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Content may be most important for: Attachment:

= Middle + Backoffice Eurex Clearing’s Cross Currency Haircuts as of the

N ] o end-of-day batch run on 8 March 2016
< Auditing/Security Coordination

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

The attachment comprises the Cross Currency Haircuts for international currencies accepted by
Eurex Clearing.
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Eurex Clearing’s Cross Currency Haircuts as of the end-of-day batch run
on 8 March 2016:

CURRENT CRO55 MEW CROSS

BASE CROSS CROSS CURREMCY
CURREMCY CURREMCY MNAME CURRENEE CURRENCY
HAIRCUT HAIRCUT

CHF AUD AUSTRAL DIOLLAR B.12%
CHF cap CamnabDas DOLLAR G.24%
CHF CMY CHINESE REMMIMEBI 6.97%
CHF DEE DAMNISH KROMNE 5.62%
CHF EUR EURD 6.00%%
CHF GBP GB POUND 6.62%
CHF IPY JAPAMESE YEM 6.05%
CHF KRW KOREAN WON 7.74%
CHF MNOK MNORWEGIAN KROMN 6.23%
CHF SEK SWEDISH KRONA 6.16%
CHF ™D TAIWANESE DOLLAR 6.01%
CHF usD LS DOLLAR 6. 28%
EUR ALD ALSTRAL DOLLAR 7.86%
ELR CAD CamnaDs DOLLAR 6.17%
EUR CHF SWISS FRANCS 6.00%%
EUR CMY CHINESE REMMIMBI 3.85%
ELR DEKEK DAMISH KROME 6.00%
EUR 56BF GE POUND 4.44%
EUR JBY JAPAMESE YEM 6.15%
ELR KRW KOREAM WON 9.07%
ELR MNOK NORWEGIAN KROMN 4 66%
EUR SEK SWEDISH KRONA 5.76%
EUR T™WD TAIWANESE DOLLAR 4 36%
EUR 5D LS DOLLAR 4.34%
s ALD ALISTRAL DOLLAR B.40%
UsD CAD CANADA DOLLAR 5.04%
USD CHF SWISS FRANCS 6. 28%
s CMY CHINESE REMMIMEBI 1.20%
UsD DEE DAMNISH KROMNE 4.17%
USD EUR EURD 4 34%
s GEBP GE POUND 4 45%
UsD JPY JAFAMESE YEN 4.43%
USD KR KOREAM WON 8.553%
s MNOK NORWEGIAN KROMN 4 99%
UsD SEK SWEDISH KRONA 5.33%
uso ™D TAIWANESE DOLLAR 3.58%
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