I C The Markets’
Partner

VIA CFTC PORTAL

22 May 2020

Mr Christopher Kirkpatrick

Commodity Futures Trading Commission
115 215t Street NW

Three Lafayette Centre

Washington DC 20581

LCH Limited Self Certification: Weekly Notification of Rule Amendments
Dear Mr Kirkpatrick

Please accept this notification of rule amendments to LCH Limited’s (LCH) Rulebook pursuant to
CFTC regulation §40.6(d) as set out below.

ZAR Basis Swaps: LCH has removed the South African Rand (ZAR) Basis Swap as an eligible product
type for clearing. LCH currently only offers the 3 Month ZAR tenor point as eligible in the product
suite. As such the ZAR Basis Swap cannot be cleared as we do not accept Basis Swaps with the same
tenor point on each leg.

JPY FRA: LCH has corrected the maximum notional for Japanese Yen Forward Rate Agreement (JPY
FRA)

CHF FRA: LCH has corrected a typographical error in the currency code for Swiss Franc Forward Rate
Agreement (CHF FRA)

The changes to the rulebook are included in Appendices | and Il in black line form.

Should you have any questions regarding this submission, please contact me at
lavannyan.mahalingam@Ich.com

Yours sincerely,

Al

Lavannyan Mahalingam
Regulatory Advisor
LCH Limited


mailto:lavannyan.mahalingam@lch.com
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PART B
PRODUCT ELIGIBILITY CRITERIA FOR REGISTRATION OF A SWAPCLEAR
CONTRACT

1. SwapClear Transaction

Without prejudice to the Regulations and the Procedures, the Clearing House will only
register a SwapClear Contract pursuant to receipt of particulars of a transaction where at the
time of the particulars being presented:

€)) the transaction meets the eligibility criteria, set out in paragraphs 1.2(a), (b){s}, (c) or
(d) below for a SwapClear Transaction; and

(b) each party to the transaction is either a SwapClear Dealer or a SwapClear Clearing
Member (including an SCM Branch),

and the requirements of (a) and (b) continue to be satisfied at Registration Time.
1.2 SwapClear Product Eligibility Criteria for a SwapClear Transaction

@ Vanilla interest rate swaps and notional interest rate swaps having the characteristics
set out in the table below:

Instrument Currency Legl Leg2 % Maximum Tenor Notional Amount
antZLeSt rate GBP Fixed GBP-LIBOR-BBA Yes 18,675 days 0.01-99,999,999,999.99
Basis Swap GBP GBPé;'/_B\OR‘ GBP-LIBOR-BBA Yes 18,675 days 0.01-99,999,999,999.99

. GBP-SONIA-
Basis swap GBP COMPOUND GBP-LIBOR-BBA No 18,675 days 0.01-99,999,999,999.99
oIs GBP Fixed GBP-SONIA-COMPOUND No 18,675 days 0.01-99,999,999,999.99
antZLeSt rate UsD Fixed USD-LIBOR-BBA Yes 18,675 days 0.01-99,999,999,999.99
oIS UsD Fixed USD-SOFR-COMPOUND No 18,675 days 0.01-99,999,999,999.99
Basis swap UsD USD HIROR- USD-LIBOR-BBA Yes 18,675 days 0.01-99,999,999,999.99
Basis swap usD USDE'}E'EOR' USD-SOFR-COMPOUND Yes 18,675 days 0.01-99,999,099,999.99
USD-
Basis swap usb FEDERAL USD-LIBOR-BBA No 18,675 days 0.01-99,999,999,999.99
FUNDS-H.15
USD-
FEDERAL
Basis swap UsD FUNDS-H.15-  USD-SOFR-COMPOUND No 18,675 days 0.01-99,999,999,999.99
ols-
COMPOUND
. USD-Federal Funds H.15-
oIS usD Fixed e NG No 18,675 days 0.01-99,999,999,999.99
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Interest rate

