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Public Register for the Clearing Obligation under EMIR

In accordance with Article 6 of Regulation (EU) No 648/2012 of the European Parliament and of the Council of 4 July 2012 on OTC derivatives, central
counterparties and trade repositories! (EMIR), ESMA shall maintain a Public Register to inform market participants on the clearing obligation.

The details to be included in the Public Register are further specified in Article 8 of the Commission Delegated Regulation (EU) No 149/2013 of the European
Parliament and of the Council of 19 December 2012 on inter alia the clearing obligation and the public register2.
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Section 1 - Classes of OTC derivatives subject to the clearing obligation and dates of application

Pursuant to Commission Delegated Regulation (EU) 2015/2205 of 6 August 2015 (“the Delegated Regulation no.1 on the clearing obligation”)s,
Commission Delegated Regulation (EU) 2016/592 of 1 March 2016 (“the Delegated Regulation no.2 on the clearing obligation”)* and Commission
Delegated Regulation (EU) 2016/1178 of 10 June 2016 (“the Delegated Regulation no.3 on the clearing obligation”)®> supplementing Regulation (EU) No
648/2012 of the European Parliament and of the Council with regard to regulatory technical standards on the clearing obligation, several classes of interest
rate OTC derivatives denominated in EUR, GBP, JPY, NOK, PLN, SEK and USD and several classes of credit OTC derivatives denominated in EUR are
required to be centrally cleared with authorised or recognised central counterparties (CCPs).

1. OTC derivatives classes subject to the clearing obligation
1.1. OTC interest rate derivatives classes (Delegated Regulation no.1 and no.3)

As per Atrticle 1 of Delegated Regulations no.1 and no.3 on the clearing obligation, the classes of OTC derivatives listed in the tables below are subject to
the clearing obligation.

Table 1: Basis Swap Classes

Settlement

Reference Settlement : : : Notional
Maturity Currency Optionality
Index Currency Type
Type
Al.l Basis EURIBOR EUR 28D-50Y Single currency No Constant or Variable

S0JL 314, 1.12.2015, p. 13.
40JL 103, 19.4.2016, p. 5.
50JL 195, 20.7.2016, p. 3 and Corrigendum in OJ L 196, 21.7.2016, p. 56
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Table 2: Fixed-to-Float Interest Rate Swap Classes

Reference

Settlement
Currency

Maturity

Settlement
Currency
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Optionality

Notional
Type

A21 Fixed- to-Float

EURIBOR EUR 28D-50Y Single currency No Constant or Variable
A2.2 Fixed-to-Float LIBOR GBP 28D-50Y Single-currency Ne Constantor-Variable
A2.3 Fixed-to-Float LIBOR IRY 28D-30Y Single-currency Ne ConstantorVariable
C.l1 Fixed- to-Float NIBOR NOK 28D-10Y Single currency No Constant or Variable
Cc.12 Fixed- to-Float WIBOR PLN 28D-10Y Single currency No Constant or Variable
C.13 Fixed- to-Float STIBOR SEK 28D-15Y Single currency No Constant or Variable

Table 3: Forward Rate Agreement Classes

Settlement

Reference Settlement Maturit Currenc Obtionalit Notional
Index Currency y T y P y Type
ype
A3.1 FRA EURIBOR EUR 3D-3Y Single currency No Constant or Variable
c.21 FRA NIBOR NOK 3D-2Y Single currency No Constant or Variable
Cc.22 FRA WIBOR PLN 3D-2Y Single currency No Constant or Variable
c.23 FRA STIBOR SEK 3D-3Y Single currency No Constant or Variable
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Table 4: Overnight Index Swap Classes

Reference Settlement Maturity ngtrlfernﬁ;t Optionality Notional
Index Currency e Type
A.4.2 Qols FedFunds UsD 7D-3Y Single currency No Constant or Variable
A.4.3 ols SONIA GBP 7D-503Y Single currency No Constant or Variable
A.4.4 Qols €STR EUR 7D-3Y Single currency No Constant or Variable
A.4.5 Qols SOFR UsD 7D-503Y Single currency No Constant or Variable
A.4.6 QlIs TONA JPY 7D-30Y Single currency No Constant or Variable

1.2. OTC credit derivatives classes (Delegated Regulation no.2)

As per Article 1 of the Delegated Regulation no.2 on the clearing obligation, the classes of OTC derivatives listed in the table below are subject to the
clearing obligation.

Table 5: European untranched Index CDS Classes

: Settlement
Geographical

Sub-type Reference Index Currency
Zone

B.1.1 Index CDS Untranched Index | Europe iTraxx Europe Main EUR 17 onwards 5Y

B.1.2 Index CDS Untranched Index | Europe iTraxx Europe Crossover EUR 17 onwards 5Y
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2. CCPs authorised or recognised to clear the classes of OTC derivatives subject to the
clearing obligation

The table below lists the CCPs that are authorised (for European CCPs) or recognised (for third-country CCPs) to clear the OTC derivative classes subject
to the clearing obligation pursuant to the Delegated Regulation no.1, no.2 and no.3 on the clearing obligation. Some CCPs provide partial coverage i.e.
they do not clear all maturities/notional types of the mandatory classes.

Authorised European CCPs® Recognised Third-Country CCPs’ ©
OTC HK
Bl g cuer s S [NESEIE RS PR SR e
v v v v V| V£ v
Al.2 v v A v
A13 v v v v v
Al4 v v v v | ¥ v
A2.1 v v v v v v v |+ v
A2.2 v v v v
A23 v v v - v
A2.4 v v v v |~ v
a1 | v | v V| v \ v
A32 v v - v

8 More information on authorised European CCPs (including LEI codes) is available in the list of European Central Counterparties authorised to offer services and activities in the Union,
published under the post-trading section of http://www.esma.europa.eu/page/Registries-and-Databases

7 More information on recognised Third-Country CCPs (including LEI codes) is available in the list of Third-Country Central Counterparties authorised to offer services and activities in the Union,
published under the post-trading section of http://www.esma.europa.eu/page/Registries-and-Databases

8UK CCPs ceased being Authorized EU CCPS and became Recognised Third-Country CCPs on Brexit day (i.e. the date on which the Treaties ceased to apply to and in the United Kingdom
pursuant to Article 50(3) of the Treaty on European Union). The transition period ended on 31 December 2020.

