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Eurex Clearing OTC Interest Rate
Derivatives Standard Pricing
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Pricing for Clearing Members
Standard pricing model

SCIS, ZCIS

Booking Fee

Fixed booking fee charged per million notional cleared [in trade currency] 0.25 0.25 0.375
Maturity premium charged per million notional cleared [in trade currency] 0.75 0.75 1.125
Fee Floor (Fixed booking fee + Maturity premium) per million notional cleared [in trade currency] 0.00 0.85 0.00
Fee Cap (Fixed booking fee + Maturity premium) per million notional cleared [in trade currency] 18.00 18.00 27.00

Maintenance Fee IRS, OIS SCIS, ZCIS

Maintenance fee charged per million notional outstanding per calendar day [in trade currency]* 0.007 0.00 0.028

Overview for information only.

EUREX *OTC IRD maintenance fee is determined and charged at the end of each calendar month 3 Price List of Eurex Clearing is the only legally binding document. March 2026
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Flat Fee Packages for Clearing Members House Account
Excludes ISA Direct Clearing Members

OTC Flat Fee Packages

T T
Fixed fee p.a. €2.75 mil €1.5 mil €375k €70k
Booking Fee
Threshold for cumulative cleared notional volume included unlimited IRS, OIS FRA unlimited €8 bn
in fixed fee €200 bn €500 bn

Additional rebate to Standard Fee Model if cleared notional

0 0
volume exceeds threshold n/a 0% n/a 60%

Maintenance Fee

IRS, OIS FRA

Threshold for notional outstanding included in fixed fee unlimited unlimited €8 bn
€500 bn n/a

Additional rebate to Standard Fee Model if notional

0 o
outstanding exceeds threshold n/a 0% n/a 60%

Overview for information only.
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Overview of Pricing Models for Disclosed Client Accounts

Standard Pricing Model A

Booking Fee [in trade currency] IRS, OIS SCIS, ZCIS
Fixed booking fee per million notional cleared 0.25 0.25 0.375
Maturity premium per million notional cleared per maturity 0.75 0.75 1.125
Fee Floor (Fixed booking fee + Maturity premium) per million notional cleared 0.00 0.85 0.00
Fee Cap (Fixed booking fee + Maturity premium) per million notional cleared 18.00 18.00 27.00
Maintenance Fee [in trade currency] IRS, OIS FRA SCIS, ZCIS
Maintenance fee charged per million notional outstanding per calendar day* 0.007 0.00 0.028
High Turnover Pricing Model

Minimum Fee per Month [in Euro] 25,000

Booking Fee [in Euro] IRS, OIS, FRA SCIS, ZCIS

Fixed booking fee per trade cleared [in Euro]

Maintenance Fee [in margin requirement currency] IRS, OIS SCIS, ZCIS

Maintenance fee based on Initial Margin per year* 10 bps

Overview for information only.
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Trade Netting Fees Clearing Members & Disclosed Clients

Fee Netting Level

Clearing fee for notional amounts terminated

Level 1

Level 2

Level 3
(Rate
Blending)

EUREX

Basic netting

Fee netting

Terminated Trade

Resulting Trade

Free

Free

0.05 for FRA transactions in trade currency per million trade notional terminated,
0.10 for IRS, OIS, SCIS, ZCIS transactions in trade currency per million trade notional terminated

Fee Cap of EUR 1 million per annum across all FRA, IRS, OIS, SCIS and ZCIS transactions

Fees are calculated in accordance with Standard Pricing Model,
High Turnover Pricing Model (DC only) and Rebate Scheme for Clearing Members’ Own Accounts

Overview for information only.
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Multilateral Compression Fees Clearing Members

Multilateral Compression

Clearing fee for notional amounts terminated

Transactions

Terminated Trades

Resulting trades

EUREX

Fixed fee in trade currency per million trade notional terminated

0.03 for FRA transactions in trade currency per million trade notional terminated
0.15 for IRS, OIS, SCIS, ZCIS transactions in trade currency per million trade notional terminated

Fees are calculated in accordance with Standard Pricing Model and Rebate Scheme for Clearing Members’ House
Accounts

Overview for information only.
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Other Fee Elements — Clearing Members

Admission and License Fee

" A_dmission Fee: € 50,000 (a single fee for the firsjt clegring license o_btained) Discounted Fee Rate for
= License Fee: € 25,000 p.a. (for one or more clearing licenses collectively) Currency Standard Fee Rate Default Fund coverage?