e EUR Fixed EUR-LIBOR-BBA Yes 18675days  0.01-99,099,099,099.99
;C\EZLESt e gy Fixed EUR-EURIBOR-Telerate Yes 18,675 days 0.01-99,999,099,999.99
;C&Z;e“ e gy Fixed EUR-EURIBOR-Reuters Yes 18,675 days 0.01-99,999,099,999.99
Basis swap EUR EURE';"-B'EOR' EUR-LIBOR-BBA 18675days  0.01-99,099,099,099.99
Yes
Basis swap EUR EURE';"-B'EOR' EUR-EURIBOR-Telerate 18675days  0.01-99,099,099,099.99
Yes
Basis swap EUR EURé"%'ABOR' EUR-EURIBOR-Reuters 18,675 days 0.01-99,999,099,999.99
Yes
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Telerate 18675days  0.01-99,999,999,099.99
Telerate Yes
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Reuters 18675days  0.01-99,999,999,099.99
Reuters Yes
EUR-EONIA-
Basis swap EUR ols- EUR-EURIBOR-Telerate No 18675days  0.01-99,999,999,099.99
COMPOUND
EUR-EONIA-
Basis swap EUR OlISs- EUR-EURIBOR-Reuters No 18,675 days 0.01-99,999,999,999.99
COMPOUND
_ EUR-EONIA-OIS-
oIs EUR Fixed COVPOUND. No 18675days  0.01-99,099,099,099.99
_ EUR-EuroSTR-
oIs EUR Fixed YN No 18675days  0.01-99,099,099,099.99
EUR-EONIA-
Basis swap EUR ols- ECLZJ(Z?MI:—I:’U(;(:_JSI;IFS_ No 18,675 days 0.01-99,999,099,999.99
COMPOUND
EUR- EUR-EuroSTR-
Basis swap EUR EURIBOR- COMPOUND No 18,675 days 0.01-99,999,999,999.99
Reuters
;C;;Lesr e AuD Fixed AUD-BBR-BBSW Yes 11,375 days 0.01-99,999,999,999.99
Basis swap AUD AUB%SBV?IR' AUD-BBR-BBSW Yes 11375days  0.01-99,099,099,999.99
AUD-AONIA-
Basis swap AUD ols- AUD-BBR-BBSW No 11375days  0.01-99,099,099,099.99
COMPOUND
_ AUD-AONIA-OIS-
oIs AUD Fixed oNPOLND No 11375days  0.01-99,099,099,099.99
L”Wt;e“ e cap Fixed CAD-BA-CDOR Yes 15,025 days 0.01-99,999,099,999.99
Basis swap CAD Cé‘B'OBFf" CAD-BA-CDOR Yes 15025days  0.01-99,099,099,099.99
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No