9 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.



https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf
https://www.esma.europa.eu/sites/default/files/library/third-country_ccps_recognised_under_emir.pdf
https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf

® ESMA Last update 4 June 2024
| N ESMA70-151-2218

curities and Markets Authority

Authorised European CCPs® Recognised Third-Country CCPs’ 8

OTC HK ICE
Jscc (Hong S Clear LCH Ltd

Clearing
(Japan) Kong) 9 Europe (UK)
(UK WK)

Id of BME Eurex Nasdaq ICE Clear
the Clearing Clearing Kl();}/l\la_nc(le)IP (I_Fcr::ngg) Clearing (ﬁl\élf) Credit
class (Spain) (Germany) (Sweden) (USA)

A3.3 v v v v
A41 v v v v v va v
A42 v v ¥ v
A43 v v ¥ v
B.1.1 v 1o v VAN

B.1.2 v Vo v Vs

C.11 v v v v v
C.1.2 v v v A v
c.13 v v v V& v
c2.1 v v
c2.2 v v
C.2.3 v v

10 CME (USA) wound-up its clearing operations for CDS with effects from 19 March 2018.
1 |CE Clear Europe (UK) wound-up its clearing operations for CDS with effects from 27 October 2023.
12 CME (USA) wound-up its clearing operations for CDS with effects from 19 March 2018.
13 |CE Clear Europe (UK) wound-up its clearing operations for CDS with effects from 27 October 2023.
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3. Dates from which the clearing obligation takes effect

3.1. Dates for Delegated Regulation no.1 on the clearing obligation (IRS denominated in the G4 currencies)

The table below gives an overview of the dates on which the clearing obligation pursuant to the Delegated Regulation no.1 on the clearing obligation takes
effect for new contracts, including phase-in per category of counterparties, and of the minimum remaining maturity of the contracts entered into before the
clearing obligation takes effect (the so called “frontloading provision”).

Table 6: Dates from which the clearing obligation takes effect for Delegated Regulation no.1 on the clearing obligation

Category of Date of taking

counterparty

Short description of the category effect for new Minimum remaining maturity
contracts

Clearing Members in the classes subject to the clearing obligation

The CCPs listed below have published the lists of their clearing members in Category 14:
6 months (as of 21 June 2016)

BME Spain Clearing Members in Category 1 - BME Clearing .
Category 1 CMECE UK c inaM inC 1 _CME Cleasing E 15 21 June 2016 for contracts entered into or

Eurex Germany Clearing Member in Category 1 - Eurex Clearing AG novated on or after 21 February

LCHLtd!® UK Clearing Members in Category 1 - L CH-Ltd 2016

Nasdaq Sweden Clearing Members in Category 1 - Nasdaq Clearing

JSCC Japan Clearing Members in Category 1 - JSCC

OTC HK Hon-Kong Clearing Members in Category 1 - OTC Clearing HK

6 months (as of 21 December

— Financial counterparties above the EUR 8bn threshold 2016) for contracts entered into

Category 2 — Qtl)tertrrl]atlvE |:3/estment funds that are non-financial counterparties and above the EUR 21 December 2016 or novated on or after 21 May
n thresho 2016
— Financial counterparties below the 8bn threshold
Category 3 — Alternative investment funds that are non-financial counterparties and below the 8bn 21 June 2019%7 Not applicable
threshold

14 ESMA exercised reasonable care in order to ascertain that the information in the linked websites is accurate. ESMA has no control over the linked websites and is not responsible for the contents
or format thereof, or for any problems incurred as a result of accessing them. Offering links to websites should not be construed as an endorsement of any kind from ESMA. ESMA accepts no
responsibility or liability whatsoever with regards to the information on the linked websites.

15 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.

16 UK CCPs ceased being Authorized EU CCPS and became Recognised Third-Country CCPs on Brexit day (i.e. the date on which the Treaties ceased to apply to and in the United Kingdom
pursuant to Article 50(3) of the Treaty on European Union). The transition period ended on 31 December 2020.

17 Art. 3(1)(c) of Commission Delegated Regulation 2015/2205 was amended by art.1 of Commission Delegated Regulation (EU) 2017/751 of 16 March 2017.



http://www.bmeclearing.es/ing/Resources/BMEClearingSwaps/RegulationsBMEClearingSwaps_ESMA.aspx
https://www.cmegroup.com/europe/clearing-europe/resources.html
http://www.eurexclearing.com/clearing-en/resources/clearing-contacts
http://www.lchclearnet.com/members-clients/members/current-membership
http://www.nasdaqomx.com/transactions/posttrade/clearing/europeanclearing
http://www.jscc.co.jp/en/participant/irs/irs2.html
http://www.hkex.com.hk/eng/market/clr/otcclr/Documents/List_of_Clearing_Members_Category_1_21Dec15.xlsx
https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf
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Category 4

Non-financial counterparties not included in Categories 1, 2 or 3

21 December 2018

Not applicable

3.2. Dates for Delegated Regulation no.2 on the clearing obligation (Index CDS)

The table below gives an overview of the dates on which the clearing obligation pursuant to the Delegated Regulation no.2 on the clearing obligation takes
effect for new contracts, including phase-in per category of counterparties, and of the minimum remaining maturity of the contracts entered into before the
clearing obligation takes effect (the so called “frontloading provision”).

Table 7: Dates from which the clearing obligation takes effect for Delegated Regulation no.2 on the clearing obligation

Category of

Short description of the category

Date of taking
effect for new

Minimum remaining maturity

counterparty contracts
Clearing Members in the classes subject to the clearing obligation 6 months (as of 9 February
Category 1 The CCP listed below has published the list of its clearing members in Category 1': 9 February 2017 | 2017) for contracts entered into
or novated on or after 9 October
LCH SA France Clearing Membersin Cat1 - LCH SA 2016
ICE ClearEurope!® UK Clearing- Membersin Cat 1 —ICE Clear Europe
— Financial counterparties above the EUR 8bn threshold ?o:ngonr:[]rzg;seor:tzrgg?g 2917)
Category 2 — Alternative investment funds that are non-financial counterparties and above the EUR 9 August 2017 novated on or after 9 October
8bn threshold
2016
— Financial counterparties below the 8bn threshold
Category 3 — Alternative investment funds that are non-financial counterparties and below the 8bn 21 June 2019%° Not applicable
threshold
Category 4 Non-financial counterparties not included in Categories 1, 2 or 3 9 May 2019 Not applicable

