01 Jul 2019 - 30 Sep 2019

AD
03 Jul 2019
Table 1 - Execution Venue
I As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
I 2019-07-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

\ il ial Instrument Instrument Cl Currency |
| Exotic AD 100000.00 USD lots _Exotic usb |

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of { Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer I
‘ Exotic 1 0.70 13:52:00 230.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 0.70 0.70 0.70 0.70 |

Table 5 - Cost Information

\ Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) \

[ Exotic 241.04 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total Value C or Withdrawn Rfq i / Median Tr Size exec Median T ion Size all Mkt. Makers \
‘ Exotic 1 1 16,173,600.00 0 1 230.00 230.00 0 ‘
Table 9 - Timings

\ Instrument Mean & s) Mean & isi s) Median & s) Median & Provision(s) I

| Exotic 0.00 1,560.00 0.00 2,340.00 |




BO

31 Jul 2019
Table 1 - Execution Venue

| asof Venue LEI

Outages Outage number Outage Avg. Sched. A Sched. Auction

Sched. A

tion Duration Fail. T

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt

‘2019-07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Fil ial Instrument

Instrument Cl

Currency I

\ Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usD \

Table 3 - Price Information

Time of i Tr

\ Instrument Time (T) Size Range

g Total Price

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Consumer Accumulator 1

2,837.00 17:52:23

10.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument

Avg. Trans. Price Lowest Price

Avg. Trans. Price gl

Price \

[ Consumer Accumulator 2,837.00

2,837.00 2,837.00

2,837.00 |

Table 5 - Cost Information

[ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 21.38

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans.

Total { Value C: or Withdrawn Rfq

/ ifi Median Tr Size exec Median Ti Size all D

Mkt. Makers |

\ Consumer Accumulator 1

1 17,022,000.00 0

1 10.00 10.00

o]

Table 9 - Timings

& ion(s) Median & Provision(s) |

I Instrument Mean A

) Mean & (s) Median

I Consumer Accumulator

600.00 180.00

900.00 270.00 |

13 Aug 2019
Table 1 - Execution Venue

Sched. A Sched. Auction

Sched. A

tion Duration Fail. T

Fail. T

[ asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Value |

‘2019-08-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Cl

Currency \

‘ Consumer Accumulator BO 600.00 USD lots Consumer Accumulator UsD ‘

Table 3 - Price Information

Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Instrument Time (T) Size Range

g Total

I Consumer Accumulator 1

29.73 16:33:00

20.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument

Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Price

Price |

\ Consumer Accumulator 29.73

29.73 29.73

29.73 |

Table 5 - Cost Information

I Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 51.08

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

/ ifi Median Tr Size exec Median Tr: Size all D

\ Instrument Orders i Trans.

Total i Value C: or Withdrawn Rfq

‘ Consumer Accumulator 1

1 356,760.00 0

1 20.00 20.00

of

Table 9 - Timings

s) Median & Pr (s) |

\ Instrument Mean A

s) Mean & s) Median

[ Consumer Accumulator

1,800.00 6,180.00

2,700.00 9,270.00 |

19 Aug 2019
Table 1 - Execution Venue

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. A

tion Duration Fail. T

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt

[ Asof Venue LEI

‘2019-08-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Cl

Currency \

‘ Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usb ‘

Table 3 - Price Information

\ Instrument Time (T) Size Range

Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

g Total

\ Consumer Accumulator 1

29.30 15:00:00

15.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price |

\ Consumer Accumulator 29.30

29.30 29.30

29.30 |

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Consumer Accumulator 32.97

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

I Instrument Orders Trans.

/ Modified Median Tr Size exec Median Tr: Size all D

Total Value C; or Withdrawn Rfq

[ Consumer Accumulator 1

1 263,700.00 0

1 15.00 15.00

o]

Table 9 - Timings

{ Instrument Mean

s) Mean & (s) Median

s) Median & Provision(s) |

\ Consumer Accumulator

4,740.00 521.00

7,110.00 781.50 |




28 Aug 2019
Table 1 - Execution Venue

Venue LEI

Mkt

Sched.