Yes

Yes

Yes

Yes

Yes
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Yes

Yes

Yes

Yes

Yes

Yes

Yes

No

No

Yes

11,375 days

11,375 days

4,050 days

4,050 days

11,375 days

11,375 days

11,375 days

11,375 days

4,050 days

4,050 days

4,050 days

4,050 days

4,050 days

4,050 days

15,025 days

15,025 days

11,375 days

11,375 days

7,700 days

5,875 days

5,875 days

5,875 days

5,875 days

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

1-10,000,000,000,000

1-10,000,000,000,000

1-10,000,000,000,000

1-10,000,000,000,000

1-10,000,000,000,000

1-10,000,000,000,000

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99
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;C&Z;e“ e Nzb Fixed NZD-BBR-Telerate Yes 7,700 days 0.01-99,999,099,999.99
;C&Z;e“ e Nzb Fixed NZD-BBR-FRA Yes 7,700 days 0.01-99,999,099,999.99
oIs NZD Fixed N A No 2,025 days 0.01-99,999,999,999.99
Basis swap NzD NZE&BR' NZ%C’;‘,\ZA'POONJQ'DO'S' No 2,025 days 0.01-99,999,999,999.99
Basis swap NZD N%gfﬁs' NZD-BBR-Telerate Yes 7,700 days 0.01-99,999,999,999.99
Basis swap NZD NZD-BBR- NZD-BBR-FRA Yes 7,700 days 0.01-99,999,999,999.99
L”Wtz:fsr e ggp Fixed SGD-SOR-Reuters Yes 7,700 days 0.01-99,999,999,999.99
L”Wtz:fsr e ggp Fixed SGD-SOR-VWAP Yes 7,700 days 0.01-99,999,999,999.99
Basis swap SGD SGRZ-JtSeCr)sR- SGD-SOR-Reuters Yes 7,700 days 0.01-99,999,999,999.99
Basis swap SGD RV SGD-SOR-VWAP Yes 7,700 days 0.01-99,999,999,999.99
L”Wtz:fs“ e gy Fixed SEK-STIBOR-SIDE Yes 11,375 days 0.01-99,999,999,999.99
Basis swap SEK SEK‘SS;TD'EBOR' SEK-STIBOR-SIDE Yes 11,375 days 0.01-99,999,099,999.99
L”Wtz:)e“ e ope Fixed CHF-LIBOR-BBA Yes 11,375 days 0.01-99,999,999,999.99
Basis swap CHF CHF;-B'EOR‘ CHF-LIBOR-BBA Yes 11,375 days 0.01-99,999,099,999.99
oIS CHF Fixed RO o No 11,375days  0.01-99,999,999,099.99
L”Wtz:)e“ e gy Fixed PLN-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
LC;;?“ rate PLN Fixed PLZ-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
Basis swap PLN PLNV'VVIVB'EOR' PLN-WIBOR-WIBO Yes 5,875 days 0.01-99,999,099,999.99
Basis swap PLN PLZ\;VV:’é%OR' PLZ-WIBOR-WIBO Yes 5,875 days 0.01-99,999,099,999.99
LC;;?“ rate 2R Fixed ZAR-JIBAR-SAFEX Yes 11,375 days 0.01-99,999,999,999.99
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(b)

Forward interest rate agreements having the characteristics set out in the table below:

Instrument Currency
FRA CHFZK
FRA czK
FRA DKK
FRA EUR
FRA EUR
FRA GBP
FRA HUF
FRA Y
FRA NOK
FRA NOK
FRA PLN
FRA SEK
FRA usD

Legl

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Leg 2

CHF-LIBOR-BBA

CZK-PRIBOR-PRBO

DKK-CIBOR2-DKNA13

EUR-LIBOR-BBA

EUR-EURIBOR-Reuters

GBP-LIBOR-BBA

HUF-BUBOR-Reuters

JPY-LIBOR-BBA

NOK-NIBOR-NIBR

NOK-NIBOR-OIBOR

PLN-WIBOR-WIBO

SEK-STIBOR-SIDE

USD-LIBOR-BBA

Maximum Tenor

1,225 days

1,225 days

1,225 days

1,225 days

1,225 days

1, 225 days

1,225 days

1,225 days

1, 225 days

1, 225 days

1, 225 days

1, 225 days

1, 225 days

Notional Amount

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99;999;999;999.991
10,000,000,000,000

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

0.01-
99,999,999,999.99

(©)

Vanilla inflation
characteristics set out in the table below:

rate swaps with constant notional

principal having the

Instrument

Currency

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

EUR

EUR

GBP

UsSD

Legl Leg2
Fixed EUR-EXT-CPI
Fixed FRC-EXT-CPI
Fixed UK-RPI
Fixed USA-CPI-U

Maximum Tenor

Notional Amount

30 years

30 years

50 years

30 years

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99
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PART B
PRODUCT ELIGIBILITY CRITERIA FOR REGISTRATION OF AN FCM
SWAPCLEAR CONTRACT

1. FCM SwapClear Transaction

Without prejudice to the FCM Regulations and the FCM Procedures, the Clearing
House will only register an FCM SwapClear Contract pursuant to receipt of
particulars of a transaction where at the time of the particulars being presented:

@) the transaction meets the FCM SwapClear Product Eligibility Criteria for
registration as an FCM SwapClear Transaction; and

(b) each party to the transaction is an Executing Party;
and the requirements of (a) and (b) continue to be satisfied at Registration Time.
1.1  FCM SwapClear Product Eligibility Criteria for an FCM SwapClear Transaction