18 ESMA exercised reasonable care in order to ascertain that the information in the linked websites is accurate. ESMA has no control over the linked websites and is not responsible for the contents
or format thereof, or for any problems incurred as a result of accessing them. Offering links to websites should not be construed as an endorsement of any kind from ESMA. ESMA accepts no
responsibility or liability whatsoever with regards to the information on the linked websites.
19 UK CCPs ceased being Authorized EU CCPS and became Recognised Third-Country CCPs on Brexit day (i.e. the date on which the Treaties ceased to apply to and in the United Kingdom
pursuant to Article 50(3) of the Treaty on European Union). The transition period ended on 31 December 2020.
20 Art. 3(1)(c) of Commission Delegated Regulation 2016/592 was amended by art.2 of Commission Delegated Regulation (EU) 2017/751 of 16 March 2017.


http://www.lch.com/members-clients/members/current-membership
https://www.theice.com/publicdocs/ICE_Clear_Europe_Category_1_Clearing_Members.pdf
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3.3. Dates for Delegated Regulation no.3 on the clearing obligation (IRS denominated in some EEA
currencies)

The table below gives an overview of the dates on which the clearing obligation pursuant to the Delegated Regulation no.3 on the clearing obligation takes
effect for new contracts, including phase-in per category of counterparties, and of the minimum remaining maturity of the contracts entered into before the
clearing obligation takes effect (the so called “frontloading provision”).

Table 8: Dates from which the clearing obligation takes effect for Delegated Regulation no.3 on the clearing obligation

Date of taking
Short description of the category effect for new Minimum remaining maturity
contracts

Category of

counterparty

Clearing Members in the classes subject to the clearing obligation

The CCPs listed below have published the list of their clearing members in Category 1%

CME Clearing-Europe UK Clearing-Members-in-Cat1 —CME CE?? 6 months (as of 9 February
Category 1 KDPW_CCP Poland  Clearing Members in Cat 1 - KDPW_CCP 9 February 2017 2017) for contracts entered into
or novated on or after 9 October
LCH Ltd?3 UK Clearing-MembersinCat1 —LCH Ltd 2016
Nasdaq Clearing Sweden

Chicago Mercantile

Exchange Inc US

6 months (as of 9 August 2017)

— Financial counterparties above the EUR 8bn threshold for contracts entered into or

Category 2 — Alternative investment funds that are non-financial counterparties and above the EUR 9 August 2017 novated on or after 9 October
8bn threshold
2016
— Financial counterparties below the 8bn threshold
Category 3 — Alternative investment funds that are non-financial counterparties and below the 8bn 21 June 2019% Not applicable
threshold
Category 4 Non-financial counterparties not included in Categories 1, 2 or 3 9 August 2019 Not applicable

21 ESMA exercised reasonable care in order to ascertain that the information in the linked websites is accurate. ESMA has no control over the linked websites and is not responsible for the contents
or format thereof, or for any problems incurred as a result of accessing them. Offering links to websites should not be construed as an endorsement of any kind from ESMA. ESMA accepts no
responsibility or liability whatsoever with regards to the information on the linked websites.

22 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.

2 UK CCPs ceased being Authorized EU CCPS and became Recognised Third-Country CCPs on Brexit day (i.e. the date on which the Treaties ceased to apply to and in the United Kingdom
pursuant to Article 50(3) of the Treaty on European Union). The transition period ended on 31 December 2020.

24 Art. 3(1)(c) of Commission Delegated Regulation 2016/1178 was amended by art.3 of Commission Delegated Regulation (EU) 2017/751 of 16 March 2017.



http://www.cmegroup.com/europe/clearing-europe/resources.html
http://www.kdpwccp.pl/en/Members/otc-trading/Pages/Clearing-obligation.aspx
http://www.lch.com/members-clients/members/current-membership
https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf
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In accordance with Article 5(1) of EMIR, where a competent authority authorises a CCP to clear a class of OTC derivatives, it shall immediately notify
ESMA of that authorisation. The list below presents the classes of OTC derivatives which CCPs have been authorised to clear by national competent

authorities.

1. Overview of the European CCP authorisations per asset-class

European CCP authorised
to clear OTC derivatives

Short Name

Date of notification to ESMA

Foreign

Equity

Commodity

Interest rate Credit

Exchange

18 March 2014

18 March 2014 25 February
Nasdaq Clearing AB25 NASDAQ i
27 May 2020 2015 27 May 2020
8 April 2014
KDPW_CCP KDPW_CCP 19 Aug. 2016
18 Aug. 2020
14 April 2014
18 Dec. 2017
Eurex Clearing AG EUREX 3 July 2015
22 Dec. 2020 22 Feb 2023
22 May 2014
30 May 2017
LCH SA LCH SA 29 Nov. 2017
21 July 2020
29 March 2022
12 June 2014
LCH Ltd LCH Ltd 12 June 2014 12 June 2014 12 June 2014
27-Mareh-2015
CME-Clearing-Europe-Ltd?’ CME-CE 4-August-2014 4-August-2014

% Previously named Nasdag OMX Clearing AB.
2 Authorisation was renounced and withdrawn under Article 20 on 3 March 2016.
27 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.

10



https://www.esma.europa.eu/sites/default/files/library/ccps_authorised_under_emir.pdf
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Date of notification to ESMA

European CCP authorised

Short Name .
vt Foreign
to clear OTC derivatives Interest rate Credit . Equity Commodity
Exchange
LME Clear Ltd LMEC 3 September 2014
31 October 2014
OMiIClear — C.C., S.A. OMiIClear 10 August 2017
ICE Clear Netherlands B.V.28 | ICE NL CA DS
2014
29 July 2015
BME Clearing BMEC 18 May 2017
20 Dec. 2019
. - 19 September 20-September 31 Juh2018
ICE Clear Burope-Limited 2016 20162%°
Legend

Extension of Activity or services (Article

Initial authorisation (Article 5 of EMIR) 15 of EMIR)

28 Previously named Holland Clearing House B.V.
2 Although the CCP is authorised to clear OTC foreign exchange derivatives, it does not currently clear any of them but plans to do so in the future.