EUR 17.5 15.2
Collateral Fees
Fees for securities and cash collateral used to cover margin & default fund Ll Gl P A 174
requirements are shown on the right. JPY 30 26.1
usD* 50 43.5

* Exceptions for USD Dollar overnight holdings available according to the Price List of Eurex Clearing

Sec. Collateral Fees for ISA Direct Clearing Members
For transactions booked on an ISA Direct Margin Account, a security collateral
foe of 8.75 basis paints per year will apply. This ncludes the use of e G |Secuities Collasial Fee (ps)

Pooling re-use functionality to cover non-repo margin requirements™.
Account / Member type Fee Rate

Standard Service Fee 17.5
ISA Direct Clearing Member 8.75
OTC IRD Disclosed Clients 1.5
GC Pooling re-use" 17.5
Concentration Add-on Fee (applies, if cash ratio <30%) 7.5
1) GC Pooling re-use fee will only be considered for the re-use amount to cover margin requirement excluding margin Discounted Fees for Default Fund coverage? 152

requirement resulting from Repo Transactions (including GC Pooling Repo Transactions).
2) Discounted fee rate for the Default Fund coverage applies until further notice Overview for information only

EUREX 8 Price List of Eurex Clearing is the only legally binding document. March 2026
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OTC IRD BASIC Pack Special Offer 2026

Regular OTC IRD BASIC Pricing Pack
available at any time Only available until 315t March 2026

BASIC

Regular BASIC Pack

BASIC

today SPECIAL OFFERY
Included OTC IRD products IRS, OIS, FRA IRS, OIS, FRA SCIs, IRS, OIS,
Basis Basis ZCIS Basis, FRA,
Fixed Fee Scis,zcis
[p.m. in k EUR]

Threshold BF
Included cleared notional vol. per
annum [bn EUR]

Fixed Fee
Threshold MF [p.m. in k EUR]

Included notional outstanding [bn EUR]

N

Implied Rebate
compared to Standard Pricing [%]

Term: 12 calendar months, starting from the month of booking / from the
1st month subsequent to the expiry of a previous subscription

= The offer is available to all Clearing Members and to groups of affiliated Clearing Members and eligible affiliated Disclosed Clients which fulfil the personal prerequisites for
a clearing license.

= BASIC Pack Special Offer 2026 only available for registration until 315t March 2026 and applied for a limited term of 12 calendar months, starting from the
subsequent month of booking or, in case of an existing subscription, from the first month subsequent to the expiry of a previous subscription

= BASIC Pack Special Offer 2026: Clearing for IRS, OIS, FRA , Basis and ZCIS on special terms
= Early mover advantage: Implied rebate for bookings until 315 March 2026 amounts to 60%
= Benefit from 50% increased cleared volume and notional outstanding included across IRS, OIS and FRA

EUREX 1) A downgrade from GOLD Pack or Discounted GOLD Pack to BASIC Pack Special Offer is not possible 10 March 2026



OTC IRD Discounted GOLD Pack Special Offer 2026

Regular OTC IRD GOLD Packs

Term: From the month of booking / From the 1st month subsequent to
the expiry of a previous subscription until 315t December 2026

available at any tme - Only available until 315t March 2026 _ _
Regular GOLD Packs
today SPECIAL OFFER"
Fixed Fee Fixed Fee |
[p.m. in k EUR] [p.m. in k EUR] 220 included I
ncluded:
B 1
ol Unlimited clearing of: |
o8 1« AIOTC IRD clearing :
DI ' " products I
Included (incl. RS, OIS, 'SC‘IDU”O%"“IE&‘E; eGO(I)_D o All OTC IRD clearing I
Products Basis & FRA) Iraegukag) ~15% currencies I
acks .
OTC IRD backloadings
ZCIS T
Reg. & I
Gold Packs IRS |
|
|

Term: 12 calendar months from the month of booking

= Discounted GOLD Pack Special Offer 2026 is only available for bookings until 31 March 2026

= The offer is available to all Clearing Members and to groups of affiliated Clearing Members and eligible affiliated Disclosed Clients which fulfil the personal prerequisites for
a clearing license.

