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U     High Priority 

Admissible Collateral Securities: Update to Parameters  
 

Related Eurex Circulars: 167/04 

Contact: Functional Helpdesk Clearing, tel. +49-69-211-1 12 50 

Content may be most important for: 

Ü Middle + Back Office 

Ü Auditing / Security Coordination 

Attachments: 

Overview of Admissible Collateral Securities 

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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