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Total Clearing Capital (” Waterfall ”):

Junior Capital Financial Market SEK 193 ,000,000

Financial Market Default Fund SEK 3,750,000,000*

Senior Capital Financial Market SEK 218,000,000**

Loss Sharing Pool OTC Rates  SEK 769,000,000**

Additional Regulatory Capital:

Article 16 Regulatory Capital SEK 84 9,000,000 ***

*Excluding surplus from minimum contribution

**Approximately (rounded to closest million)

*** Including capital buffers

Further information regarding the Waterfall and Additional Regulatory Capital can be found in the Guide to Nasdaq Clearing De fau lt Funds .
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Recovery Measures

EMIR Junior Capital
SEK 93M

Default Fund Financial
SEK 3 750M

Defaulted party’s initial margin

Defaulted party’s default fund contribution

Loss Sharing Pool
SEK 769M

Nasdaq Clearing Junior Capital
SEK 100M

Nasdaq Clearing Senior Capital
SEK 231M (approx.)

Financial Market Default

Default Losses in Clearing Services

Regulatory Capital, Nasdaq Clearing AB

Minimum Available resources: SEK 4 174 M
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Regulatory Capital – Covering Non - Default Losses

Nasdaq Clearing
Article 16 Capital

SEK 849M 

Nasdaq Clearing
Own Regulatory Capital

Non-default losses
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