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A High priority

Cross Currency Haircuts: Adjustments as of Auqust 2, 2010

Related Eurex Clearing Circulars: 009/10, 022/10
Contact: Risk Operations, tel. +49-69-211-1 24 52, e-mail: risk@eurexchange.com

Content may be most important for: Attachment:

U Middle + Backoffice Eurex Cross Currency Haircuts as of

U Auditing/Security Coordination August 2, 2010

Please find attached a specification of Eurex cross currency haircuts effective with the batch run on
August 2, 2010.

The attachment comprises the cross currency haircuts for international currencies accepted by Eurex.
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Attachment to Eurex Clearing Circular 053/10

-: :
Eurex Cross Currency Haircuts as of August 2, 2010
Current Hew
Cross Cross

Eurex Cross Cross Currency | Currency | Currency
Currency | Currency Name Haircut Haircut
CHF ALID AUSTRAL DOLLAR 6.80% 6.80%
CHF CAD CANADA DOLLAR 3.80% 3.90%
CHF Dkl DAMISH KROMNE 210% 4.20%
CHF GBF GB POURND J60% 3.60%
CHF JPY JAPAMESE YEM 3.80% 3.90%
CHF MOk WNORWEGIAN KROM 370% 4.00%
CHF SEK SWEDISH KROMA 4.00% 4.00%
CHF UsD LS DOLLAR 310% 3.20%
CHF KR KOREAR WON 7.80% 7.50%
EUR ALID AUSTRAL DOLLAR 5.00% 5.60%
EUR CAD CANADA DOLLAR 310% 3.80%
EUR CHF SWISE FRAMCS 210% 4.20%
EUR Dkl DAMISH KROME 1.00% 1.00%
EUR GBF GB POURND 3.00% 3.00%
EUR JPY JAPAMESE YER 5.40% 5.40%
EUR MOk MORWEGIAN KROM 3.20% 3.60%
EUR SEK SWEDISH KROMA 3.40% 2.90%
ELUR LsD LIS DOLLAR 2.90% 3.00%
EUR KR KOREAR WOMN 7.00% 8.80%
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