= Discounted GOLD Pack Special Offer 2026 is valid until 31 December 2026, starting from the subsequent month of booking or, in case of an existing subscription,
from the first month subsequent to the expiry of a previous subscription

= Basic Pack upgrade possibility: Current OTC IRD Basic Pack subscribers may upgrade to the new Discounted GOLD Pack Special Offer 2026 until 31t March 2026

EUREX 11 March 2026

1) Discounted GOLD Packs cover OTC IRD and ZCIS
2) Reg. GOLD Packs = OTC IRD Pack & ZCIS Pack combined



OTC IRD CCP Switch Incentive Program for Clearing
Members?™?

Conditions

Switch Package Merit: 50% discount on regular booking fees for OTC IRS, OIS, Basis, SCIS and ZCIS transactions

Availability: One-time availability from 1 January 2026 until 31 March 2026 (also for Clearing Members that have
participated in a prior OTC IRD CCP Switch Incentive Program)

Clearing Members

Eligible transactions: all IRS, OIS, Basis, SCIS and ZCIS transactions cleared via house accounts (P-Accounts) on the
switch day(s) determined by the client

10-day Full flexibility:
Package - Switch day(s) to be individually used until 31 March 2026 by the Clearing Member, and have to be notified until the
for free EUR following business after the switch34; unused switch days expire at the end of the term

* No limitation in notional, number of trades or switch mechanism
Clients can request additional CCP switch days

in justified cases” Billing: Individual switch days will be reflected in the month of use®

1. Register 4. Benefit

1) This offer applies to all Clearing Members of Eurex Clearing including Basic
Clearing Members and FCM Clearing Members.

for the 1 O-day SWItCh PaCkage in advance6 2)  For details please see the Terms and Conditions of the CCP Switch Incentive

Program for Clearing Members Own Transactions.

1 1 3)  Client has to notify Eurex Clearing about switch via provided online form on the
transaCtlonS from a nOther CC P to E urex Clea g ng following business day, in case a selected switch day is the last calendar day of a
month until 9:00 CET on the following business day.
EU rex Clea ri ng a bout the SWItCh via an on I ine form 1 4) Thg following dafes are excluqed and canﬁo‘t be selgcted as ‘sw1tch days: Days on
which compression runs provided by an eligible service providertake place.

5)  All applicable booking fees of the individually selected switch days will be
frOm a discount Of 50(%) on regu lar booki ng feeS discounted to zero in the respective month(s) of use

6) The completed form has to be sent to your dedicated Key Account Manager
7)  Clearing Member can request additional CCP switch days in justified cases and

EU R Ex 12 upon proof that the 10-day Package is not sufficient to complete CCP SWK)’(E ﬁ?f{‘/ﬁbze




OTC IRD CCP Switch Incentive Program for Disclosed Direct
Clients/ FCM Clients’

Conditions

Switch Package Merit: 50% discount on regular booking fees for OTC IRS, OIS, Basis, SCIS and ZCIS transactions

Availability: One-time availability from 1 January 2026 until 31 March 2026 (also for clients that have participated in a prior
OTC IRD CCP Switch Incentive Program)

Eligible transactions: all IRS, OIS, Basis, SCIS and ZCIS transactions cleared via Disclosed Direct Client / FCM Client
house accounts (P-Accounts) or flexible accounts on the switch day(s) determined by the client
Full flexibility:

PaCKage » Switch day(s) to be individually used until 31 March 2026 by the client, and have to be notified until the following
for free EUR business day after the switch?3; unused switch days expire at the end of the term

Disclosed Clients

15-day

* No limitation in notional, number of trades or switch mechanism

Clients can request additional CCP switch days
in justified cases®

How to benefit -Process 1. Register / / / 4. Benefit /

1) For details please see the Terms and Conditions of the CCP Switch Incentive Scheme
for own transactions of Disclosed Direct Clients or FCM Clients.