@ Vanilla interest rate swaps and notional interest rate swaps having the
characteristics set out in the table below:

Instrument Currency Legl Leg?2 % Maximum Tenor Notional Amount
L”Wtz;e“ e gp Fixed GBP-LIBOR-BBA Yes 18,675 days 0.01-99,099,099,999.99
Basis Swap GBP GBP;‘B'EOR' GBP-LIBOR-BBA Yes 18675days  0.01-99,999,999,999.99

. GBP-SONIA-
Basis swap GBP oo GBP-LIBOR-BBA No 18675days  0.01-99,999,999,999.99
oIs GBP Fixed GBP-SONIA-COMPOUND No 18675days  0.01-99,999,999,999.99
L”Wtz;e“ e ysp Fixed USD-LIBOR-BBA Yes 18,675 days 0.01-99,099,999,999.99
oIs USD Fixed USD-SOFR-COMPOUND Yes 18675days  0.01-99,999,999,999.99
Basis swap USD USD;‘B'EOR‘ USD-LIBOR-BBA Yes 18675days  0.01-99,099,999,999.99
Basis swap USD USD;‘B'EOR‘ USD-SOFR-COMPOUND Yes 18675days  0.01-99,999,999,999.99
USD-
Basis swap USD FEDERAL USD-LIBOR-BBA No 18675days  0.01-99,999,999,999.99
FUNDS-H.15
UsD-
FEDERAL
Basis swap USsD FUNDS-H.15-  USD-SOFR-COMPOUND No 18675days  0.01-99,099,999,999.99
ols-
COMPOUND
. USD-Federal Funds H.15-
oIs USD Fixed e D, No 18675days  0.01-99,999,999,999.99
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;C\EZLESt e gyR Fixed EUR-LIBOR-BBA Yes 18,675 days 0.01-99,099,999,999.99
;C\EZLESt e gyR Fixed EUR-EURIBOR-Telerate Yes 18,675 days 0.01-99,099,999,999.99
;C\EZLESt e gyR Fixed EUR-EURIBOR-Reuters Yes 18,675 days 0.01-99,099,999,999.99
Basis swap EUR EURé"B'EOR' EUR-LIBOR-BBA 18675days  0.01-99,099,999,999.99
Yes
Basis swap EUR EURé"B'EOR' EUR-EURIBOR-Telerate 18675days  0.01-99,999,999,999.99
Yes
Basis swap EUR EURé"%'ABOR' EUR-EURIBOR-Reuters 18,675 days 0.01-99,999,999,999.99
Yes
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Telerate 18675days  0.01-99,999,999,999.99
Telerate Yes
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Reuters 18675days  0.01-99,999,999,999.99
Reuters Yes
EUR-EONIA-
Basis swap EUR ols- EUR-EURIBOR-Telerate No 18675days  0.01-99,999,999,999.99
COMPOUND
EUR-EONIA-
Basis swap EUR OlISs- EUR-EURIBOR-Reuters No 18,675 days 0.01-99,999,999,999.99
COMPOUND
_ EUR-EONIA-OIS-
oIs EUR Fixed oMPOUND No 18675days  0.01-99,999,999,999.99
. EUR-EuUroSTR-
oIs EUR Fixed COMPOUND No 18675days  0.01-99,999,999,999.99
EUR-EONIA-
Basis swap EUR ols- Eé’g,;f;‘éf;g' No 18,675 days 0.01-99,999,999,999.99
COMPOUND
EUR- EUR-EuroSTR-
Basis swap EUR EURIBOR- COMPOUND No 18,675 days 0.01-99,999,999,999.99
Reuters
;C;:Jesr e AuD Fixed AUD-BBR-BBSW w 11,375 days 0.01-99,999,999,999.99
Basis swap AUD AUB%SBV?IR' AUD-BBR-BBSW Yes 11375days  0.01-99,999,999,999.99
AUD-AONIA-
Basis swap AUD ols- AUD-BBR-BBSW No 11375days  0.01-99,099,999,999.99
COMPOUND
_ AUD-AONIA-OIS-
oIs AUD Fixed A No 11375days  0.01-99,999,999,999.99
L”Wt;es't e cap Fixed CAD-BA-CDOR Yes 15,025 days 0.01-99,099,999,999.99
Basis swap CAD CQB'OBF:’" CAD-BA-CDOR Yes 15025days  0.01-99,099,999,999.99

