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Global Trade Repository Overview

There are currently 3 active Trade Repositories (“TRs”) within the DTCC
family of companies:

« DTCC Data Repository (U.S.) LLC — CFTC reporting

« DTCC Data Repository (Japan) KK — JFSA reporting

« DTCC Derivatives Repository Ltd — ODRF reporting

Data is collected by each of these TRs through submissions to the DTCC
network via various methods

The GTR Application processes and validates the submission against
relevant reporting rules

Data is reported by each of these to TRs to:
» |Its relevant regulator
« Afirm that has subscribed to be a User of the TR
* The public
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- | Forex Reporting
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Avalilable User Reports

No.

Report

Report Description

Party Aggregate
Report

Displays the aggregate counterparty notional exposure for each trading party, grouped by
product per the view of the Reporting Party.

Daily Submission
Report

Aggregate report of ACK’s and NACK'’s produced for the submitter

Alleged CP

This report displays all submissions alleged against a Firm

Position Report

USI level position report with verification status

Activity Report

Successful intraday activity and events for a USI with trade details

Warning Report

Highlights possible issues that may need to be addressed however do not warrant the trade
being rejected by the GTR
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Sample User Report Page
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Production | 04/17/2013 04:38 PM

Report Name PDF Csv Excel Report ModDate
\wslFX Jurisdictional Warning Report
Fx Jurigdictional Warning Report Download 04-17-2013.05:48
FX Jurizdictional Warning Report Dowvinload 04-16-2013.10:M1
FX Jurizdictional Warning Report Download 04-15-2013.08:01
FX Jurizdictional Warning Report Download 04-13-2013.12:58
Fx Jurigdictional Warning Report Download 04-12-2013.15:12
FX Jurizdictional Warning Report Dowvinload 04-11-2013.14:22
FX Jurizdictional Warning Report Download 04-10-2013.14:57
\wwlFX Block Trade Report
FX Block Trade Report Download 04-17-2013.09:52
FX Block Trade Report Download 04-16-2013.10:03
FX Block Trade Report Download 04-15-2013.08:M1
FX Block Trade Report Download 04-13-2013.13:20
FX Block Trade Report Download 04-12-2013.15:24
FX Block Trade Report Download 04-11-2013.14:28
FX Block Trade Report Download 04-10-2013.15:M1
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US Public Real Time Ticker

3 04:33:46 PM EDT

L Rounded Addl Frice o I
Action UPlTaxonomy ! bt';t:m" ”G:IIE-:III:I;:H" Currl  Curr2 ”thr:_l Ei?:n Er:ic; tE:':% |I1J E:“’ril“ SErI:t::;l?:::'-:r?:
MEW ForeignExchange:NDF m:ﬁ?;?;gzz 2":;?’33‘:'5';7 D4117/2012 05202013 17 USD COF  18EE32 M M
CANCEL ForsignExchangsNOF m:?;?;?;gzz Zslig:;? 04117/2013 081192013 1 UsSD COP 1853 C”RsE"C M M
MEW  ForsignExchangsMDF m:$?$;g2 zs;ig‘:;? D4117/2013  08/19/2013 0.02 USD BRL  1.99668  AMOUNT M M
MEW ForeignExchange:NDF m:ﬁ?;?;;zz 2":;?’3‘;‘:'2';7 D4117/2012 05202013 s USD COF 185184  PRICE M M
MEW ForsignExchangsNDF m;?;?;?;gzz 2?;?’3‘3’?‘;17 04117/2013  08/19/2013  3.44421  INR USD 5487 FRICE M M
MEW ForeignExchange:NDF m:?;?;?;gzz 2’:;?’33‘:‘;7 04117/2013  0BM9/2013 5467 INR USD 5487 FRICE M M
MEW ForeignExchange:NDF m:?;?;?;gzz 2?;?’32::17 04117/2012  08/19/2013 10934  INR USD 5487 PRICE M M
:.::.I:.E: F:'Eig;:i;;dE'l:::?::C:"n 2:'223;3;‘3;;3? E?S?;l? 04172013 10MTI2013 110 EUR 0.09275  AMOUNT N N
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US Public “Slice” Reports
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Commeaodities Credits Equities Forex Rates Commeodities Credits Equities Forex Rates
Hame Slice Start Slice End Record Count Name As Of
SLICE FOREX 2013 04 17 2081.=ip 19:18 19:17 1 - 0 ICUMULATIVE FOREX 2013 04 18.zip 04/18/2013 08:02 PM 0400 -
SLICE FOREX 2013 04 17 2090.zip 19:168 19:18 1 ) CUMULATIVE FOREX 2013 04 15.zip 04/15/2013 08:02 PM 0400 I
SLICE FOREX 2013 04 17 2089 zip 19:14 19:15 4 CUMULATIVE FOREX 2013 04 14zip 04142013 08:02 PM 0400
SLICE FOREX 2013 04 17 2088 zip 19:14 19:14 1 CUMULATIVE FOREX 2013 04 13.zip 04/13/2013 D8:03 PM -D400
SLICE FOREX 2013 04 17 2087 zip 19:13 19:14 2 CUMULATIVE FOREX 2013 04 12 zip 04/12/2013 10:58 PM -D400 b
SLICE FOREX 2013 04 17 2086.=ip 19:12 19:13 1 CUMULATIVE FOREX 2013 04 11.=zip 04/11/2013 08:02 PM 0400
SLICE FOREX 20132 04 17 2088.=ip 18:11 18:12 4 CUMULATIVE FOREX 2013 04 10.zip 04/10/2012 08:02 PM 0400
SLICE FOREX 2013 04 17 2084 .=ip 19:11 19:11 1 CUMULATIVE FOREX 2013 04 09.zip 04/09:2013 08:02 PM 0400
SLICE FOREX 2013 04 17 2083 zip 19:10 19:11 3 CUMULATIVE FOREX 2013 04 08.zip 04/08/2013 08:02 PM 0400
SLICE FOREX 2013 04 17 2082 zip 19:09 19:10 1 CUMULATIVE FOREX 2013 04 07 zip 04/07/2013 D8:02 PM -D400
SLICE FOREX 2013 04 17 2081 .zip 19:09 19:09 2 j CUMULATIVE FOREX 2013 04 08zip 04/08/2013 10:44 PM D400 j
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ODRF Public Reporting
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Data inciudes transaction activity subject to delayed reporting due to the confidentiality provisions in our operating
procedures, which restrict us from pubdishing data which may allow the identification of & party to the trading activity.
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ODRF Public Reporting - Credits
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Future State

Regulators around the world are considering the value of
public data

EMIR in Europe requires publication by TRs of aggregate
position data

Other jurisdictions in consultation or proposed regulations
have indicated they would require public reporting as well



