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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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Attachment to Eurex Clearing circular 130/15 mull eurex clearing

Eurex Clearing’s Cross Currency Haircuts as of the end-of-day batch run
on 10 November 2015:

CURRENT MEW
BASE CROSS CROSS CURRENCY CROSS CROSS

CURRENCY CURRENCY NAME CURRENCY CURRENCY
HAIRCUT HAIRCUT
CHF AUD AUSTRAL DOLLAR B.12% 8.17%
CHF CAD CANADA DOLLAR 5.94% 6.94%
CHF DKK DANISH KROME 5.62% 5.62%
CHF EUR EURO 6.00% 6.00%
CHF GEP GB POUND 6.62% 6.62%
CHF ey JAPAMESE YEN 6.05% 6.05%
CHF KRW KOREAN WON 7.74% 71.74%
CHF MNOK NORWEGIAN KROM 5.23% 6.23%
CHF SEK SWEDISH KROMA 5.16% 6.16%
CHF WD TAIWANESE DOLLAR 5.01% 6.01%
CHF uspD Us DOLLAR 6.28% 6.28%
EUR AUD AUSTRAL DOLLAR 7.86% 7.86%
EUR CAD CANADA DOLLAR 5.37% 5.92%
EUR CHF SWIS5 FRANCS 5.00% 6.00%
EUR DEK DANISH KROME 6.00% 6.00%
EUR GEP GB POUND 4.27% A.47%
EUR ey JAPAMESE YEN 8.15%
EUR KRW KOREAN WON 9.07%
EUR MNOK NORWEGIAN KRON 5.16%
EUR SEK SWEDISH KROMA 3.76%
EUR WD TAIWANESE DOLLAR 5.82%
EUR uspD Us DOLLAR 4.75%
usD AUD AUSTRAL DOLLAR B8.40%
usDr CAD CANADA DOLLAR 5.04%
usDr CHF SWIS5 FRANCS 5.28%
usD DEK DANISH KROME 4.71%
usD EUR EURO 4.75%
usoD GEP GE POUND 4.45%
usoD Py JAPAMESE YEN 4.67%
usD KRW KOREAN WON B.53%
usD MNOK NORWEGIAN KRON 5.68%
usD SEK SWEDISH KROMA 5.33%
usD WD TAIMMWANESE DOLLAR 3.87%
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