Sched. Auction

| asof

Country of Authority Mkt

Outages Outage number Outage Avg.

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument ClI Currency

Consumer Accumulator BO 600.00 USD lots
Producer Accumulator BO 600.00 USD lots

Consumer Accumulator usb
Producer Accumulator usb

Table 3 - Price Information

Instrument

Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator
Producer Accumulator

1
1

28.52 17:58:00
28.28 17:58:00

20.00 RFQ N/A Im
20.00 RFQ N/A Im

N/A
N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price

Price

Consumer Accumulator 28.65
Producer Accumulator 28.28

28.65
28.28

28.52
28.28

28.79
28.28

Table 5 - Cost Information

Instrument i Fees

S url

Market Data 3rd Party Fee:

Value of Costs (%)

Consumer Accumulator 62.37
Producer Accumulator 19.01

0 0 0.0
0 0 0.0

0 http://wwww.amius.com
0 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Trans. Total Value C

Size exec Median T

B

Mkt. Makers

or Withdrawn Rfq

/ Median Tr

Consumer Accumulator 2
Producer Accumulator 1

2 687,684.00
1 339,360.00

0
0

0
0

Table 9 - Timings

Instrument Mean A

& i ) Mean

& ision(s) Median

& ion(s) Median

Consumer Accumulator
Producer Accumulator

3,300.00
3,300.00

3,879.00
3,879.00

4,950.00
4,950.00

5,818.50
5,818.50

04 Sep 2019
Table 1 - Execution Venue

Mkt

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

| asof Venue LEI

Country of Authority Mkt

Outages Outage number Outage Avg.

Value |

| 2019-09-04 Amius Limited 213800C1LIRH!

XHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument ClI Currency

Consumer Accumulator BO 600.00 USD lots
Producer Accumulator BO 600.00 USD lots

Consumer Accumulator usb
Producer Accumulator usD

Table 3 - Price Information

Instrument

Time (T) Size Range g Total

Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator
Producer Accumulator

1
1

29.25 19:35:00
28.93 19:35:00

10.00 RFQ N/A Im
20.00 RFQ N/A Im

N/A
N/A

Table 4 - Price Information

Price

Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price

Consumer Accumulator 29.54
Producer Accumulator 28.93

29.54
28.93

29.25
28.93

29.85
28.93

Table 5 - Cost Information

Instrument

Fees Modifi:

Market Data 3rd Party Fees url

Value of Costs (%)

Consumer Accumulator 72.17
Producer Accumulator 11.29

0 0 0.0
0 0 0.0

0 http://wwww.amius.com
0 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Trans. Total Value C

B,

or Withdrawn Rfq

Median Tr

Size exec Median T

Size all

Mkt. Makers

Consumer Accumulator 3
Producer Accumulator 1

3 531,720.00
1 347,160.00

0
0

10.00
20.00

0
0

Table 9 - Timings

Instrument Mean A

& i s) Mean

& isi s) Median

s) Median

& Pr

(s)

Consumer Accumulator
Producer Accumulator

1,620.00
1,620.00

1,638.00
1,645.00

2,430.00
2,430.00

2,458.50
2,467.50




12 Sep 2019
Table 1 - Execution Venue

Mkt

Oul

Sched. Sched. Auction

| As Of Venue LEI Country of Authority Mkt

tages Outage number Outage Avg.