11
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2. Interest Rate Asset Class

2.1. Interest Rates

: Settlement Settlement Range of Notification to
Asset-Class Type Underlying " Name of the CCP
Currency conditions tenors ESMA

1b-11¥ CMECE A-August2014
5D3M-30Y NASDAQ 18 March 2014
28D-10Y LCH Ltd 12 June 2014
Interest Rate Fixed-to-Float CIBOR DKK Cash
1b-31¥ CMECE 4-August 2014
2D-31Y EUREX 22 Dec. 2020
5D3M-30Y NASDAQ 18 March 2014
Interest Rate Fixed-to-Float EURIBOR EUR Cash
28D-50¥ LCH Ltd 12 June 2014

30 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.

12
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: Settlement Settlement Range of Notification to
Asset-Class Type Underlying " Name of the CCP
Currency conditions tenors ESMA

1D-50Y EUREX 14 April 2014

1D-51Y CMECE 4-August 2014

28D-50Y BMEC 29 July 2015

1D-50Y KDPW_CCP 19 August 2016

28D-10Y LCH Ltd 12 June 2014
interest Rate Fixed-to-Hoat HIBOR HKB Cash

1b-15¥ CMECE 4-August 2014

28D-10¥ LeH-Ltd 12 June-2014
Interest Rate Eixed-to-Float HBAR ZAR Cash

1b-11Y CMECE 4-August 2014

2D-30Y EUREX 14 April 2014
Interest Rate Fixed-to-Float LIBOR CHF Cash 28D-30¥ LCH-Ltd 12 June 2014

1D-31¥Y CMECE 4-August 2014
Interest Rate Fixed-to-Float LIBOR EUR Cash 28D-50Y LCH Ltd 12 June-2014

1D-50Y EUREX 14 April 2014
Interest Rate Fixed-to-Float LIBOR GBP Cash 28D-50Y LCH Ltd 12 June- 2014

1b-51Y CMECE 4-August 2014

2D-30Y EUREX 14 April 2014
Interest Rate Fixed-to-Float LIBOR JPY Cash 28D-40Y LCH Ltd 12 June- 2014

1Bb-31Y CMECE 4-August 2014
Interest Rate Fixed-to-Float LIBOR usD Cash 1D-50Y EUREX 14 April 2014

13
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: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
28D-50¥ LCH Ltd 12 June 2014
1b-51¥ CMECGE 4-August 2014
5D3M-320Y NASDAQ 18 March 2014
. 28D-10¥ LCH Ltd 12 June 2014
Interest Rate Fixed-to-Float NIBOR NOK Cash
1Db-31¥Y CMECGE 4-August 2014
2D-31Y EUREX 22 Dec. 2020
28Db-10¥ LCHLtd 12 June 2014
Interest Rate Fixed-to-Float PRIBOR CZK Cash
1D-11Y CMECE 4-August 2014
28D-10¥ LCH Ltd 12 June 2014
Interest Rate Fixed-to-Float SOR-VWAP SGD Cash
1D-15Y CMECE 4-August 2014
5D3M-30Y NASDAQ 18 March 2014
. 28D-30¥ LCH Ltd 12 June 2014
Interest Rate Fixed-to-Float STIBOR SEK Cash
1b-31Y CMECE 4-August 2014
2D-31Y EUREX 22 Dec. 2020
Interest Rate Fixed-to-float 1M WIBOR PLN Cash 1M-3Y KDPW_CCP 8 April 2014
Interest Rate Fixed-to-float 3M WIBOR PLN Cash 3M-20Y KDPW_CCP 8 April 2014
6M-20Y KDPW_CCP 8 April 2014
Interest Rate Fixed-to-float 6M WIBOR PLN Cash
1D-11Y EUREX 22 Dec. 2020
28Db-10¥ LCHLtd 12 June 2014
Interest Rate Fixed-to-float WIBOR PLN Cash
1b-11¥Y CMEGCE 4-August2014

14
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Asset-Class e Settlement Settlc—?nrpent Range of Name of the CCP Notification to
Currency conditions tenors ESMA
2M-20Y KDPW_CCP 18 Aug. 2020
Interest-Rate Fixed-to-float THE MXN Cash 1D-11Y CME-CE 4-August-2014
interest Rate ols CORA-OIS CAD Cash ¥b-750b LGH-Lid 12 June 2014
OIN-10Y NASDAQ o aen
1D-3Y EUREX 14 April 2014
7b-30¥ LCH-Ltd 12 June-2014
Interest Rate (O] EONIA EUR Cash
1b-30¥ CMECE 4-August 2014
7D-30Y BMEC 29 July 2015
1D-30Y KDPW_CCP 19 August 2016
1D-3Y EUREX 14 April 2014
Interest Rate ols FedFunds uUsb Cash #B-30¥ LCHLtd 12 June 2014
1Db-30¥ CME-CE 4-August-2014
Interest Rate OIS POLONIA PLN Cash 1D-1Y KDPW_CCP 8 April 2014
1D-3Y EUREX 14 April 2014
Interest Rate ols SONIA GBP Cash #B-30¥ LCHLtd 12 June 2014
1b-306¥ CMECE 4-August 2014
Interest Rate QOIS STIBOR SEK Cash 5DFN-10Y NASDAQ 18 March 2014
Interest Rate oIS TOIS CHF Cash 2D-3Y EUREX 14 April 2014

