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Eurex Clearing will change the way of communication concerning 
regular adjustments of the Cross Currency Haircuts and Updates of 
minimum Haircuts for Eurex Clearing Admissible collateral securities.  
 
Effective 30 April 2018, these regular updates will no longer be 
communicated via Eurex Clearing Circular. 
 
Actual effective parameters will remain published on the Eurex 
Clearing Website www.eurexclearing.com under the path:  
 

Risk Management > Risk Parameters > General parameters 
 
For direct access to the Risk Parameters section, please use the 
following link:  
 
http://www.eurexclearing.com/clearing-en/risk-management/risk-parameters 
 
 
 
Attachments: 

None 

Date: 30 April 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: 
034/18 
009/18 
 
 
Contact:  
Risk Control, T +49-69-211-12452, 
risk@eurexclearing.com 

Change of communication related to Cross Currency 
and Minimum Collateral Security Haircuts 

Eurex Clearing Circular 040/18 
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