
LCH Ltd – FX Haircut Program – Transition Schedule
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Member Test Schedule

Collateral Reporting – REP00030 
decommissioned
L = Last reporting date

L

Collateral Reporting – REP00019 
changes
E = Effective from

E

Collateral Valuation change (based 
on Jul-18 Acceptable Haircut Review)
E = Effective from

E

Simulated Currency Holiday
To simulate alternative PPS calls £ € $

Production (live) Schedule – Subject to Regulatory Review and Approval

Collateral Reporting – REP00030 
decommissioned
L = Last reporting date

L

Collateral Reporting – REP00019 
changes
E = Effective from

E

Euroclear Triparty Migrations
C = Closure of ESET 00. Migrations to 
new ESET must be complete by here.

C

Collateral Valuation change (part of 
Acceptable Collateral Haircut Review)
P = Haircuts Published, E = Effective

P E

Currency of Risk change
N = Changes Notified
E = Effective from

E N E

The dates above correspond to the dates on the Banking folders in the LCH Portal. i.e. 20181026 for 26th October



Disclaimer
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This document has been provided to you for informational purposes only and is intended as an overview of certain 
changes to services provided by LCH Group Holdings Limited, LCH Limited, LCH S.A. and/or LCH.Clearnet LLC (each an, 
“LCH Company”).

This document does not, and does not purport to, contain a detailed description of any aspect of an LCH Company 
service or any other matter set out in this document, and it has not been prepared for any specific person. This document 
does not, and does not seek to, constitute advice of any nature. You may not rely upon the contents of this document 
under any circumstance and should seek your own independent legal, investment, tax and other advice. The information 
contained in this document does not constitute a recommendation or offer with respect to any derivative contract, 
financial instrument, security or service. No LCH Company makes any representation, warranty or guarantee (express or 
implied) that the contents of this document are accurate, complete or up-to-date, and no LCH Company makes any 
commitment to offer any particular product or service. No LCH Company shall have any liability for any losses, claims, 
demands, actions, proceedings, damages, costs or expenses arising out of, or in any way connected with, the information 
contained in this document, except that each LCH Company accepts liability for personal injury or death caused by its 
negligence, for its fraud or wilful misrepresentation, and for any other liability which cannot be excluded by applicable 
law. Copyright © LCH Limited 2018. All rights reserved. 