31 The authorization was partially renounced and withdrawn under Article 20 of EMIR on 27 May 2020.

15
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Asset-Class e Settlement Settlc—?nrpent Range of Name of the CCP Notification to
Currency conditions tenors ESMA
Interest-Rate ols TONA IPY Cash 1B-30Y CME-CE 4-August-2014
Interest-Rate FRA BUBOR HUF Cash 3b-740B LCH-Ltd 12-June-2014
Interest Rate OIS TONA JPY Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate ols SARON CHF Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate OIS SOFR uUSD Cash 1D-51Y EUREX 22 Dec. 2020
1D-30Y BMEC 20 Dec. 2019
Interest Rate oIS €STR EUR Cash 1D-51Y EUREX 22 Dec. 2020
1D-30Y KDPW_CCP 18 Aug. 2020
Interest Rate QIS SWESTR SEK Cash 5D-10Y NASDAQ 7 June 2022
3M-32Y NASDAQ 18 March 2014
Interest Rate FRA CIBOR DKK Cash 3D-740D LCH I td 12 June 2014
2D-3Y (1225 | EUREX 22 Dec. 2020
days)
3M-32Y NASDAQ 18 March 2014
28D-2Y EUREX 14 April 2014
Interest Rate FRA EURIBOR EUR Cash 3B-1105b LCH-Ltd 12 June 2014
3b-3¥ CMECE 4-August 2014
3D-3Y BMEC 29 July 2015
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: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
1D-3Y KDPW_CCP 19 August 2016
Interest-Rate FRA JHBAR ZAR Cash 3b-3Y CME-CE 4-August 2014
28D-2Y EUREX 14 April 2014
Interest Rate FRA LIBOR CHF Cash
3D-740b LCH-Ltd 12 June-2014
Interest Rate FRA LIBOR EUR Cash 3b-1105D LCH-Ltd 12 June-2014
28D-2Y EUREX 14 April 2014
Interest Rate FRA LIBOR GBP Cash 3b-1105b LCH-Ltd 12 June-2014
3b-3¥ CMECE 4-August 2014
28D-2Y EUREX 14 April 2014
Interest Rate FRA LIBOR JPY Cash 3b-1105B LCH-Ltd 12 June-2014
3b-3¥ CMECE 4-August 2014
28D-2Y EUREX 14 April 2014
Interest Rate FRA LIBOR uUsD Cash 3b-1105B LCH-Ltd 12 June-2014
3b-3¥ CMECE 4-August 2014
3M-2Y 3M- 18 March-2014
3Y32 MR 27 May 2020
Interest Rate FRA NIBOR NOK Cash 3b-740D LCH Ltd 12 June 2014
2D-3Y (1225 EUREX 22 Dec. 2020
days)

32 The authorisation was modified on 27 May 2020.
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: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
Interest Rate FRA PRIBOR CzK Cash 3b-740D LCH-Ltd 12 June 2014
3M-3Y NASDAQ 18 March 2014
Interest Rate FRA STIBOR SEK Cash 3b-740B LCHLtd 12 June-2014
2D-3Y (1225 EUREX 22 Dec. 2020
days)
1M-2Y KDPW_CCP 8 April 2014
Interest Rate FRA WIBOR PLN Cash 3b-740D LCH-Ltd 12 June-2014
1D-3Y (1225 EUREX 22 Dec. 2020
days)
Interest-Rate Basis BA-CBOR CAD Cash 28D-30¥ LCH-Ltd 12 June-2014
Interest-Rate Basis BBR-BBSW AUD Cash 28D-30Y LCH-Ltd 12 June-2014
Interest-Rate Basis BBR-FRA NZD Cash 28D-15Y LCH-Ltd 12 June-2014
Interest-Rate Basis BUBOR HUF Cash 28Db-10¥Y LCH-Ltd 12 June-2014
interest Rate Basis CIBOR BKK Cash 28D-10Y LCH-Ltd 12 June-2014
1D-50Y EUREX 14 April 2014
28D-50¥Y LCH Ltd 12 June 2014
Interest Rate Basis EURIBOR EUR Cash 1Db-51¥ CMECE 4-August 2014
28D-50Y BMEC 29 July 2015
1D-50Y KDPW_CCP 19 August 2016
interest Rate Basis HIBOR HKDB Cash 28D-10Y LCH-Ltd 12 June 2014
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Asset-Class e Settlement Settlgrpent Range of Name of the CCP Notification to
Currency conditions tenors ESMA
interest Rate Basis HBAR ZAR Cash 28D-10¥ LGH-Lid 12 June 2014
2D-30Y EUREX 14 April 2014
Interest Rate Basis LIBOR CHF Cash
28b-30Y LCH-Ltd 12-June-2014
interest Rate Basis HBOR EUR Cash 28B-50¥ LCH-Ltd 12 June 2014
1D-50Y EUREX 14 April 2014
Interest Rate Basis LIBOR GBP Cash 28D-50¥ LCHLtd 12 June 2014
1b-51¥ CMECE 4-August 2014
2D-30Y EUREX 14 April 2014
Interest Rate Basis LIBOR JPY Cash 28D-40Y LCHLtd 12 June 2014
1b-31¥ CMECE 4-August 2014
1D-50Y EUREX 14 April 2014
Interest Rate Basis LIBOR uUsD Cash 28Db-50¥ LCHLtd 12 June 2014
1b-51¥ CMECE 4-August 2014
\nterestRate | Basis HBQP*VSF o e | USD Cash 1D-30¥ CMECE 4 August 2014
Interest Rate Basis NIBOR NOK Cash 28Db-10Y¥ LCHLtd 12 June 2014
Interest-Rate Basis PRIBOR CZK GCash 28D-10Y LCH-Ltd 12 June-2014
interest Rate Basis SOR-VWAP SGHB Cash 28D-10¥ LCH-Ltd 12 June 2014
interest Rate Basis SHBOR SEK Cash 28D-30¥ LCH-Ltd 12 June 2014
Interest Rate Basis WIBOR PLN Cash 3M-20Y KDPW_CCP 8 April 2014
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: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
28D-10Y LCH-Lid 12 June 2014
1D-30Y BMEC 20 Dec 2019
Interest Rate Basis €STR EUR Cash
1D-51Y EUREX 22 Dec. 2020
Interest Rate Basis EONIA EUR Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate Basis SOFR USD Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate Basis Fed Fund uUsD Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate Basis SONIA GBP Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate Basis TONA JPY Cash 1D-51Y EUREX 22 Dec. 2020
Interest Rate Options STIBOR-FRA SEK Physical 3M-3Y NASDAQ 18 March 2014
{nterest Rate Optiens NIBOR-FRA NOok Physical 3M-2Y NASDAQ 18-March-2014
. . Swedish . 3M-6M 2¥,
Debt instrument | Options government SEK Physical NASDAQ 18 March 2014
5¥-10¥
bonds
German
Debtinstrument | Futures government EUR Physical IM-3M LCH Ltd 12 June- 2014
bonds
Debtinstrument I:I;g;.,anmant i 12 June- 2014
Futures GBP Physical IM-3M LCH Ltd
Nordea ;
Debt Instrument | Futures Hypotek AB SEK Physical 3M NASDAQ 18 March 2014
Debt Instrument | Futures ig‘?::ggftek SEK Physical 3M NASDAQ 18 March 2014
Swedbank
Debt Instrument | Futures Hypotek AB SEK Physical 3M NASDAQ 18 March 2014
issuer
Basket of unit
Debt Instrument | Futures mortgage DKK Physical 3M NASDAQ 18 March 2014
bonds
interestrate Futures EURIBOR EUR Cash IM-8Y LCH Ltd 12 June 2014
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: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
tnterestrate Futdres HBOR GBPR Cash IM-6Y LGH-Lid 12 June 2014
Riksbank
Interest Rate Futures REPO Rate SEK Cash 3M-2Y NASDAQ 18 March 2014
Interest Rate Futures NOWA NOK Cash 3M-2Y NASDAQ 23 March 2022
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2.2. Inflation Rates

