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ICE Eris GBP LIBOR future is first Sterling denominated interest rate swap future to trade on-exchange

LONDON--(BUSINESS WIRE)-- Intercontinental Exchange (NYSE: ICE), a leading operator of global exchanges and clearing houses and

provider of data and listings services, announced that ICE Eris Euribor  and GBP LIBOR interest rate futures reached a record monthly volume

of 8,185 contracts for the month of July. The previous monthly record of 1,719 contracts was set in June 2016.

This Smart News Release features multimedia. View the full release here: http://www.businesswire.com/news/home/20160808005721/en/

ICE Futures Europe launched Eris Euribor  and GBP LIBOR interest rate

futures contracts in June 2015. The ICE Eris GBP LIBOR future is the first

Sterling denominated interest rate swap future to trade on-exchange and

be centrally cleared. The contracts are based on the product design of

the Eris Exchange’s US dollar-denominated standard and flex swap future

contracts.

“We are pleased with the increasing levels of participation and open

interest in Eris interest rate futures,” said David Peniket, President, ICE

Futures Europe. The exchange traded and cleared contracts have a

unique methodology that replicates the economics of interest rate swaps, while increasing capital efficiency as clearing mandates come into

force in Europe.”

Eris interest rate futures contracts are based on the Eris Methodology  and replicate all of the cash flows and economics of comparable

swaps traded in the over-the-counter market, including Price Alignment Interest (PAI), which are incorporated into a single futures-style

variation margin cash flow. Additional contract features include capital, margin and operational efficiencies of exchange-traded, cash-settled

futures contracts, without physical delivery risk at maturity.

ICE Eris interest rate futures benefit from margin offsets with ICE’s extensive interest rate product range which provides a deep pool of liquidity.

Open interest across the ICE interest rate futures and options complex stood at more than 17.9 million as at the end of July.

The Eris futures trade and clear alongside ICE Swapnote , which launched in 2001 as the first ever interest rate swap futures contract, as well

as ICE Futures Europe’s extensive European interest rate futures and options portfolio, providing margin efficiencies for customers.

About Intercontinental Exchange

Intercontinental Exchange (NYSE:ICE) operates the leading network of global futures and equity exchanges and provides world class clearing,

data and listing services across many markets. The New York Stock Exchange is the world leader in capital raising and equities trading.

Trademarks of ICE and/or its affiliates include Intercontinental Exchange, ICE, ICE block design, NYSE and New York Stock Exchange.

Information regarding additional trademarks and intellectual property rights of Intercontinental Exchange, Inc. and/or its affiliates is located at

www.intercontinentalexchange.com/terms-of-use.

Safe Harbor Statement under the Private Securities Litigation Reform Act of 1995 -- Statements in this press release regarding ICE's business

that are not historical facts are "forward-looking statements" that involve risks and uncertainties. For a discussion of additional risks and

uncertainties, which could cause actual results to differ from those contained in the forward-looking statements, see ICE's Securities and

Exchange Commission (SEC) filings, including, but not limited to, the risk factors in ICE's Annual Report on Form 10-K for the year ended

December 31, 2015, as filed with the SEC on February 4, 2016.

About Eris Exchange

The Eris Exchange group includes a futures exchange registered in the U.S. as a Designated Contract Market with the CFTC. The Exchange

lists cash-settled interest rate swap futures with current open interest exceeding 170,000 contracts. For more information, visit Eris Exchange

online at www.erisfutures.com or follow us on Twitter @erisfutures
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Trademarks of Eris Exchange and/or its affiliates include Eris, Eris Exchange, Eris SwapBook, Eris BlockBox,

Eris PAI and Eris Methodology.
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