DFpref

Kcy = max{Kcp * ( ); 0.16 percent * DFP"¢/}

Where:

Kccp is the hypothetical capital requirement of the QCCP, as determined under
paragraph (d)(5) of this section;

DFP"¢f is the prefunded default fund contribution of the clearing member national
bank or Federal savings association to the QCCP;

DF¢cp is the QCCP’s own prefunded amount that are contributed to the default

waterfall and are junior or pari passu with prefunded default fund contributions of clearing

members of the QCCP; and
DFCpCrPegr w 15 the total prefunded default fund contributions from clearing members of

the QCCP to the QCCP.