: Settlement Settlement Range of Notification to
Asset-Class Underlying " Name of the CCP
Currency conditions tenors ESMA
. LGH-Lid 274 Mareh2015
Interest Rate Inflation UK RPI GBP Cash 2M-50Y
EUREX 3 July 2015
. LCH-Ltd 27-March-2015
Interest Rate Inflation EUR HICPxT EUR Cash 2M-30Y
EUREX 3 July 2015
. LCH Ltd 27-March-2015
Interest Rate Inflation FRF CPIXT EUR Cash 2M-30Y
EUREX 3 July 2015
Interest Rate Inflation Usb-chl usb Cash 2M-30Y LCH Ltd 27-March-2015
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3. Credit Asset Class

3.1. Index Credit Default Swaps (CDS)

Last update 4 June 2024

ESMA70-151-2218

Underlying Settlement | Settlement Range of Name of the Notification to
Asset-Class Type -
Index Currenc conditions tenors
CDS on Cash or 3y, by, 7y,
Credit untranched iTraxx Main EUR Physical 5 onward 10y LCH SA 22 May 2014
index Cash Zonward 3y+5y—10y ICEY 19 September 2616
Index On-the-
Credit . iTraxx Main EUR Physical Run & On- | 1m, 2m, 3m LCH SA 29 November 2017
Swaption
the-Run -1
CDSon iTraxx MSCI Cash or 33 and
Credit untranched ESG screened EUR . By LCH SA 21 July 2020
. Physical onwards
index Europe
CDS on . Cash or 3y, By, 7y,
Credit untranched grrgg(;(over EUR Physical 2 O 10y Hel) B WIEV] BT
index Cash 16-onward | By ICEY 19 September 2016
Index iTraxx On-the-
Credit : EUR Physical Run & On- | 1m, 2m, 3m LCH SA 29 November 2017
Swaption Crossover
the-Run -1
CDSon g’ﬁShi orl 5 onward :1336 oY, 7y, LCH SA 22 May 2014
Credit untranched iTraxx HiVol EUR ysica y
index Cash 16-onward | By ICEUY 19 September 2016
CDS on iTraxx Europe Cash 16-enward | by {CEY 19 September 2016
Credit untranched Senior EUR Cash or
index Financials Physical 6 onward Sy, 10y LCH SA 30 May 2017
CDSon Cash or
Credit untranched CDX.NA.HY UsD : 17 onward | 5y LCH SA 30 May 2017
) Physical
index
CDS on
Credit untranched CDX.NA.IG USD CEE 7onward | 3 7Y LCH SA 30 May 2017
index Physical 10y
CDS on iTraxx Europe Cash or
Credit untranched Subordinated EUR . 28 onward | 5y - 10y LCH SA 19 Feb. 2020
. : . Physical
index Financials
Index O
Credit . CDX.NA.HY uUsD Physical Run & On- | 1m, 2m, 3m LCH SA 4 Feb. 2021
Swaption the-Run -1
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Asset-Class Underlying Settlement | Settlement Range of Name of the Notification to
Index Currency | conditions tenors CCP ESMA

CDSon Cash or

Credit untranched iTraxx Australia | USD Physical 27 onward | 5y LCH SA 29 March 2022
index Y
CDS on . .

Credit untranched NIERSASTEISE gﬁSh. orl 27 onward | 5y LCH SA 7 September 2022
Index Japan ysical
CDSon Cash or

Credit untranched CDX .EM UsD Physical 27 onward | 5y LCH SA 7 September 2022
Index

3.2. Single Name CDS

Asset-Class

Underlying

Settlement

Settlement

Range of

Name of the

Notification to

Currency

conditions

tenors

CCP

ESMA

Non-Financial Cash or
Credit CDS on Single | European EUR Physical Oy-10y LCH SA 22 May 2014
Names Corporate 19 September
Entities EUR Cash Oy-10y el 2016
Financial EUR Cas ICEU 19 September
Credit CDS on Single European Oy-10y 2016
Names Corporate Cash or
Entities EUR Physical Oy - 10y LCH SA 30 May 2017
: CDS on Single European USE Casl ICEU 19-September
Credit Names Sovereigns Y= 2016
Non-Financial
: CDS on Single North American Cash or
Credit Names Corporate uUsD Physical Oy - 10y LCH SA 30 May 2017
Entities
Financial North
. CDS on Single American Cash or
Credit Names Corporate usD Physical Oy - 10y LCH SA 30 May 2017
Entities

24




Last update 4 June 2024
ESMA70-151-2218

Settlement

Settlement Range of Name of the Notification to

Underlyin
s conditions tenors CCP ESMA

Asset-Class Type

Currency

Non-Financial
. Australian
Credit CDS onSingle | ggjor USD Cash or Oy - 10y LCH SA 29 March 2022
Names Physical
Corporate
Entities
: CDS on Single Asian Cash or i 7 September
Credit Names Sovereigns Usb Physical Oy - 10y LCH SA 2022
. CDS on Single Non-Financial Cash or 7 September
Cireill Names Asian Entities PeD Physical Oy - 10y eI =R 2022
. CDS on Single American Cash or i 7 September
Credit Names Sovereigns Usb Physical Oy - 10y LCH SA 2022
. CDS on Single European Cash or ) 7 September
Cireill Names Sovereigns PeD Physical Oy - 10y eI =R 2022

