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Attachment to Eurex Clearing Circular 094/21 

 

Details of the recalibration 

Table A: 

The table below shows the updated weighting factors and anchor confidence levels for the stressed period 

VaR for every Liquidation Group: 

 

Liquidation Group Risk 

Horizon 

Simulation 

Type 

Number of 

Scenarios 

Robust 

Anchor 

Level 

Robust Anchor 

Upscaling 

Factor 

SP VaR 

Downscaling 

factor 

PEQ01 3 Stress 252 91.90% 1.0000 1.00 

PFI01 2 Stress 250 95.09% 1.0000 1.00 

PFI01 XM 5 Stress 250 96.60% 1.0000 1.00 

PPM01 3 Stress 252 93.48% 1.0000 1.00 

PCM01 3 Stress 252 91.63% 1.0000 1.00 

PAC01 2 Stress 250 92.75% 1.0000 1.00 

PFX01 2 Stress 250 93.37% 1.0000 1.00 

PCB01 2 Stress 250 93.83% 1.0000 1.00 

PEF01 2 Stress 250 89.96% 1.0000 1.00 

PEQCO 3 Stress 252 92.21% 1.0000 1.00 

PEQDF 3 Stress 252 95.56% 1.0000 1.00 

PRS01 3 Stress 252 91.12% 1.0000 1.00 

PAF01 2 Stress 250 89.71% 1.0000 1.00 

 

Table B:  

The table below shows the updated stressed period dates for the stressed period VaR for every Liquidation 

Group: 

 

Liquidation Group Stress Periods 

 PEQ01 02/10/2008-20/04/2009, 22/06/2016-12/07/2016, 06/02/2018-

19/03/2018, 28/02/2020-08/06/2020 

 PFI01 03/10/2008-03/11/2008, 09/12/2008-02/01/2009, 16/03/2009-

20/04/2009, 11/08/2011-30/08/2011, 01/09/2011-11/01/2012, 

21/02/2012-15/03/2012, 18/08/2014-08/10/2014, 13/04/2017-

05/05/2017, 20/03/2020-02/04/2020 

PFI01 XM 10/06/2008-23/06/2008, 18/07/2008-24/07/2008, 15/10/2008-

13/02/2009, 16/03/2009-03/04/2009, 29/05/2009-09/07/2009, 

12/08/2011-22/09/2011, 26/10/2011-22/11/2011, 29/12/2011-

11/01/2012, 03/01/2013-23/01/2013, 23/06/2016-13/07/2016, 

10/03/2020-30/03/2020 

PPM01 12/09/2008-18/05/2009, 31/08/2011-20/09/2011, 26/09/2011-

11/10/2011, 09/12/2011-12/01/2012, 16/03/2020-28/04/2020 

PCM01 02/10/2008-15/06/2009, 09/03/2011-24/03/2011, 06/03/2020-

05/06/2020 
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PAC01 10/10/2008-11/05/2009, 19/09/2011-03/11/2011, 19/03/2020-

29/06/2020 

PFX01 29/09/2008-29/06/2009, 10/06/2010-15/06/2010, 31/08/2011-

03/10/2011, 07/01/2015-19/02/2015 

PCB01 11/03/2008-07/04/2008, 18/09/2008-03/02/2009, 18/02/2009-

23/03/2009, 08/04/2009-04/05/2009, 24/11/2011-13/12/2011, 

16/03/2020-10/07/2020 

PEF01 16/09/2008-14/04/2009, 03/03/2016-22/03/2016, 06/03/2020-

14/07/2020 

PEQCO 29/09/2008-28/04/2009, 19/09/2011-07/10/2011, 24/10/2011-

11/11/2011, 10/03/2020-25/06/2020 

PEQDF 29/10/2008-04/12/2008, 09/10/2019-06/04/2020, 03/07/2020-

18/11/2020 

PRS01 08/10/2008-24/03/2009, 11/05/2009-11/06/2009, 17/07/2009-

03/08/2009, 04/12/2015-24/12/2015, 16/03/2020-05/06/2020, 

05/11/2020-11/12/2020 

PAF01 10/09/2008-26/06/2009, 18/05/2010-22/07/2010 

 

 


