CME DATA SERVICES

BrokerTec European Repo VWAP

BrokerTec is the leading electronic interdealer platform for trading Repo in Europe.
The platform offers unparalleled liquidity in a full range of Repo products across
Europe, including Specifics, General Collateral (GC) and Sterling Delivery-by-Value
(DBV). These are made up of Classic Repos, Buy/Sell Backs, and Floating versus
EONIA in the French market.

The BrokerTec European Repo VWAP file is delivered daily at 5 a.m. London Time, direct from CME Group. The 5 a.m. European
Repo VWAP File is reflective of the previous day's close (T+1), providing volume weighted average prices (VWAP) for each ISIN
traded in the O/N, T/N and S/N Terms, with a 20-day Average Volume.

EUROPEAN REPO VWAP FILE CONTENT - DELIVERED DAILY AT 5 A.M. LONDON TIME

TITLE ‘ DESCRIPTION

BUSINESS DATE Date of update: dd/mm/yyyy

INSTRUMENT See Instrument Definition Table

TERM CODE O=0vernight, T-N=Tom Next, S-N=Spot Next
START DATE Start Date of Instrument

END DATE End Date of Instrument

ISIN ISIN Code for Security

WTD RATE Weighted Average*

20-DAY AVG VOL Volume (in Millions) traded; averaged over 20 days
Low Low

HIGH High

LAST Last

ccy Currency

*Weighted Average Rate is calculated based on completed repo trades that occurred during that day, starting at the EU Repo Market Open to EU Repo Market close
(London time).

& CME Group



Instrument definition*

The tables below will help define the Clearing House & “Instrument” Field in the BrokerTec European Repo VWAP File. The files are
delivered at 5 a.m. London Time, reflective of the previous day's close.

GENERAL COLLATERAL MARKETS

/;K‘SLT:""%'?:E&%“;: GC_COUNTRY NAME_BASKET CRITERIA LCH SA

ESL¢SZ:ALNDS' GC_BIL_COUNTRY NAME_BASKET CRITERIA Bilateral

FRANCE GC_FRANCE_BASKET CRITERIA All baskets are LCH SA

GERMANY GC_SA_GERMAN_BASKET CRITERIA LCH SA
GC_BIL_GERMAN_BASKET CRITERIA Bilateral

UK GILTS GC_GILT_LCH_BASKET CRITERIA or DBV_LCH  LCHLTD
GC_GILT_BIL_BASKET CRITERIA or DBV_BIL Bilateral

ITALY GC_SA_ITALY_BASKET CRITERIA or GC_SA_IT_  LCH SA or CC&G (Whichever CCP the customer uses)
GC_ITALY_BIL_BASKET CRITERIA Bilateral

SPAIN GC_SA_SPAIN_BASKET CRITERIA LCH SA
GC_SPAIN_BSB_BASKET CRITERIA Bilateral

ALL CURRENCIES _SUB_5YR Bonds/Bills with a maximum maturity of 5 Years
_SUB_10YR Bonds/Bills with a maximum maturity of 10 Years
_SUB_15YR Bonds/Bills with a maximum maturity of 15 Years
_SUB_20YR Bonds/Bills with a maximum maturity of 20 Years
_SUB_30YR Bonds/Bills with a maximum maturity of 30 Years
_LINK_ Overnight Index Linked repos
_NO_LINKERS Does not include overnight Index Linked repos
GC_SA_EU European Corp LCH SA
_INCL_FRNS FRNs included
_NO_BILLS Basket does not include Bills
BTF French Fixed rate short term discount bills
BUBILL German discount bills
CCT Common Customs Tariff
BSB Spanish Buy-sell back transaction
LETRAS Spanish short-term fixed income instruments
BTPS Government securities indexed to Italion rate of inflation

*This document includes new naming conventions on some Repo Instruments, as of 3 June 2019 trade date.



SPECIFICS / SPECIALS

FINLAND, IRELAND, =~ Blloteral
PoRTUGAL A~ LCH SA
FRANCE SA_  (No Bilateral Markets) LCH SA
SA_ESTR_ Floating Rate - fixed vs ESTR each day
SA_FIXED_BTF Fixed rate short term discount bills
GERMANY BIL_ Bilateral
SA_ LCH SA
UK GILTS LTD_ LCH Ltd.
BIL_ Bilateral
DBV_ Delivery-by-Value
ITALY SA_ LCH SA
SPAIN BIL_BSB_ Bilateral
SA_BSB LCH SA

*This document includes new naming conuventions on some Repo Instruments, as of 3 June 2019 trade date.

To learn more about BrokerTec European Repo VWAP, please contact cmedatasales@cmegroup.com

cmegroup.com

The content in this communication has been compiled by CME Group for general purposes only and is not intended to provide, and should not be construed as, advice. Although every attempt has
been made to ensure the accuracy of the information within this communication as of the date of publication, CME Group assumes no responsibility for any errors or omissions and will not update
it. Additionally, all examples and information in this communication are used for explanation purposes only and should not be considered investment advice or the results of actual market
experience. This communication does not (within the meaning of any applicable legislation) constitute a Prospectus or a public offering of securities; nor is it a recommendation to buy, sell or retain
any specific investment or service.

CME Group does not represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction or country where such use or distribution
would be contrary to any applicable law or regulation. In any jurisdiction where CME Group is not authorized to do business or where such distribution would be contrary to the local laws and
regulations, this communication has not been reviewed or approved by any regulatory authority and access shall be at the liability of the user.

Certain CME Group subsidiaries are authorized and regulated by regulatory authorities. CME Group subsidiaries are required to retain records of telephone conversations and other electronic
communications for a period of 5 to 7 years where required by certain regulation, copies of which are available on request (which may be subject to a fee). For further regulatory information please
see www.cmegroup.com.

CME Group Benchmark Administration Limited (CBA), Chicago Mercantile Exchange Inc. (including each of their respective subsidiaries and affiliates), their respective officers, directors, employees,
agents, consultants and licensors shall not be liable to any person for any losses, damages, costs or expenses (including, but not limited to, loss of profits, loss of use, and direct or indirect,
incidental, consequential or punitive damages), arising from any errors or inaccuracies made in connection with the calculation or distribution of the CBA benchmarks or market data. The
foregoing limitation of liability shall apply whether a claim arises in contract, tort, negligence, strict liability, contribution or otherwise and whether the claim is brought directly or as a third party
claim. Furthermore, there is no guarantee the continuity of the composition of the CBA benchmarks or market data, nor the continuity of their calculation, nor the continuity of their dissemination,
nor the continuity of their calculation.

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the
Board of Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. All other trademarks are the property
of their respective owners.

Copyright © 2024 CME Group Inc. All rights reserved.
Mailing Address: 20 South Wacker Drive, Chicago, Illinois 60606 PM22MD001G/0224
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