Opta Zuykévipwong kat Opra KwwdOvou / Concentration and Risk Limits

Huepopnvia Huepounvia
LoxVog Loxvog /
/ Effective Date Effective

Nepypadr) - Opra Tuykévipwong Evexupwv
Description - Collateral Concentration Limits

Opo/
Limit

. ra TIG METOXEG KaL Ta AAK Tou eival armobektd wg AoddAeleg opiletal avd agia pia péylotn moootnta mou Ba amotdtal ya Ty KdAudn g
Anaitnong NepBwpiov Aodpdaiiong ava Aoyaplaopud ekkabapLong, ou avVTLoTOLXEL 0€ TTO00OTO TG €kSoonc.

IFor Stocks and ETFs that are eligible Margin Collateral, this is the maximum quantity per clearing account as % of the issue.

0,50%

li. T to okomd tou eAéyyou emdpkelag Twv AchaAELwY LETA TV OpLOTIKOMOINGN Twv BEcEWY, opileTal mocoaotd Tng amaitnong NeptBwpiou acdaALong
ava Aoyaplaopd EkkaBdaplong mou Ba mpeEmeL va KOAUTITETAL e LETPNTA OE NUEPROLA BAON, OTO VOULOUA SLaKavovIooU pHovo yia BEoeLg emt mpoidvTtwy|
mou SLakavovilovtal oe Euow.

JFor the purpose of testing the adequacy of the Collateral after the finalization of positions, a percentage of margin requirements per Clearing Account
shall be set which will be covered with cash on a daily basis, in the settlement currency only for positions on products that are settled in Euros.

40%

iii. e nuepnola Bdon Ba umoloyiletal avd TPAMElkO OUAO ekEOTN evEXUPWVY TO TTOGOOTO KAAUYNG TNG GUVOALKAG TEALKNAG QUITOKOUUEVNG aglag TwV|
evexUpwv g ET.EK. (petpntd A evéxupa mou Seopelovtal yla MepBwplo AoddAiong, cupmephapBavopévwy kot twyv ewodpopwv oto KeddAato
Exka®dpLong) amo evéxupa ek8OTN OV AVAKEL 0TOV €V AOyw OpNo, AapBdvovtag umodn thv amokoppévn aio Toug LETA TV EPAPHUOYT TWV TILO TIAVW
pETpwV (i €wg ii). ZTnv mepinmtwon 6mou To ev Adyw 1ocootd kdAuPng unepBaivel To 10%, Ta ev Adyw evéxupa mavouv va Bewpolvtat arnodektd. Ta|
EVEXUPOL TIOU €XOUV SECUEUTEL TPV TNV EVEPYOTIOINGN TOU WETPOU Ba cUVEXI{OUV VO QTOTLULWVTAL KOWVOVLKA, EVW OF TIEPUTTWOELS TIOPOXNG MEYAANG]
moootNTag oUYKEKPLUEVWY evexUpwy Tou Sev koAUrtouv Amaitnon MNeplBwpiov Aoddhiong, n ET.EK. pmopel va emBdlel tnv anodéopeuon toug
AniZ7Aavmrae A mveTivA mAaARQesni A

On a daily basis, ATHEXClear will calculate per banking group, the ratio of the value of Collaterals issued by companies of this group, considering its
haircut value following implementation of the above measures (under (i) to (ii)), to the total haircut value of all Collaterals provided to ATHEXClear (cash
or collaterals pledged for Margin, also including Default Fund Contributions). Where this ratio exceeds the fixed percentage, these Collaterals shall no
longer be deemed eligible. Collaterals pledged before activation of this measure shall continue to be valued normally, while in cases where a large
amount of specific collaterals, in excess margin requirements, is provided ATHEXClear may impose their release, setting the relevant time limit for it.

10%

iv. Ta TG petoxég kot ta A.AK. mou eivar amodektd wg Aodaleleg opiletal ava afia emutAéov 0plo wg péytotn afia mou Ba amotiudtat yia tny|
kdAun tng anaitnong MNepBwpiov aoddaiong avd Aoyaplacud Ekkadapong. To ev Adyw 6pLo emaveEeTAlETAL KOL OVATTPOCAPHOTLETAL OE pnviaia Bdon
otnv apxn KaBe nuepoAoylakol prva Kot opileTal wg n 5% xapnAdtepn agio cuvoAaywv avaAoya e TO XpOVIKO 0pi{ovTa pEUCTONOINCNG TG EKACTOTE
uetoync n A.A.K. tnc teleutaiac 5-etiac.

For shares and ETFs which are acceptable as Collateral, a further limit is set for each security as the maximum value that will be assessed for covering
the Margin requirement of each Clearing Account. The aforesaid limit is reviewed and adjusted on a monthly basis at the beginning of each calendar
month and is set as the 5% lowest value of transactions according to the liquidation time frame of each share or ETF of the past 5-year period.

Avad evéxupo otn AloTa amoSekTwY
evexUpwv

Per security in eligible collateral list

Nepwypadr) - Evéonpepriola Opra Kivduvou
Description - Intraday Risk Limits

Opo/
Limit

IEvSor]uspr']cLa MetaBoAr tou Kwwduvou yia Aoyaplacpoug ekkabdplong mou Stakavovilovtat og EUR
Intraday Risk Change Limit for accounts settled in EUR

3.000.000 EUR

[Oplo Artokatdotaong Evéonpeprotag MetaBolrg tou Kwdlivou yia Aoyaplacpolc ou StakavoviZovtat oe EUR
Intraday Risk Change Recovery Limit for accounts settled in EUR

2.000.000 EUR