LCH Limited © 2019 -12 - November2019May 20



FCM Product Specific Manual

Basis swap CAD Cégfé CA&%%ROTJA,‘\]S'S' Yes 11,375 days 0.01-99,999,999,999.99
oIS CAD Fixed CA&%OPROTJ/NS'S' No 11375days  0.01-99,999,999,999.99
;C\EZLESt rate czZK Fixed CZK-PRIBOR-PRBO Yes 4,050 days 0.01-99,999,999,999.99
Basis swap czK CZK';;%'SOR' CZK-PRIBOR-PRBO Yes 4,050 days 0.01-99,999,999,999.99
;C\EZLESt rate DKK Fixed DKK-CIBOR-DKNA13 Yes 11,375 days 0.01-99,999,999,999.99
;C\EZLESt rate DKK Fixed DKK-CIBOR2-DKNA13 Yes 11,375 days 0.01-99,999,999,999.99
Basis swap DKK D%’EEEER' DKK-CIBOR-DKNA13 Yes 11,375 days 0.01-99,999,999,999.99
Basis swap DKK DKSI'((;;"E%RZ' DKK-CIBOR2-DKNA13 Yes 11,375 days 0.01-99,999,999,999.99
L”Wtz:fsr e kD Fixed HKD-HIBOR-HKAB Yes 4,050 days 0.01-99,999,999,999.99
L”Wtz:fsr e kD Fixed HKD-HIBOR-ISDC Yes 4,050 days 0.01-99,999,999,999.99
Basis swap HKD HKE(EA!\%OR- HKD-HIBOR-HKAB Yes 4,050 days 0.01-99,999,999,999.99
Basis swap HKD HK?'SFI'D'SOR‘ HKD-HIBOR-ISDC Yes 4,050 days 0.01-99,999,999,999.99
L”Wtz:]e“ e hue Fixed HUF-BUBOR-Reuters Yes 4,050 days 1-10,000,000,000,000

Basis swap HUF HUE‘S}{’E‘?SOR' HUF-BUBOR-Reuters Yes 4,050 days 1-10,000,000,000,000