RegiSter for CCP SWItCh Incentive Program Via your Clearlng Member in advance4 2)  Client has to notify Eurex Clearing via the Clearing Member about switch via provided

online form on the following business day, in case a selected switch day is the last
H H H calendar day of a month until 9:00 CET on the following business day.
SWItCh transaCtlonS from a nOther CC P to E urex Clean ng 3) The following dates are excluded and cannot be selected as switch days: Days on
which compression runs provided by an eligible service provider take place.
N otify EU rex Clea r| ng Via yOU r Clea I’I ng Mem ber about the SW'tCh2 4)  The completed admission form has to be sent via Clearing Member to the dedicated
Key Account Manager.
5) Transaction fees for own transactions of Disclosed Direct Clients or FCM Clients are
4_ Beneﬂt from a d ISCOU nt Of 50% on regular’ boo k| ng feeSS billed to the Clearing Member and therefore the discount will be granted to the Clearing
Member.
6)  Clients can request additional CCP switch days in justified cases and upon proof that

EU R Ex 13 the 15-day Package is not sufficient to complete CCP switch activity March 2026

Billing: Individual switch days will be reflected in the month of use®

@ h =




E U R Ex Architects of trusted markets

Contact us!

Jens Quiram

Head of Global Sales & Marketing
P: +49 (0) 69 211-126 19

M: +49 172 303 92 44

E: jens.quiram@eurex.com
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Disclaimer

© Eurex® 2026

Deutsche Borse AG (“DBAG”), Clearstream Europe AG (“Clearstream”), Eurex Frankfurt AG (“Eurex”), Eurex Clearing AG (“Eurex
Clearing”), Eurex Repo GmbH (“Eurex Repo”) are corporate entities and are registered under German law. Eurex Global Derivatives
AG is a corporate entity and is registered under Swiss law. Clearstream Banking S.A. is a corporate entity and is registered under
Luxembourg law. Eurex Frankfurt AG is the administrating and operating institution of Eurex Deutschland. Eurex Deutschland is in the
following also referred to as the “Eurex Exchange”.

All intellectual property, proprietary and other rights and interests in this publication and the subject matter hereof (other than certain
trademarks and service marks listed below) are owned by DBAG or its affiliates and subsidiaries or used under authorization by their
respective owners, including, without limitation, all patent, registered design, copyright, trademark and service mark rights. While
reasonable care has been taken in the preparation of this publication to provide details that are accurate and not misleading at the
time of publication DBAG, Clearstream, Eurex, Eurex Clearing, Eurex Repo as well as the Eurex Exchange and their respective
subsidiaries, servants and agents (a) do not make any representations or warranties regarding the information contained herein,
whether express or implied, including without limitation any implied warranty of merchantability or fitness for a particular purpose or
any warranty with respect to the accuracy, correctness, quality, completeness or timeliness of such information, and (b) shall not be
responsible or liable for any third party’s use of any information contained herein under any circumstances, including, without
limitation, in connection with actual trading or otherwise or for any errors or omissions contained in this publication in so far as no
willful violation of obligations took place or, as the case may be, no injury to life, health or body arises or claims resulting from the
Product Liability Act are affected.

This publication is published for information purposes only and shall not constitute investment advice respectively does not constitute
an offer, solicitation or recommendation to acquire or dispose of any investment or to engage in any other transaction. This publication
is not intended for solicitation purposes but only for use as general information. All descriptions, examples and calculations contained
in this publication are for illustrative purposes only.

Eurex, Eurex Clearing and Eurex Repo offer services directly to members of the Eurex Exchange respectively to clearing members of
Eurex Clearing. Those who desire to trade any products available on the Eurex market or who desire to offer and sell any such
products to others or who desire to possess a clearing license of Eurex Clearing in order to participate in the clearing process provided
by Eurex Clearing, should consider legal and regulatory requirements of those jurisdictions relevant to them, as well as the risks
associated with such products, before doing so.

Only Eurex derivatives that are CFTC-approved may be traded via direct access in the United States or by United States persons. A
complete, up-to-date list of Eurex derivatives that are CFTC-approved is available at: www.eurex.com/ex-en/rules-regs/eurex-
derivatives-us/direct-market-access-from-the-us.

