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Risk Notice 2026-006 22nd of June 2026
  

   
 
Publication Date         June 22, 2026 
 
Enforcement Date      June 22, 2026 
 
Markets                       CDSClear 
 
 
 
Dear Clearing Member, 
 
Pursuant to Article 4.2.6.1 of the CDS Clearing Rule Book and Section 3.9 of the CDS Clearing Procedures related 
to Collateral, Variation Margin and Cash Payment, LCH SA has amended the list of Eligible Collateral together with 
applicable haircuts. The amended version of this list is set out below. 
 
This Risk Notice shall come into effect on June 22, 2026 and replace Risk Notice 2025-031. 
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I) Haircuts applicable to Bonds transferred as Collateral 
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II) Other stipulations 
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