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Pricing for Clearing Members
Standard pricing model

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

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

EUREX 1Maturity premium is charged for callculation period as defirend in Eurex Clearing Price list Section Oveview only for informational purposes.
10.2.1.1 (2) 3 Price List of Eurex Clearing is the only legally binding document.
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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Flat Fee Packages for Clearing Members House Account
Excludes ISA Direct Clearing Members

OTC Flat Fee Packages

Silver

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 €3 bn
in fixed fee €200 bn €500 bn

Additional rebate to Standard Fee Model if cleared notional
volume exceeds threshold

Maintenance Fee

IRS, OIS FRA
€500 bn n/a

n/a 0% n/a 60%

Threshold for notional outstanding included in fixed fee unlimited unlimited €8 bn

Additional rebate to Standard Fee Model if notional

9 0
outstanding exceeds threshold n/a 0% n/a 60%

U x Oveview only for informational purposes. .
EURE 4 Price List of Eurex Clearing is the only legally binding document. April 2024
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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Overview of Pricing Models for Disclosed Client Accounts
(1/2)

Standard Pricing

Model A Model BV

Minimum Fee per Month [in Euro] n/a n/a na | nla n/a nfa 10,000

Booking Fee IRS, OIS,

Fixed booking fee per million notional cleared

High Turnover

FRA

_ 0.25 0.25 0375 | 025 0.25 0375 | 0.2 0.3
[in trade currency]
Maturity premium per million notional cleared per 0.75 0.75 1125 0.75 0.75 1125 n/a n/a
maturity [in trade currency] ' ' ' P ' '
: . . . ! Floor € Floor €
Fee Floor (Fixed booking fee + Maturity premium) 0.00 0.85 000 | 0.00 0.85 000 | 20.00 per 30.00 per
per million notional cleared [in trade currency] ' ' ' ' ' ' traﬁsaction trarisaction
: . : : Cap € 30.00 Cap € 40.00
+ H H
Fee Cap (Fixed booking fee + Maturity premium) per 14 55 1500 2700 | 1800 1800  27.00 | per per
million notional cleared [in trade currency] . transaction transaction
Maintenance fee per million notional outstanding per 2 555 0 10.22 n/a E n/a
year [in trade currency]
Maintenance fee based on Initial Margin per year n/a n/a n/a 5 bps 5 bps 5 bps 10 bps 10 bps
1 Volume dependent rebate scheme for Standard Pricing Model B will be introduced shortly Oveview only for informational purposes. )
EUREX 2 Fixed Booking Fee discount will be applied until new volume dependent rebate scheme is introduced S Price List of Eurex Clearing is the only legally binding document. April 2024

https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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Overview of Pricing Models for Disclosed Client Accounts
(2/2): Applicable Rebate Schemes

Standard Pricing

High Turnover
Model A Model BY
Rebate Scheme IRS, OIS, FRA, ZCIS IRS, OIS, FRA, ZCIS RS, OO TRA

> €240 bn 15%
Respective Rebates are
Booking dependent on the Cumulative
> . 9
Fee Rebate AT Cleared Notional and apply S il
for thresholds on the left.
>€1,500 bn 35%
> €240 bn . 15%
Respective Rebates are
. dependent on the
Maintenance Outstanding Notional n/
Fee Rebate > €720 bn u's 9 25% n/al a
and apply for thresholds
on the left.
>€1,500 bn 35%
1 Volume dependent rebate scheme for Standard Pricing Model B will be introduced shortly Oveview only for informational purposes. )
EU REX 2 Fixed Booking Fee discount will be applied until new volume dependent rebate scheme is introduced 6 Price List of Eurex Clearing is the only legally binding document. April 2024

https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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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

0.3 Fixed fee in trade currency per million trade notional terminated

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

Oveview only for informational purposes.
Price List of Eurex Clearing is the only legally binding document.
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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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,
0.15 for IRS transactions,
0.15 for OIS transactions,
0.15 for ZCIS transactions

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

Oveview only for informational purposes.
Price List of Eurex Clearing is the only legally binding document.
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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Other Fee Elements — Clearing Members

Admission and License Fee

= Admission Fee: € 50,000 (a single fee for the first clearing license obtained)

= License Fee: € 25,000 p.a. (for one or more clearing licenses collectively)

Collateral Fees
Securities and cash collateral used to cover margin requirement.
See table to the right for more information.

GC Pooling® Re-use Securities Collateral Fee

A security collateral fee of 5 basis points per year is foreseen for security
collateral reused towards Eurex Clearing from GC Pooling® cash provider
activities effective 1 October 2022.

1 100% discount on securities delivered to cover DCs OTC IRD margin requirement, Clients with commingled pools
consisting of ETD and OTC business are charged 10 bps on the securities used to cover the ETD margin
requirement. In case cross-margining is activated only 5 bps are charged.

