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Interest rate products

Transaction fees (per side per lot)

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 0.10 0.28 0.38
Futures Basis/Block 0.11 0.29 0.40
Futures Block with Delayed Publication 0.15 0.40 0.55
Deliveries 0.00 2.60 2.60
Options Contracts (Long Gilt only) 0.10 0.28 0.38
Options Block (Long Gilt only) 0.11 0.29 0.40
Options Block With Delayed Publication (Long Gilt only) 0.15 0.40 0.55
Option Exercise (Long Gilt only) 0.00 0.38 0.38
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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

ICE | Exchange & clearing fees

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

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

Futures Contracts 0.08 0.20 0.28
Futures Blocks 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 Contract 0.08 0.20 0.28

Options Basis/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
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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
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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
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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

The following are trademarks of Intercontinental Exchange, Inc. and/or its affiliated companies: Intercontinental Exchange, ICE, New York Stock Exchange and NYSE. For more information regarding trademarks owned by
Intercontinental Exchange, Inc. and/or its affiliated companies see ice.com/terms-of-use.
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