Contract Details and Minimum Thresholds (Block, EFS and Basis)
Product

One month SONIA

One month SONIA minus
Three month SONIA

Three month SONIA

Three month SONIA minus
Three month Sterling

Three month Sterling

Long Gilt

3 month Euribor®

Schatz

Type

Notional Size

STIR Future

£1,500,000

Yield Curve
ICS

+1 lot vs -1 lot

STIR Future

£500,000

Cross Product
ICS

STIR Future

LTIR Future

STIR Future

LTIR Future

+1 lot vs -1 lot

£500,000

£100,000

€ 1,000,000

Min
CurveGlobal
Increment
Markets
Price/Value
Code

0.005
£6.25

0.001
£1.25

OSN-SON_

Bobl

LTIR Future

€ 100,000

Bund

LTIR Future

€ 100,000

0.005
€5.00

SNL + month code + year
example Dec19 : SNLZ9

Aqua*

20

50

White

20

50

SNLSNI + month code + year
example Dec19 : SNLSNIZ9

SON
(Aqua* contract in Accrual Period)

SON-STL_

0.005
€12.50

0.005
€5.00

Minimum
Threshold for
Deferred
Publication

SNI + month code + year
example Dec19 : SNIZ9

0.005
£5.00

0.0025
€2.50

Minimum
Threshold

(Aqua* contract in Accrual Period)

0.005
£6.25

€ 100,000

Month and
Pack
Colours

OSN

0.005
£6.25

0.001
£1.25

BLOOMBERG
Codes

STL

GLT

EUI

SNILSI + month code + year
example Dec19 : SNILSIZ9

LSI + month code + year
example Dec19 : LSIZ9

LGL + month code + year
example Dec19 : LGLZ9

LEB + month code + year
example Dec19 : LEBZ9

ALL

20

50

Aqua*

20

50

White

20

50

Red

20

50

Green

20

50

Blue

20

50

Gold

20

50

Purple

20

50

ALL

20

50

Serial

20

50

White

20

50

Red

20

50

Green

20

50

Blue

20

50
50

Gold

20

Purple

20

50

ALL

50

250

Serial

10

25

White

10

25

Red

10

25

Green

10

25

Blue
Gold
Purple

10
10
10

25
40
40

London Time

Pre - Open

Continuous
Trading

Daily
Settlement

Manual Trade
Reporting

Electronic Trade
Reporting

06:30 - 07:30

07:30 - 18:00

16:15

07:30 - 18:00

07:30 - 18:00

06:30 - 07:30

07:30 - 18:00

16:15

07:30 - 18:00

07:30 - 18:00

06:30 - 07:30

07:30 - 18:00

16:15

07:30 - 18:00

07:30 - 18:00

06:30 - 07:30

07:30 - 18:00

16:15

07:30 - 18:00

07:30 - 18:00

06:30 - 07:30

07:30 - 18:00

16:15

07:30 - 18:00

07:30 - 18:00

06:30 - 08:00

08:00 - 18:00

16:15

08:00 - 18:00

08:00 - 18:00

06:30 - 07:00

07:00 - 21:00

16:15

07:00 - 20:30

07:00 - 21:00

SCH

LZS + month code + year
example Dec19 : LZSZ9

ALL

50

250

06:30 - 07:00

07:00 - 21:00

16:15

07:00 - 20:30

07:00 - 21:00

BBL

LBB + month code + year
example Dec19 : LBBZ9

ALL

50

250

06:30 - 07:00

07:00 - 21:00

16:15

07:00 - 20:30

07:00 - 21:00

BND

LBD + month code + year
example Dec 19 : LBDZ9

ALL

50

250

06:30 - 07:00

07:00 - 21:00

16:15

07:00 - 20:30

07:00 - 21:00

The “SONIA” mark is used under licence from the Bank of England (the benchmark administrator of SONIA), and the use of such mark does not imply or express any approval or endorsement by the Bank of England. “Bank of England” and “SONIA” are registered trademarks of the Bank of England.

For more information on curveglobalmarkets.com

info@curveglobalmarkets.com

Bilaterally Negotiated Trades - Validation Rules
Rule

Block Trade
Outrights

Spreads and Strategies*

e-mail completed Trade Reporting Template to etd.tradereporting@lseg.com
electronically registered through front end platforms connected to SOLA

Reporting method choice

Reporting Time limit**

Basis Trade and Exchange of Future for Swap

5 minutes

15 minutes

15 minutes

Reporting Time limit
Last Trading Day

For Interest Rate Derivatives, the Bilaterally Negotiated Trade is reported before the last 1 hour of trading on the Last Trading Day of any delivery / expiry
month

Minimum Volume
requirement

Product and expiry month dependent, see table

Price Validation

Block Trades must be traded at fair market value.

