCERUTLS S S i ) ) i
3 Mazimum 30% of required daily collateral Cither stocks as snnounced by Eurex Clearing AG SETH 0% S 5 - -
171 Admizzible propation of the free float iz 5%
27 Maimum 30% of required daily collatersl HMTCH on SMI Products =ETF 0% ) . . )




