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Initial Margin Analytics

Firms that are in scope for the calculation and posting of initial margin rules on uncleared
portfolios are faced with a variety of operational challenges. OSTTRA triCalculate can help
you streamline your IM processes and make more informed IM business decisions

with comprehensive IM analytics.

Today’s planning. Tomorrow’s success Proven, comprehensive, & customisable

IM analytics provides crucial insight into your options for IM  IM analytics are customisable to your requirements and can

calculation, and helps analyse the impact of trading against ~ be provided on a periodical or ad-hoc basis. With no upfront

different counterparties. fees, all that's required to get started is a simple trade file in
any format, representing a real or hypothetical portfolio.

How it works

OSTTRA triCalculate IM analytics helps clients who are in-scope or preparing to be in-scope for the IM rules to
understand and optimise their IM exposure:
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With IM analytics you can determine:

SIMM™ vs. Schedule

Both the schedule method and the ISDA Standard Initial Margin Model (SIMM) are widely used throughout the industry. We
support both methodologies and can help in the SIMM™ vs. schedule decision-making process with analytics on the effects
of each methodology on IM costs.

SIMM™ Sample

party_id counterparty_id sllo  risk_class sensitivity_type bucket trade_count pledgor_im  secured_Im

DEMO__ TEST COUNTERFARTY. 13 4,984.065924 4.853,965789
OEMO  TEST COUNTERPARTY _RatesFx 13 4,984,065924 4853965759
DEMO  TEST COUNTERPARTY RatesFX FX 9 4575507489 ¢509.875.2¢3
DEMO  TEST COUNTERPARTY RatesFX FX vega 4 511333995 511,333,995
DEMO  TEST COUNTERPARTY RatesFX FX Vvega EURGBP. 2 128754147 128754147
DEMO  TEST COUNTERPARTY RatesFX FX Vega usogeP 2 421254187 421,254,187
DEMO  TEST COUNTERPARTY RatesFX FX Curvature 4 65732236 o
DEMO  TEST COUNTERPARTY RatesFX FX Curvature EURGBP 2 3,763,165 3,763,165
DEMO  TEST COUNTERPARTY RatesFX FX Curvature UsoGEP 2 9,876,162 9,876,162
DEMO  TEST COUNTERPARTY RatesFX FX Deits 9 3998540248 3998540248
DEMO  TEST COUNTERPARTY RatesFX FX Deita uso 7 3937.210387 3857.210387
DEMO  TEST COUNTERPARTY RatesFX FX Delta R 2 306188572 306,782,858
DEMO  TEST COUNTERPARTY RatesFX IR 13 553080546  553,090,56
DEMO  TEST COUNTERPARTY RatesFX IR Delta 13 554080546  S54,090.56
DEMO  TEST COUNTERPARTY RatesFX IR oeits GBe 11 493780945 493,780,945
DEMO  TEST COUNTERPARTY RatesFX IR Delta uso 7 200343139 200,323,159
DEMO  TEST COUNTERPARTY RatesFX IR Deita R 2 42,152650 42,152,650

Schedule Sample

SCHEDULE

IM requirement NetReplacementCost GrossReplacementCost NetReplacementCost GrossReplacementCost

pamy_laicotntcrmarty id fosctdoss (% of notional exposure) aHcc koSS I EoktyMtm Pledger Party Pledgor Party Secured Party Secured Party plcdgdicim
DEMO  TEST COUNTERPARTY Credit: 0-2 year duration 2 0 1] 1]

DEMO  TEST COUNTERPARTY Credit: 2-5 year duration 5 [ 0 [}

DEMO  TEST COUNTERPARTY  Credit 5+ year duration 10 0 ] 0

DEMO  TEST COUNTERPARTY Commodity 15 [ [ 0

DEMO  TEST COUNTERPARTY  Equity 15 [} o ]

DEMO TEST COUNTERPARTY  Foreign Exchange L} 8 3,155478,000 -512,666

DEMO  TEST COUNTERPARTY Interest Rate: 0-2 year duration 1 2 504,250,000 1,266,000

Sample your future IM costs How to redistribute risk

It's essential to understand what your IM cost will be OSTTRA triBalance can help simplify your OTC de rivatives
IM analytics allows you to identify a suitable portf portfolios and reduce funding costs of meeting initial

for your first week’s, month’s, and year’s worth of margin obligations. This is achieved through multilateral
trading and to simulate your IM cost across all rebalancing of counterparty risk exposures.

eligible relationships, allowing a more accurate The service is available for FX, rates and equity risk
depiction of your IM cost. classes and can optimise across both bilateral and

cleared relationships..
Which counterparties are in-scope and when

It is a requirement to actively exchange regulatory Bringing it all together with a seamless IM solution

IM with all in-scope counterparties that exceed the With IM analytics providing the insights you need to decide
IM threshold. We can help you prioritise setting up your IM calculation method, identify and prioritise in-scope
your IM agreements where you anticipate this counterparties and reduce IM funding costs, you can then
threshold to be breached sooner rather than later. use our seamless IM solution to calculate your inputs,

manage your margin calls and resolve your disputes.

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
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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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