Underlying non Futures
leg details

A Basis Trade or Exchange of Future for Swap transaction must be
executed at a price that is reasonable in light of the commercial
circumstances of the buyer and the seller.
These checks require the price to be between the BBO + 20%
Not required to be reported with the BNT. Records of the underlying leg
must be retained and presented to the exchange in the event of an audit.

Not Applicable

Block Trade Submission

CurveGlobal Markets Supervision

+ 44 (0)207 797 4632

curveglobalmarketssupervision@lseg.com

Production Trading Issues

Derivatives Operations

+44 (0)207 797 3617

Etd.operations@lseg.com

CurveGlobal markets
Document Library

https://www.lseg.com/derivatives/document-library

*Block Trades which consist of two or more legs in the same Listed Product that are traded simultaneously and contingently to achieve a weighted average/blended price qualify as a Block Trade strategy
**Where a Bilaterally Negotiated Trade is agreed outside of the Trade Reporting hours specified in the relevant Contract Specification, the transaction must be reported within the applicable time periods set out
in the table above from the next time the Trade Reporting window reopens.
Version 21st August 2019

For more information on curveglobalmarkets.com

info@curveglobalmarkets.com

Disclaimer
The “SONIA” mark is used under licence from the Bank of England (the benchmark administrator of SONIA), and the use of such mark does not imply or express any approval or endorsement by
the Bank of England. “Bank of England” and “SONIA” are registered trademarks of the Bank of England.
By making this communication Curve Global Limited does not intend to invite or induce you to engage in any investment activity for the purposes of the UK regulatory regime (other than, where
relevant, in respect of the London Stock Exchange plc’s exempt activities of operating UK-regulated investment exchanges and of LCH Limited providing clearing services in the UK).
The materials presented by CurveGlobal Limited to illustrate its products or services (the Materials) are for information purposes only and do not constitute, nor purport to effect, an offering of,
or solicitation of offers to purchase or subscribe for, any securities, the provision of investment or trading advice or an intermediation in activities pertaining to the marketing of securities,
futures contracts, options on futures, swaps or other commodities. No person should act on the basis of the Materials.
The Materials are being given on the basis that each person in the United Kingdom to whom it is issued is reasonably believed to be such a person as is described in Article 19 (“Investment
professionals”) or Article 49 (“High net worth companies, unincorporated associations etc”) of The Financial Services and Markets Act 2000 (Financial Promotion) Order 2005 or is a person to
whom this Memorandum may otherwise lawfully be distributed.
The information in the Materials, which does not purport to be comprehensive, has been provided by CurveGlobal Limited and has not been independently verified. While this information has
been prepared in good faith, no representation or warranty, express or implied, is or will be made and no responsibility or liability is or will be accepted by CurveGlobal Limited or by any of its
affiliates, officers, employees or agents as to or in relation to the accuracy or completeness of the information in the Materials or any other written or oral information made available to any
interested party or its advisers and any such liability is expressly disclaimed.
Any prospective offering, sale and use of products and services by CurveGlobal Limited, including the use of the Materials or any offer materials made available by CurveGlobal Limited in
connection with the offering and sale of products and services to or their use by audiences in the US, is subject to all applicable US Federal securities and commodities laws and regulations.
The Materials and other written or oral information supplied from time to time by or on behalf of CurveGlobal Limited may include statements that may constitute "forward-looking statements"
within the meaning of the safe harbour provisions of the U.S. Private Securities Litigation Reform Act of 1995. Forward-looking statements are not historical facts, but instead represent only our
beliefs regarding future events, many of which, by their nature, are inherently uncertain and outside our control. These statements include statements other than historical information or
statements of current condition and may relate to our future plans and objectives and results. By identifying these statements in this manner, you are alerted to the possibility that our actual
results and condition may differ, possibly materially, from the anticipated results and condition indicated in these forward-looking statements.
CurveGlobal Limited does not exclude any liability for, or remedy in respect of, fraudulent misrepresentation.

© 2019 CurveGlobal Limited

For more information on curveglobalmarkets.com

info@curveglobalmarkets.com

