OSTTRE

XVA Pre-Deal Check Analytics

Run pre-deal scenarios to understand the incremental XVA costs of your trading decisions.

An essential tool for traders, risk managers, and front office users, the OSTTRA triCalculate XVA Pre-Deal Check Analytics
enable you to assess the potential impact of new derivative trades on valuation adjustments (XVA) across CVA, DVA, FVA,
MVA, KVA and ColVA. Achieve full transparency into how pre-deal decisions will affect exposure profiles including expected
exposures and expected IM. Easy to use, the user-friendly web interface allows you to input ‘what-if’ deals and measure
incremental XVA utilising OSTTRA triCalculate’s comprehensive XVA derivatives pricing libraries.

‘What-if’ scenarios to enable informed trading decisions
- Check incremental XVA implications before a trade is executed to optimise risk exposures and capital implications.

- Run scenarios, including potential new trade(s) against single or multiple counterparties, netting sets and/or intraday
trades and have insight into the real ‘all in’ cost of a trade.

- Assess the XVA impact of a trade termination by entering the proposed trade ID.
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Benefits
- Extensive product coverage

Supports a wide range of derivative products, all major asset classes - both vanilla and exotic.
» What-if’ scenarios

Run scenarios, including potential new trade(s) against single or multiple counterparties, netting sets and/or intraday
trades and have insight into the real ‘all in’ cost of a trade.

- Connect seamlessly
Leverages the existing OSTTRA triCalculate infrastructure without the need for implementation efforts.
« Flexible and efficient

Allows multiple teams to focus on informed trading or risk decisions removing operational burden.
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User-friendly interface for ‘what-if’ scenarios
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For more information please email info@osttra.com

The information in this presentation is confidential. Any unauthorised use, without the express permission of OSTTRA Group Ltd or any of its subsidiaries including TriOptima AB
(“OSTTRA") is prohibited. All logos and trademarks contained on this presentation are and remain the property of their respective owners. OSTTRA makes no warranty, express or
implied, as to the accuracy, timeliness or completeness of the information, or as to the results to be attained by you or others from its use and shall not be in any way liable to recipient
for any inaccuracies or omissions. You hereby acknowledge that you have not relied upon any warranty, guaranty or representation made by OSTTRA. The information herein is not, and
should not be construed as, an offer or solicitation to sell or buy any product, investment, security or any other financial instrument or to participate in any particular trading strategy.
Without limiting the foregoing, OSTTRA shall have no liability whatsoever to any recipient, whether in contract, in tort (including negligence, under warranty, under statute or otherwise,
in respect of any loss or damage suffered by any recipient as a result of or in connection with any information provided, or any course of action determined, by it or any third party,
whether or not based on any information provided. Your sole remedy for dissatisfaction with the information herein is to stop using it and this limitation of relief is a part of the bargain
between the parties. You agree to indemnify, defend and hold harmless OSTTRA from and against any claim, action or demand, including, without limitation, reasonable legal fees, made
by any third party against OSTTRA due to or arising out of your use of the information.

TriOptima AB operates the following services: triResolve, triReduce, triBalance, triCalculate and RESET. TriOptima AB is regulated by the Swedish Financial Supervisory Authority for
the reception and transmission of orders in relation to one or more financial instruments and for the execution of orders on behalf of clients. TriOptima AB is registered with the U.S.
National Futures Association as an introducing broker. TriOptima AB (UK Branch) is regulated by the Financial Conduct Authority for arranging deals in investments and dealing in
investments as agent. TriOptima AB (Singapore Branch) is registered with the Monetary Authority of Singapore as an exempt OTC derivatives broker.

TriOptima materials are directed to Eligible Counterparties and Professional Clients only and are not intended for Non-Professional Clients (as defined in the Swedish Securities Market
Law (lag (2007:528) om vardepappersmarknaden)) or equivalent in a relevant jurisdiction.
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