22 April 2024

ICE FUTURES EUROPE IcCe

INTEREST RATE PRODUCTS

TRANSACTION FEES (PER SIDE PER LOT)

FEE (£)
Futures Contracts 0.08 0.20 0.28
Futures Basis/Block 0.08 0.20 0.28
Futures Block with Delayed Publication 0.14 0.36 0.50
Cash Settlement 0.00 0.28 0.28
Options Contracts 0.08 0.20 0.28
Options Block 0.08 0.20 0.28
Options Block with Delayed Publication 0.14 0.36 0.50
Option Exercise 0.00 0.28 0.28
Futures Contracts 0.09 0.24 0.33
Futures Basis/Block 0.09 0.24 0.33
Futures Block with Delayed Publication 0.14 0.36 0.50
Deliveries 0.00 2.50
Options Contracts (Long Gilt only) 0.09 0.24 0.33
Options Block (Long Gilt only) 0.09 0.24 0.33
Options Block with Delayed Publication (Long Gilt only) 0.14 0.36 0.50
Option Exercise (Long Gilt only) 0.00 0.33 0.33
'

Futures Contracts 0.05 0.13 0.18
Futures Basis/Block 0.05 0.13 0.18
Futures Block with Delayed Publication 0.03 0.25 0.28
Cash Settlement 0.00 0.15 0.15

CONTRACT LEVIES — EUROPEAN GOVERNMENT BONDS (GERMAN, ITALIAN,
SPANISH, SWISS)

EXCHANGE CLEARING TOTAL

Futures Contracts 0.05 0.13 0.18
Basis/Block 0.05 0.13 0.18
Block with Delayed Publication 0.03 0.25 0.28
Deliveries 0.00 2.50 2.50

FEE (£)
CONTRACT LEVIES — ESTR INDEXED FUTURES (ONE MONTH & ECB DATED) EXCHANGE CLEARING TOTAL

Futures Contracts 0.11 0.45 0.56
Futures Basis/Block 0.11 0.45 0.56
Futures Block with Delayed Publication 0.22 0.90 1.12
Cash Settlement 0.00 0.56 0.56
FEE (£)
CONTRACT LEVIES — THREE MONTH ESTR INDEXED FUTURES EXCHANGE CLEARING TOTAL
Futures Contracts 0.08 0.20 0.28
Futures Basis/Block 0.08 0.20 0.28
Futures Block with Delayed Publication 0.14 0.36 0.50
Cash Settlement 0.00 0.28 0.28




FEE (£)
CONTRACT LEVIES — THREE MONTH ESTR INDEXED OPTIONS _

EXCHANGE CLEARING TOTAL
Options Contracts 0.08 0.20 0.28
Options Block 0.08 0.20 0.28
Options Block with Delayed Publication 0.14 0.36 0.50
Option Exercise 0.00 0.28 0.28

FEE (£)

CONTRACT LEVIES — SONIA INDEXED FUTURES (ONE MONTH & THREE MONTH)
Futures Contracts 0.11 0.45 0.56
Futures Basis/Block 0.11 0.45 0.56
Futures Block with Delayed Publication 0.22 0.90 1.12
Cash Settlement 0.00 0.56 0.56
Options Contracts (Three Month only) 0.11 0.45 0.56
Options Block (Three Month only) 0.11 0.45 0.56
Options Block with Delayed Publication (Three Month only) 0.22 0.90 1.12
Option Exercise (Three Month only) 0.00 0.56 0.56

CONTRACT LEVIES — SOFR MONTH INDEXED FUTURES (ONE MONTH & THREE

Futures Contracts 0.20 0.80 1.00
Futures Basis/Block 0.20 0.80 1.00
Futures Block with Delayed Publication 0.40 1.60 2.00
Cash Settlement 0.00 1.00 1.00
FEE (€)

CONTRACT LEVIES — SARON INDEXED FUTURES EXCHANGE CLEARING

Futures Contracts 0.12 0.48 0.60
Futures Basis/Block 0.12 0.48 0.60
Futures Block with Delayed Publication 0.17 0.68 0.85
Cash Settlement 0.00 0.60 0.60