2 GC Pooling re-use fee will only be considered for the re-use amount to cover margin requirement excluding margin
requirement resulting from Repo Transactions (including GC Pooling Repo Transactions).

3 Effective as of January 2, 2024. Details are provided in circular https://www.eurex.com/ec-en/find/circulars/clearing-

circular-3701328

EUREX

EUR / GBP / CHF 20
JPY 40
USsSD 50

*Exceptions for FCM related client business and USD Dollar overnight holdings available according to the Price List of
Eurex Clearing

Standard Service Fee 10
ISA Direct CM 5
OTC DCs? 0
GC Pooling re-use? 5
Concentration Add-on?3 10

Oveview only for informational purposes.
Price List of Eurex Clearing is the only legally binding document.
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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Eurex Clearing OTC Interest Rate
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OTC IRD CCP Switch Incentive Program for Clearing

Membersl?

Conditions

Switch Package

Clearing Members

5-day

Package

for free EUR

Merit: 100% discount on regular booking fees for OTC IRS, OIS and ZCIS transactions

Avallability: Available until 30 June 2024 (also for Clearing Members that have participated in a prior OTC IRD CCP Switch
Incentive Program)

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

Full flexibility:

« Switch day(s) to be individually used until 30 June 2024 by the Clearing Member, and have be notified until the 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
Billing: Individual switch days will be reflected in the month of use®

This offer applies to all Clearing Members of Eurex Clearing including Basic

for the 5_day SWItCh Package |n advanceﬁ 2 ClearlnglMembers and FCM Clearing Mempgrs

For details please see the Terms and Conditions of the CCP Switch Incentive
Program for Clearing Members Own Transactions.

tl’ansaCtlonS from another CCP to Eurex Clearlng 3) Client_has to _notify Eure_x Clearing about swit(?h via prgvided online form on the

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.

Eurex Clearlng about the SWltCh V|a. an Onllne forml 4)  The following dates are excluded and cannot be selected as switch 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 d|SCOunt Of 100% on regular book""]g 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.

EUREX

Oveview only for informational purposes. .
Price List of Eurex Clearing is the only legally binding document. April 2024
https://www.eurex.com/ec-en/rules-regs/rules-and-regulations
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OTC IRD CCP Switch Incentive Program for Disclosed Direct
Clients/ FCM Clientst

Conditions

Switch P&Ckage Merit: 100% discount on regular booking fees for OTC IRS, OIS and ZCIS transactions

Disclosed Clients Availability: Available until 30 June 2024 (also for clients that have participated in a prior OTC IRD CCP Switch Incentive

Program)

Eligible transactions: all IRS, OIS 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 30 June 2024 by the client, and have to be notified until the following business
for free EUR day after the switch?3; unused switch days expire at the end of the term

10-day

* 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®

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.

Reg ister for CCP SW|tCh |nce r]t|Ve Program V|a your Cleanng Member |n 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

) . . calendar day of a month until 9:00 CET on the following business day.
SW Itc h transactions from an Other CCP to Eu rex Clearl 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.
o 0 0 o . 4)  The completed admission form has to be sent via Clearing Member to the dedicated
Notify Eurex Clearing via your Clearing Member about the switch? Key Account Manager.
5)  Transaction fees for own transactions of Disclosed Direct Clients or FCM Clients are
. . . billed to the Clearing Member and therefore the discount will be granted to the Clearing
4. Benefit from a discount of 100% on regular booking fees® Member.
6) Clients can request additional CCP switch days in justified cases and upon proof that
the 10-day Package is not sufficient to complete CCP switch activity
EU REX 12 Oveview only for informational purposes. )
Price List of Eurex Clearing is the only legally binding document. April 2024
https://www.eurex.com/ec-en/rules-regs/rules-and-requlations
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E U R Ex Architects of trusted markets

Contact us!

Jens Quiram

Global Head of Fixed Income Derivatives & Repo Sales
P: +49 (0) 69 211-126 19

M: +49 172 303 92 44

E: jens.quiram@eurex.com

Eurex Clearing AG

Mergenthalerallee 61
65760 Eschborn

il'l D Y eurexcom




Disclaimer

© Eurex 2024

Deutsche Bérse AG (“DBAG”), Clearstream Banking 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.

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 and Eurex Clearing 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: https://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:
https://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

Buxl®, 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 indexes (the “Indexes”), 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 Indexes are provided “as is” and the user assumes the entire risk of any use it may make or permit to be made of the
Indexes. No MSCI Party warrants or guarantees the originality, accuracy and/or completeness of the Indexes 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 Indexes, 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 Indexes 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® indexes, 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® indexes 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. Korea Exchange, KRX, KOSPI and KOSPI 200 are registered trademarks of Korea Exchange Inc. The names of other
companies and third-party products may be trademarks or service marks of their respective owners.

FTSE® is a trade mark 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, fithess 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: https://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.
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