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APPENDIX  
New LCH CDS options fee grid effective upon filing* 

 
 

General 
Member 

Onboarding fees €30k   one-off fee per legal entity waived until 31-Mar-2018 

Clearing fees € 15 
 

per million of option notional for European Indices 

  
$ 15 

 
per million of option notional for US Indices 

 
Floor on clearing fees €150k 

 
Per calendar year (no pro-rating)   

 
Cap on clearing fees €500k 

 
Per calendar year (no pro-rating)   

                  
Select 

Member 
Onboarding fees €30k 

 
one-off fee per legal entity waived until 31-Mar-2018 

Clearing fees € 18 
 

per million of option notional for European Indices 

  
$ 18 

 
per million of option notional for US Indices 

 
Cap on clearing fees €500k 

 
Per calendar year (no pro-rating)   

                  
Client Clearing fees € 20 

 
per million of option notional for European Indices 

  
$ 20 

 
per million of option notional for US Indices 

                  

·Clearing fee holiday from launch until 31-Dec-2017 for all Members and Clients.   

·The full CDSClear pricing grid is up for renewal with CDC Members on 31-Dec-2018 (end of fixed fee agreement extension). 
 

* Subject to any appropriate regulatory review and/or approval process duly completed 

 


