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*************************************************************** 

AMENDMENTS ARE MARKED AS FOLLOWS: 

INSERTIONS ARE UNDERLINED; 

DELETIONS ARE CROSSED OUT 

*************************************************************** 

[…] 

10 Transaction Fees for OTC Interest Rate Derivative Transactions 

 […] 

10.1 Clearing Fees 

[…] 

(3) The Clearing Member may choose by written notice to Eurex Clearing AG the applicable 

pricing model (or submodel) with respect to its own transactions or, if applicable, with 

respect to DC-Related Transactions relating to a specific DC. Note that the High Turnover 

Pricing Model is subject to a minimum subscription period as outlined in Number 10.3.7. If 

no election is made, the Standard Pricing Model A is applied. 

 […] 

[…] 

10.3 High Turnover Pricing Model  

 […] 

10.3.1 Booking Fee 

(1) The Clearing Member shall pay for the novation of each OTC Interest Rate 

Derivative Transaction in accordance with Chapter VIII Part 1 Number 1.2.1 of the 

Clearing Conditions or Chapter II Part 1 Number 1.2.1 of the FCM Regulations a 

booking fee as specified in the table below in the column “Fixed Booking Fee”, but 

no less than the amount specified in the column “Minimum Booking Fee” and no 

more than the amount specified in the column “Maximum Booking Fee”.. 

Fixed Booking Fee per 
million IRS, OIS and FRA 
Notional Amount [in 
Trade Currency] 

Minimum Fixed Booking 
Fee (floor) per IRS, OIS 
and FRA transaction 

Maximum Fixed Booking 
Fee (cap) per IRS, OIS 
and FRAZCIS and SCIS 
transaction 

EUR 0.20  

 

(If the relevant Trade 

Currency is not Euro, the 

EUR 20.0025.00 

 

(If the Trade Currency is 

not Euro, the amount 

EUR 350.00 

 

(If the Trade Currency is 

not Euro, the amount shall 
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Fixed Booking Fee per 
million IRS, OIS and FRA 
Notional Amount [in 
Trade Currency] 

Minimum Fixed Booking 
Fee (floor) per IRS, OIS 
and FRA transaction 

Maximum Fixed Booking 
Fee (cap) per IRS, OIS 
and FRAZCIS and SCIS 
transaction 

same amount (0.20) shall 

be applied in the relevant 

Trade Currency without 

currency conversion) 

shall be converted in the 

respective Trade Currency 

of the product. The 

conversion calculation is 

based on the daily 

exchange rate provided 

by the European 

Central Bank.) 

be converted in the 

respective Trade Currency 

of the product. The 

conversion calculation is 

based on the daily 

exchange rate provided 

by the European 

Central Bank.) 

Fixed Booking Fee per 
million ZCIS and SCIS 
Notional Amount [in 
Trade Currency] 

Minimum Booking Fee 
(floor) per ZCIS and SCIS 
transaction 

Maximum Booking Fee 
(cap) per ZCIS and SCIS 
transaction 

EUR 0.30 

 

(If the relevant Trade 

Currency is not Euro, the 

same amount (0.30) shall 

be applied in the relevant 

Trade Currency without 

currency conversion) 

EUR 30.00 

 

(If the Trade Currency is 

not Euro, the amount shall 

be converted in the 

respective Trade Currency 

of the product. The 

conversion calculation is 

based on the daily 

exchange rate provided by 

the European Central 

Bank.) 

EUR 40.00 

 

(If the Trade Currency is 

not Euro, the amount shall 

be converted in the 

respective Trade Currency 

of the product. The 

conversion calculation is 

based on the daily 

exchange rate provided by 

the European Central 

Bank.) 

[…] 

10.3.6 Monthly Basis Fee 

 Eurex Clearing levies a fixed basis fee of EUR 10,000 25,000 per calendar month for the 

access to the High Turnover Pricing Model for DC-Related Transactions of the Clearing 

Member in relation to a specific DC, if 

[…] 

(iii) at any time during such month, the margin requirement for OTC  Derivative Interest 

Rate Derivative Transactions relating to such DC is more than zero.  

 The fee is payable by the respective Clearing Member. 

 […]  

10.3.7 Minimum Subscription Period 

 Clearing Members selecting the High Turnover Pricing Model for DC-Related 

Transactions relating to a specific DC commit to a minimum subscription period of twelve 

(12) consecutive calendar months. The subscription period begins on the first day of the 

month in which the High Turnover Pricing Model becomes effective for the relevant DC. 
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 The minimum subscription period for the High Turnover Pricing Model shall automatically 

renew for successive periods of twelve (12) months each, unless the Clearing Member 

provides notice to Eurex Clearing AG of its intent to change pricing models prior to the 

expiration of the then-current subscription period in accordance with Number 10.1 (3). 

[…] 

 

******************** 