4, Foreign Exchange Asset Class

Settlement Settlement

currency

Notional
Currency

Notification
to ESMA

Name of
the CCP

Range of

Asset-Class Type b
conditions tenors

Currency Pair

33 NDF: Non-Deliverable Forward
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Notional Settlement Settlement Range of Name of Notification
Currency currency conditions tenors the CCP to ESMA
. .
Foreig NDF Russiar-RubleSUS RUB ysb Cash 3D-to-2Y(+2D)
Exchange Dollar ICEY 20 Sept. 2016
; : ar I 2D I
Exel 9 NDE Dol PAND usb
Foreian EUR /USD EUR /USD EUR & USD
orelg Swap Physical 1D to 2Y EUREX | 18 Dec. 2017
Exchange GBP / USD GBP /USD GBP & USD
i EUR / USD EUR/USD EUR & USD
e CCBS™ Physical CUROEO] EUREX | 18 Dec. 2017
Exchange GBP / USD GBP / USD GBP & USD (+2D)
Foreian EUR / US Dollar EUR /USD EUR & USD
E hg Forward Physical 1D to 2Y EUREX 18 Dec. 2017
xchange GBP / USD GBP / USD GBP & USD
Foreign NDF USD/BRL BRL USsD Cash 1D to 2Y EUREX 22 Feb. 2023
Exchange
Foreign NDF USD/KRW KRW USsD Cash 1D to 2Y EUREX 22 Feb. 2023
Exchange
Foreign NDF USD/INR INR USD Cash 1D to 2Y EUREX 22 Febh. 2023
Exchange
Foreign NDF USD/TWD TWD UsD Cash 1D to 2Y EUREX 22 Feb. 2023
Exchange
Foreign NDF USD/CLP CLP UsD Cash 1D to 2Y EUREX 22 Febh. 2023
Exchange
Foreign NDF USD/IDR IDR UsD Cash 1D to 2Y EUREX 22 Feb. 2023
Exchange

34 Cross Currency Basis Swaps.
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5. Equity Asset Class

5.1. Equity Index

Last update 4 June 2024
ESMA70-151-2218
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Asset-Class Underlvin Settlement Settlement Range of Name of the  Notification to
S currency conditions tenors CCP ESMA

Equity |=I SRS Vanilla OMXC20CAR | DKK Glas' s e'l 1D-5Y NASDAQ 18 March 20143%

Equity Forwards/ Vanilla VINX30 EUR Cash or 1D-5Y NASDAQ 18 March 2014
Futures physical

Equity OIS Vanilla OMXC25 DKK Cesi 1D-5Y NASDAQ 27 May 2020
Futures physical

Equity Forwards/ |\, hilla OMXS30ESG | SEK Cash or 1D-5Y NASDAQ 27 May 2020
Futures physical

Equity FerEnEE Vanilla OMXS30DVP SEK Cash or 1D-5Y NASDAQ 27 May 2020
Futures physical

Equity Forwards/ Vanilla OMX020 NOK Cash or 1D-5Y NASDAQ 18 March 2014
Futures physical

Equity e Vanilla OMXS30 SEK ekl ep 1D-5Y NASDAQ 18 March 2014
Futures physical

Equity Forwards/ Vanilla OMXSBGI SEK Cash or 1D-5Y NASDAQ 18 March 2014
Futures physical

Equity Options Vanilla OMXC20CAP | DKK Glas' ) e'l 1D-5Y NASDAQ 18 March 20143

Equity Options Vanilla OMXC25 DKK gﬁ;;c‘;rl 1D-5Y NASDAQ 27 May 2020

Equity Options Vanilla OMX020 NOK gﬁ;gc‘;rl 1D-5Y NASDAQ 18 March 2014

Equity Options Vanilla OMXS30 SEK gﬁ;;c‘;rl 1D-5Y NASDAQ 18 March 2014

Equity Options Vanilla OMXSBG! SEK 9""5“**' o 1D-5Y NASDAQ 18 March 2014

Equity Options Vanilla OMXS30ESG | SEK gﬁ;;c‘;rl 1D-5Y NASDAQ 8 November 2021

Equity CFD?% Vanilla Index CHF Cash Indefinite LCH Ltd 12 June 2014

Equity CFD Vanilla Index EUR Cash Indefinite LCH Ltd 12 June 2014

Equity CFD Vanilla Index GBP Cash Indefinite LCH Ltd 12 June 2014

Equity CFD Vanilla Index uUshD Cash Indefinite LCH Ltd 12 June 2014

Equity Options Vanilla AEX EUR gﬁ;;ccgl Indefinite ICE NL 12 December 2014
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Equity

Futures

Vanilla

AEX

EUR

Cash or
physical

Indefinite

ICE NL

12 December 2014

35 The authorization was partially renounced and withdrawn under Article 20 of EMIR on 27 May 2020.

36 The authorization was partially renounced and withdrawn under Article 20 of EMIR on 27 May 2020.
87 CFD: Contract for difference
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5.2. Equity Single Name

: Settlement Settlement Range of Name of the Notification to
Asset-Class Type Sub-Type Underlying "
currency conditions tenors CCP ESMA
Equity Forwards/ Vanilla Single Name DKK Cash or 1D-5Y NASDAQ 18 March 2014
Futures physical
Equity eI Vanilla Single Name EUR ekl ep 1D-5Y NASDAQ 18 March 2014
Futures physical
Equity Forwards/ | /2l Single Name | NOK Cash or 1D-5Y | NASDAQ 18 March 2014
Futures physical
Equity e Vanilla Single Name SEK ekl ep 1D-5Y NASDAQ 18 March 2014
Futures physical
Equity Options Vanilla Single Name DKK gk?;;c(;rl 1D-5Y NASDAQ 18 March 2014
. . . . Cash or
Equity Options Vanilla Single Name EUR physical 1D-5Y NASDAQ 18 March 2014
: . . . Cash or
Equity Options Vanilla Single Name NOK physical 1D-5Y NASDAQ 18 March 2014
. . . . Cash or
Equity Options Vanilla Single Name SEK physical 1D-5Y NASDAQ 18 March 2014
Equity CFDs38 Vanilla Single Name CHF Cash Indefinite | LCH Ltd 12 June 2014
Equity CFD Vanilla Single Name EUR Cash Indefinite | LCH Ltd 12 June 2014
Equity CFD Vanilla Single Name GBP Cash Indefinite | LCH Ltd 12 June 2014
Equity CFD Vanilla Single Name USD Cash Indefinite | LCH Ltd 12 June 2014
. . . . Cash or -
Equity Options Vanilla Single Name EUR physical Indefinite ICE NL 12 December 2014
. . . Cash or o
Equity Futures Vanilla Single Name EUR physical Indefinite | ICE NL 12 December 2014

