‘, EURONEXT CLEARING

I

10

11

12

13

(0-3M]
(3M-6M]
(6M-1Y]
(1v-2Y]
(2Y-3Y]
(3Y-4Y]
(4Y-5Y]
(5Y-7Y]
(7Y-10Y]

(10Y-15Y]
(15Y-35Y]
Bti

CCT

ITALY

1.00%

1.50%

1.50%

2.50%

2.50%

2.50%

3.00%

5.00%

5.50%

7.00%

12.00%

11.00%

3.50%

AUSTRIA

0.50%

1.00%

1.00%

2.00%

2.00%

2.00%

2.00%

4.00%

4.50%

4.50%

9.50%

BELGIUM

0.50%

1.00%

1.00%

2.00%

2.00%

2.00%

2.50%

4.00%

4.00%

6.00%

9.50%

Cassadi Compensazione e Garanzia Spa

Haircut parameters as of 18 June 2024
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