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Eurex Clearing’s Cross Currency Haircuts as of the
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Please find attached a specification of Eurex Clearing’s Cross Currency Haircuts effective with the end-of-
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Eurex Clearing’s Cross Currency Haircuts as of the end-of-day batch run
on 8 February 2016:

CURRENT CROSS MNEW CROSS

BASE CROSS CROSS CURRENCY CURRENCY CURRENCY
CURREMCY CURREMCY MNAME HAIRCUT HAIRCUT
CHF AUD AUSTRAL DOLLAR 8.12%
CHF CAD CAMADA DOLLAR £.94%
CHF CNY CHINESE RENMINEI 6.97%
CHF DEE DANIEH KRONE 3.62%
CHF EUR EURO 6.00%
CHF GEBP GE POUND 6.62%
CHF IPY JAPANESE YEN 6.05%
CHF KRW KOREAN WON 7.04%
CHF MOK MORWEGIAN ERON 6.23%
CHF SEK SWEDISH KRONA 6.16%
CHF TWD TAIWANESE DOLLAR 6.01%
CHF UsD U5 DOLLAR 6.28%
EUR AUD AUSTRAL DOLLAR 7.B6%
EUR CAD CAMADA DOLLAR 5.07%
EUR CHF SWISS FRANCS 6. 00%
EUR CNY CHINESE RENMINEI 4.62%
EUR DEE DANIEH KRONE 6.00%
EUR GEBP GE POUND 3.80%
EUR IPY JAPANESE YEN £.15%
EUR KRW KOREAN WON 9.07%
EUR MNOK NORWEGIAN KRON 3.23%
EUR SEK SWEDISH KRONA 3.76%
EUR TWD TAIWANESE DOLLAR 4.54%
EUR UsD U5 DOLLAR 4.34%
UsD AUD ALUSTRAL DOLLAR 8.40%
UsD CAD CAMNADA DOLLAR 5.04%
UsD CHF SWIS5 FRANCS 6.28%
UsD CNY CHINESE RENMINEI 1.14%
UsD DKE DANIEH KRONE 4.17%
UsD EUR EURO 4.34%
UsD GEBP GE POUND 4.45%
UsD IPY JAPANESE YEN 4.17%
UsD KRW KOREAN WON 8.53%
UsD MOK MORWEGIAN ERON 5.42%
UsD SEK SWEDISH KRONA 5.33%
UsD TWD TAIWANESE DOLLAR 3.58%

page 1 of 1