38 CFD: Contract for difference



5.3. Equity Basket

Last update 4 June 2024
ESMA70-151-2218

Range
. Settlement Settlement g Name of the Notification to
Asset-Class Type Sub-Type Underlying i of
currency conditions CCP ESMA
tenors
Equity Forwards/ Vanilla Basket DKK Cash or 1D-5Y  NASDAQ 18 March 2014
Futures physical
Equity eI Vanilla Basket EUR CEei an 1D-5Y  NASDAQ 18 March 2014
Futures physical
Equity Forwards/ Vanilla Basket NOK Cash or 1D-5Y  NASDAQ 18 March 2014
Futures physical
Equity CERIERE oo Basket SEK Gl o 1D-5Y  NASDAQ 18 March 2014
Futures physical
Equity 'Fe'”a'ds’ Vanilla Basket GBP gaSh”I o 1D-5Y  NASDAQ 27 May-2020
Equity CERIERE oo Basket USD Gl o 1D-5Y  NASDAQ 27 May 2020
Futures physical
Equity Options Vanilla Basket DKK gﬁ;;c‘;rl 1D-5Y  NASDAQ 18 March 2014
Equity Options Vanilla Basket EUR gﬁ;;c‘;rl 1D-5Y  NASDAQ 18 March 2014
Equity Options Vanilla Basket NOK gﬁ;;c‘;rl 1D-5Y  NASDAQ 18 March 2014
Equity Options Vanilla Basket SEK gﬁ;;c‘;rl 1D-5Y  NASDAQ 18 March 2014
Equity Options Vanilla Basket GBP e 1D-5Y  NASDAQ 27 May-2020
Equity Options Vanilla Basket usb Gas’h*"l o 1D-5Y  NASDAQ 27 May-2020
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6. Commodity Asset Class

Base Sub Underlvin Settlement Settlement Range of Name of the Notification to
Product Product o currency  conditions tenors CCP ESMA
Commuoedity | ForwardsiSwap  Agreulture | Forestry usb Cash IM-36M CME CE®® 4-August 2014
1M-1Y LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Agriculture | Fertilizer uUsD Cash
IM-1Y CMECE 4-August 2014
Commodity | Forwards/Swap | Agriculture SE'EH'I'S H usb Cash IM-2Y CMECE 4 August2014
Baseload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Cash 1D-3Y OMiIClear 31 October 2014
Spain
Baseload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Physical 1W-3Y OMiClear 31 October 2014
Spain
Peakload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Cash 1D-3Y OMiIClear 31 October 2014
Spain
Peakload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Physical 1W-3Y OMIClear 31 October 2014
Spain
Baseload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Cash 1D-3Y OMiIClear 31 October 2014
Portugal
Baseload
Commodity | Forwards/ Swap | Energy Electricity Power EUR Physical 1W-3Y OMIClear 31 October 2014
Portugal
. inter-
Commeodity Forwards/Swap  Energy ysb Cash IM-2¥ CMECE 4-August 2014
Energy
. Natural Cash-or
FoerwardsiSwap G Physical A-Adgust2014
Commodity Energy EUR 1b-6¥ CMECE

39 CME’s authorisation was partially renounced and withdrawn under Article 20 of EMIR on 23 June 2017 (some instruments were de-authorised as the CCP was winding down). Please, see the
List of Central Counterparties authorized to offer services and activities in the Union. The authorization was totally renounced and withdrawn on 12 October 2017.
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Base Sub Underlvin Settlement Settlement Range of Name of the Notification to
Product Product o currency  conditions tenors CCP ESMA
ol
Commodity | Forwards/Swap | Energy ol usb Cash 1D-9Y CMECE 4 Adugust2014
1M-4Y LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Energy Coal UsD Cash
1IM-5Y CME-CE 4-August2014
1IM-7Y LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Freight usD Cash
IM-36M CEME-CE 4-August2014
1M-35M LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Metals Non-_ Iron Ore uUsD Cash
Precious
1M-3Y CMECE 4-August 2014
1M-35M LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Metals Non-_ Steel usD Cash
Precious
IM-2Y CME-CE 4-August2014
1M-35M LCH Ltd 12 June 2014
Commodity | Forwards/ Swap | Metals Non—_ Steel EUR Cash
Precious
IM-2Y CME-CE 4-August2014
. . Cash or
Commodity | Forwards/Swap | Metals Precious Gold uUsD physical 1D-10Y LCH Ltd 12 June 2014
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Base Sub Underlvin Settlement Settlement Range of Name of the Notification to
Product Product o currency  conditions tenors CCP ESMA
3 September
1D-10Y LMEC 2014
1D-3Y LCH Ltd 12 June 2014
Commodity | Forwards/Swap | Metals Precious Silver usD :):r?;shiccgl 3 Sentemb
i eptember
1D-3Y LMEC 2014
Commodity | Forwards/ Swap | Metals g‘r%’(‘:'ious Steel EUR Cash 1IM-35M | LCH Ltd 12 June 2014
1M-36M LCH Ltd 12 June 2014
Commodity | Options Energy Coal uUsD Cash
IM-5Y CMECE 4-August 2014
Baseload
Commodity | Options Energy Electricity Power EUR Cash 1M-1Y OMIClear 31 October 2014
Spain
: . Natural
Commedity | Optiens Energy G usb Cash 1M-6Y CMECE A-Adgust 2014
Commodity | Options Freight UsD Cash 1M-47M LCH Ltd 12 June 2014
. . Nen-
Commodity | Options Metals Preci lron-Ore usb Cash IM-3Y CMECE 4-August 2014
| 1D-1Y BME 18 May 2017
Commodity | Forward/Swap Energy (I\;‘Ztsura Spain PVB | EUR Physical
1D-2Y OMiIClear 10 August 2017
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Base Sub Underlvin Settlement Settlement Range of Name of the Notification to
Product Product o currency  conditions tenors CCP ESMA
Commodity | Forward/Swap Energy gztsural g};SNBP GBP GBP 3M-83M ICEU 31 July 2018
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