* EURONEXT CLEARING
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For linkers and floaters, the class is assigned based on Time to Maturity and not on Duration.
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Cassadi Compensazione e Garanzia Spa Haircut parameters as of 16 July2025
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WWR MULTIPLIERS

Country Name

WWR multiplier

AUSTRIA 1.4
BELGIUM 1.4
DENMARK 1.2
EUROPE 1.0
FINLAND 1.4
FRANCE 1.4
GERMANY 1.2
IRELAND 1.4
ITALY 1.6
NETHERLANDS 1.2
NORWAY 1.2
PORTUGAL 1.5
SPAIN 1.5
SWEDEN 1.2
UNITED KINGDOM 1.4
UNITED STATES 1.4




Currency Haircuts

Currency Pair haircut
EUR/USD 5.00%
EUR/GBP 4.00%
EUR/NOK 6.25%
EUR/SEK 4.00%
EUR/DKK 4.00%
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