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Attachment:
U Middle + Backoffice Eurex Cross Currency Haircuts as of May 13, 2007

U Auditing/Security Coordination

Please find attached a specification of Eurex cross currency haircuts which will become effective after the
batch run on May 13, 2008.

The attachment comprises the cross currency haircuts for international currencies accepted by Eurex.
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Attachment to Eurex circular 102/08

Eurex cross currency haircuts effective as of the batch run on May 13, 2008

Current New
Cross Cross

Eurex Cross Cross Currency Currency | Currency
Currency | Currency Name Haircut Haircut
CHF ALID ALISTRAL DOLLAR 4,00% 6,50%
CHF CAD CANADA DOLLAR 3,50% 5,50%
CHF Dk DAMISH KROME 1,50% 2,70%
CHF GRP GRPOUMD 2,80% 5,10%
CHF JP JAPAMESE YEMN 2,90% 3.10%
CHF MOk MORWEGIAN KROM 2,00% 2,90%
CHF SEK SWEDISH KROMA, 1,90% 3,00%
CHF LIsSD LIS DOLLAR 2,50% 4,20%
ELIR ALID ALISTRAL DOLLAR 3,20% 4,10%
ELIR CAD CANADA DOLLAR 3,20% 3.80%
ELIR CHF SWISS FRAMCS 1,50% 2,90%
ELIR Dk DAMISH KROME 1,00% 1,00%
ELIR GBRF GRPOLIMD 2,50% 3.50%
ELIR JP JAPAMESE YEM 3,00% 3.70%
ELIR MOk MORWEGIAN KROM 1,70% 1,90%
ELIR SEK SWEDISH KROMA 1,70% 1,70%
ELIR LsD LIS DoOLLAR 2,40% 2,40%
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