L”Wtz:]e“ rate PY Fixed JPY-LIBOR-BBA Yes 15,025 days 1-10,000,000,000,000

Basis swap PY JPYéLéiOR‘ JPY-LIBOR-BBA Yes 15,025 days 1-10,000,000,000,000

Basis swap PY JPY'BLQ/E;OR' Jpgdlﬂ%'éﬁﬁl')s' Yes 11375days  1-10,000,000,000,000

oIS PY Fixed Jpgdlﬂ%'éﬁﬁl')s' No 11375days  1-10,000,000,000,000

LC\E;?“ e uxN Fixed MXN-TIIE-Banxico No 7,700 days 0.01-99,999,999,999.99
LC\E;?“ rat Nok Fixed NOK-NIBOR-OIBOR Yes 5,875 days 0.01-99,999,999,999.99
LC\E;?“ e Nok Fixed NOK-NIBOR-NIBR Yes 5,875 days 0.01-99,999,999,999.99
Basis swap NOK NOK,\]:\‘EQEOR' NOK-NIBOR-NIBR Yes 5,875 days 0.01-99,999,999,999.99
Basis swap NOK Nogl-glgiow NOK-NIBOR-OIBOR Yes 5,875 days 0.01-09,999,999,999.99
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;C\EZLESt e Nzb Fixed NZD-BBR-Telerate Yes 7,700 days 0.01-99,099,999,999.99
;C\EZLESt e Nzb Fixed NZD-BBR-FRA Yes 7,700 days 0.01-99,099,999,999.99
Basis swap NzD N%gfﬁs' NZD-BBR-Telerate Yes 7,700 days 0.01-99,999,999,999.99
Basis swap NZD NZD-BBR- NZD-BBR-FRA Yes 7,700 days 0.01-99,999,999,999.99
oIS NZD Fixed NZDC'g,\ZA'POONU'ﬁbo'S' No 2,025 days 0.01-99,999,999,999.99
Basis swap NZD NZE&BR' NZDC'g,\ZA'POONU'ﬁbo'S' No 2,025 days 0.01-99,999,999,999.99
L”Wtz:fsr e ggp Fixed SGD-SOR-Reuters Yes 7,700 days 0.01-99,999,999,999.99
L”Wtz:fsr e ggp Fixed SGD-SOR-VWAP Yes 7,700 days 0.01-99,999,999,999.99
Basis swap SGD SGRZ-JtSeCr)sR- SGD-SOR-Reuters Yes 7,700 days 0.01-99,999,999,999.99
Basis swap SGD RV SGD-SOR-VWAP Yes 7,700 days 0.01-99,999,999,999.99
L”Wtz:fss‘t e gy Fixed SEK-STIBOR-SIDE Yes 11,375 days 0.01-99,999,999,999.99
Basis swap SEK SEK‘SS;TD'EBOR' SEK-STIBOR-SIDE Yes 11,375 days 0.01-99,999,999,999.99
L”Wtz:]e“ TS Fixed CHF-LIBOR-BBA Yes 11,375 days 0.01-99,999,999,999.99
Basis swap CHF CHF;-B'EOR‘ CHF-LIBOR-BBA Yes 11,375 days 0.01-99,999,999,999.99
oIS CHF Fixed o o No 11,375days  0.01-99,999,999,999.99
L”Wtzge“ rate PLN Fixed PLN-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
LC\E;?“ rate PLN Fixed PLZ-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
Basis swap PLN PLNV'VVIVB'E‘)OR' PLN-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
Basis swap PLN PLZ\;VV:’é%OR' PLZ-WIBOR-WIBO Yes 5,875 days 0.01-99,999,999,999.99
LC\E;?“ e AR Fixed ZAR-JIBAR-SAFEX Yes 11.375 days 0.01-99,999,999,999.99

(b) Forward interest rate agreements having the characteristics set out in the table
below:
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Instrument Currencz
FRA CHFZK
FRA CzZK
FRA DKK
FRA EUR
FRA EUR
FRA GBP
FRA HUF
FRA PY
FRA NOK
FRA NOK
FRA PLN
FRA SEK
FRA usb

Legl

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Fixed

Leg?2

CHF-LIBOR-BBA

CZK-PRIBOR-PRBO

DKK-CIBOR2-

DKNA13

EUR-LIBOR-BBA

EUR-EURIBOR-

Reuters

GBP-LIBOR-BBA

HUF-BUBOR-

Reuters

JPY-LIBOR-BBA

NOK-NIBOR-NIBR

NOK-NIBOR-OIBOR

PLN-WIBOR-WIBO

SEK-STIBOR-SIDE

USD-LIBOR-BBA

1,225 days

1,225 days

1,225 days

1,225 days

1,225 days

1, 225 days

1,225 days

1,225 days

1, 225 days

1, 225 days

1, 225 days

1, 225 days

1, 225 days

Maximum Tenor

Notional Amount

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

1
10,000,000,000,0000-01-

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

(©)

Vanilla inflation rate swaps with constant notional principal having the
characteristics set out in the table below:

Instrument

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

Zero coupon
inflation
indexed swap

Currency

EUR

EUR

GBP

usb

Maximum Tenor

Notional Amount

Legl Leg2
Fixed EUR-EXT-CPI
Fixed FRC-EXT-CPI
Fixed UK-RPI
Fixed USA-CPI-U

30 years

30 years

50 years

30 years

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

0.01-99,999,999,999.99

LCH Limited © 2019

-15 -

November2019May 20




	FCM Product Specific Contract Terms - SwapClear Products_ZAR Basis Removal (March 24 RCC)
	LCH LTD weekly notific_minor amends_22 May 2020
	Product Specific Contract Terms - SwapClear Products_ZAR Basis Removal (March 24 RCC)



