ISTTRA

POST-TRADE PROCESSING

OSTTRA Trade Processing for Repo

Streamline your Repo Post-Trade workflows. OSTTRA provides end-to-end trade processing
and workflow solutions across global derivatives and FX markets - from post-trade notices
of execution, trade confirmation and allocations to clearing and reporting.

OSTTRA Trade Processing for Repo brings new efficiencies
to the Repo market. The service establishes a set of
industry standard electronic workflows for Repo trade
affirmation, confirmation and life-cycle event management,
built on OSTTRA MarkitWire’s extensive global network. By
creating a legally confirmed record, updated through the
trade lifecycle, the service helps meet growing regulatory
demands to increase settlement efficiency, minimising
trade breaks due to a consistent data model and reducing
trade confirmation processing times from days to minutes.

Coupled with realtime trade affirmation and confirmation,
the establishment of a ‘golden’ trade record allows OSTTRA
MarkitWire to be a central hub for further post-trade
connectivity in the Repo market, giving participants the
opportunity to consolidate their various connectivity
methods into one single place and remove the burden of
maintaining these links directly.

Workflow Overview

Trades confirmed by OSTTRA MarkitWire can be
seamlessly viewed directly in OSTTRA triResolve, driving
standardisation of data for reconciliation, bringing improved
efficiency, cost reduction and greater transparency
between counterparties.

In addition the matched transaction can be leveraged to
achieve settlement STP through SWIFT connectivity to
custodians and depositories*

The solution also supports seamless trade submissions to
arange of clearing houses and provides a comprehensive
capture of clearing status information. In addition, the
solution is directly connected to the OSTTRA LimitHub
service allowing participants to verify limits prior to clearing
if necessary.™”

Trade Negotiation
D e >

1. Trade details
i OSTTRA
v MarkitWire

Dealer OMS —— 2. Submit Block

Post matching

-->| Dealer submits to

block details to create splits

OSTTRA MarkitWire

via APl or GUI I .
4a. Confirmed splits - “

STP of confirmed & status updates |

allocated trades back

of block, MW will

1. Trade details

OSTTRA
Trade Manager V%
2. Unmatched

777777777777777 —

OTM matches alleged ‘Cllent OMS

\

block & |Client submits
allocations

'trade file containing
allocations, or
alleges via GUI

3. Allege Allocations

4b. Matched
,,,,,,,,,,,,,,,, Confirmed & Status ———|  Confirmed message
Updates and updates

processed

into Dealer OMS &
subsequent updates

OSTTRA 1

R Lifecyéle Events

ISTTRA

The home of MarkitServ, Traiana, TriOptima & Reset
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Supported events and contracts

Lifecycle Events Contract Types Durations

New deals Repurchase Term

Amendments Sell/Buyback Overnight

Blocks & Allocations Agency & Principle Open

Terminations Triparty Forwards

Rerates/Reprice Cross Currency Evergreen

Substitutions Fixed/Floating rate Extendables

Rolls

Backloading

Key Benefits

- Reduced settlement costs and penalties: up-front - Standard workflows: via extensive industry
affirmation and confirmation of tradeson T engagement and alignment with the OSTTRA

MarkitWire rulebook
- Settlement STP: achieved through SWIFT

connectivity to custodians and depositories” - Golden trade record: enables direct settlement
instruction and avoids mismatches on settlement
- Improved settlement efficiency: key economic trade date*
details are confirmed on T, and lifecycle events are
agreed in near real-time - Standardisation of data: brings operational alignment

between OSTTRA MarkitWire and collateral &
- Reduced operational costs: through automated trade reconciliation teams using OSTTRA triResolve, with

and lifecycle event affirmation minimal input needed and no additional cost
- Faster confirmations: using APl workflows and pre- - Clearing Connectivity: centralised clearing house
agreed legal terms connectivity allowing for single integration point to
CCPs™

- Avoid settlement breaks: Share and match Standard
Settlement Instructions (SSls) on the platform

*Future enhancements

“*Future development initially to support UST Clearing mandate

For more information please email info@osttra.com

The information contained herein is confidential. Any unauthorised use, without the express permission of OSTTRA Group Ltd (‘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 the 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 contained 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.

OSTTRA comprises MarkitSERV, Traiana, TriOptima and RESET. TriOptima AB is regulated by the Swedish Financial Supervisory Authority and operates the following services: triResolve,
triReduce, triBalance, triCalculate and RESET. For more information, please visit https://osttra.com/
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