i, EURONEXT CLEARING

Cassa di Compensazione e Garanzia SpA
Initial Margins applied to Corporate Bonds section as of

16/05/2022
CORPORATE BONDS
Class Time to Maturity Unit Margin interval
Corp XXXI (0,3] years 7.50%
Corp XXXII (3,5] years 18.50%
Corp XXXIII (5,7] years 18.50%
Corp XXXIV (7,10] years 18.50%
Corp XXXV (10,1000] years 23.65%

| Increasing Percentage on fail transaction [10,00%|

Nessun dato disponibile

Page 1 of 1



