MARKET NOTICE

‘ EURONEXT CLEARING

UPDATE ON THE SCOPE OF SECURITIES
ACCEPTED AS COLLATERAL

To the attention of: All Direct Participants
Priority: Medium

Topic: Update of accepted collateral
Dear Client,

We would like to inform you that, effective from the 10 October 2022, amendments to
Euronext Clearing’s Annexes to the Instructions, specifically Annexes no. B.332, will come
into force.

The amendments extend the list of securities eligible for collateral, including the securities
issued by the European Union in context of the EU Next Generation financing program,
namely EU next Gen bonds (NXG).

You can find the collateral eligibility criteria and the haircuts applied (starting from 10
October 2022) at Parameters | euronext.com

For further information, please contact:

Risk Management CCP-rm.group@euronext.com

This publication is for information purposes only and is not a recommendation to engage in investment activities. This publication
is provided “as is” without representation or warranty of any kind. Whilst all reasonable care has been taken to ensure the
accuracy of the content, Euronext does not guarantee its accuracy or completeness. Euronext will not be held liable for any loss
or damages of any nature ensuing from using, trusting or acting on information provided. No information set out or referred to
in this publication shall form the basis of any contract. The creation of rights and obligations in respect of financial products that
are traded on the exchanges operated by Euronext’s subsidiaries shall depend solely on the applicable rules of the market
operator. All proprietary rights and interest in or connected with this publication shall vest in Euronext. No part of it may be
redistributed or reproduced in any form without the prior written permission of Euronext. Euronext refers to Euronext N.V. and
its affiliates. Information regarding trademarks and intellectual property rights of Euronext is located at euronext.com/terms-
use. © 2022, Euronext N.V. - All rights reserved.
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