In addition, Eurex representatives and participants may familiarize U.S. Qualified Institutional Buyers (QIBs) and broker-dealers with
certain eligible Eurex equity options and equity index options pursuant to the terms of the SEC’s July 1, 2013 Class No-Action Relief.
A complete, up-to-date list of Eurex options that are eligible under the SEC Class No-Action Relief is available at: www.eurex.com/ex-
en/rules-regs/eurex-derivatives-us/eurex-options-in-the-us-for-eligible-customers. Lastly, U.S. QIBs and broker-dealers trading on
behalf of QIBs may trade certain single-security futures and narrow-based security index futures subject to terms and conditions of the
SEC’s Exchange Act Release No. 60,194 (June 30, 2009), 74 Fed. Reg. 32,200 (July 7, 2009) and the CFTC’s Division of Clearing
and Intermediary Oversight Advisory Concerning the Offer and Sale of Foreign Security Futures Products to Customers Located in the
United States (June 8, 2010).

EUREX

Trademarks and Service Marks

BuxI®, DAX®, DivDAX®, eb.rexx®, Eurex®, Eurex Repo®, Strategy Wizard®, Euro GC®, FDAX®, FTSE 100, FWB®, GC Pooling®,
GCPI®, MDAX®, ODAX®, SDAX®, TecDAX®, USD GC Pooling®, VDAX®, VDAX-NEW® and Xetra® are registered trademarks of
DBAG or its affiliates and subsidiaries.

MSCI®, EAFE®, ACWI® and all MSCI indices (the “Indices”), the data included therein, and service marks included therein are the
intellectual property of MSCI Inc., its affiliates and/or their licensors (together, the “MSCI Parties”). The Indices are provided “as is”
and the user assumes the entire risk of any use it may make or permit to be made of the Indices. No MSCI Party warrants or
guarantees the originality, accuracy and/or completeness of the Indices and each expressly disclaims all express or implied
warranties. No MSCI Party shall have any liability for any errors or omissions in connection with any of the Indices, or any liability for
any direct, indirect, special, punitive, consequential or any other damages (including lost profits) even if notified of the possibility of
such damages. For full disclaimer see msci.com/disclaimer.

ATX®, ATX® five, CECE® and RDX® are registered trademarks of Vienna Stock Exchange AG.

IPD® UK Quarterly Indices are registered trademarks of Investment Property Databank Ltd. IPD and have been licensed for the use
by Eurex for derivatives.

SLI®, SMI® and SMIM® are registered trademarks of SIX Swiss Exchange AG.

The STOXX® indices, the data included therein and the trademarks used in the index names are the intellectual property of STOXX
Limited and/or its licensors. Eurex derivatives based on the STOXX® indices are in no way sponsored, endorsed, sold or promoted by
ISS STOXX and its licensors and neither ISS STOXX nor its licensors shall have any liability with respect thereto.

PCS® and Property Claim Services® are registered trademarks of ISO Services, Inc.
The names of other companies and third-party products may be trademarks or service marks of their respective owners.

FTSE® is a trademark of the London Stock Exchange Group companies and is used by FTSE International Limited (“FTSE”) under
license. All rights in the FTSE®100 Index (the “Index”) vest in FTSE or its licensors. Neither FTSE nor any of their affiliates or
licensors (a) assumes any liability, losses, damages, expenses or obligations in connection with any derivative product based on the
Index; or (b) accepts any liability for any errors or omissions, fitness for a particular purpose or the results to be obtained from the use
of the Index or related data. No party may rely on the Index or related data contained in this communication which Index and data is
owned by FTSE or their affiliates. No use or distribution of the Index is permitted without FTSE’s express written consent. FTSE does
not promote, sponsor or endorse the content of this communication nor any financial or derivative product that it relates to.

PRIIPs: Eurex Deutschland qualifies as manufacturer of packaged retail and insurance-based investment products (PRIIPs) under
Regulation (EU) No 1286/2014 on key information documents for packaged retail and insurance-based investment products (PRIIPs
Regulation), and provides key information documents (KIDs) covering PRIIPs traded on Eurex Deutschland on its website under the
following link: www.eurex.com/ex-en/rules-regs/priips-kids.

In addition, according to Art. 14(1) PRIIPs Regulation the person advising on, or selling, a PRIIP shall provide the KID to retail
investors free of charge.

15 March 2026
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