Sched. Auction Duration Fail. Ti Fail. T Fail. T

Value |

‘2019-09-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

of

Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency \
I Producer Accumulator BO 600.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

I Instrument Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1

29.10

14:45:52

15.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price

Price I

| Producer Accumulator 29.10 29.10

29.10

29.10 |

Table 5 - Cost Information

| Instrument

Fees Market Data 3rd Party Fees

url

Value of Costs (%) |

‘ Producer Accumulator 47.67 0 0 0.00

http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C:

Mkt. Makers |

or Withdrawn Rfq Received /

Median Tr Size exec Median T Size all D

\ Producer Accumulator 1 1 261,900.00

0

1 15.00 15.00

o]

Table 9 - Timings

| Instrument Mean

Acceptance & s) Mean

& ision(s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 1,680.00

420.00

2,520.00 630.00 |

17 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt

Mkt

Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg.

Fail. T

Fail. T

Value |

‘2019-09-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument ClI Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usb
Producer Accumulator BO 600.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Price Time of i Tr

Instrument Time (T) Size Range g Total

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1
Producer Accumulator 1

17:56:00
17:56:00

10.00 RFQ N/A Im N/A
10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price

Price

30.57
30.22

Consumer Accumulator
Producer Accumulator

30.57
30.22

30.43
30.22

30.71
30.22

Table 5 - Cost Information

Instrument Fees Modifi:

Market Data 3rd Party Fees url

Value of Costs (%)

Consumer Accumulator
Producer Accumulator

35.05 0 0 0.0
22.87 0 0 0.0

0 http://wwww.amius.com
0 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Total Value C:

or Withdrawn Rfq

Median Tr Size exec Median T

/ i Size all

Mkt. Makers

Consumer Accumulator 2 2
Producer Accumulator 1 1

366,840.00
181,320.00

0
0

10.00
10.00

0
0

Table 9 - Timings

Instrument

Mean A & s) Mean

& s) Median

s) Median & Pr (s)

Consumer Accumulator
Producer Accumulator

1,020.00
1,020.00

1,400.00
1,411.00

1,530.00 2,095.00
1,530.00 2,116.50




25 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency \
I Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usD ‘

Table 3 - Price Information

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Instrument Time (T) Size Range g Total

\ Consumer Accumulator 1 29.30 16:23:00

15.00 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price I

\ Consumer Accumulator 29.30 29.30 29.30

29.30 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Consumer Accumulator 28.07 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Size all D

Mkt. Makers |

/ Median Tr Size exec Median Ti

| Instrument Orders Trans. Total Value C: or Withdrawn Rfq

\ Consumer Accumulator 1 1 263,700.00 0

1 15.00

15.00

o]

Table 9 - Timings

| Instrument Mean Acceptance & s) Mean &

(s) Median

Acceptance &

s) Median & Pr

B

\ Consumer Accumulator 2,520.00 449.00

3,780.00

673.50 |

BP

11 Sep 2019
Table 1 - Execution Venue

Sched. A

Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Fail. T

| asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Value |

‘2019-09-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| Fil Instrument Instrument Ci Currency I
| Producer Accumulator BP 62500.00 USD lots Producer Accumulator usb |

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

| Instrument Time (T) Size Range Total Price Time of Tr

I Producer Accumulator 1 1.24 12:05:33

12.90 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price eighted Avg. Trans. Price Lowest Price

Price |

\ Producer Accumulator 1.24 1.24 1.24

1.24 |

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 173.72 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Size all D

Mkt. Makers |

/ i Median Tr Size exec Median Tr:

| Instrument Orders i Trans. Total Value C or Withdrawn Rfq

‘ Producer Accumulator 1 1 1,017,320.00 0

1 12.90

12.90

o]

Table 9 - Timings

s) Median & Pr

(s) |

| Instrument Mean A & s) Mean & s) Median

[ Producer Accumulator 240.00 2,040.00

360.00

3,060.00 |




BR

29 Jul 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. A Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-07-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument Cl Currency |
‘ Exotic BR 100000.00 USD lots Exotic usD
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer I
‘ Exotic 1 0.26 14:42:03 3.55 RFQ N/A Im N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 0.26 0.26 0.26 0.26 |
Table 5 - Cost Information
[ Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |
\ Exotic 11.08 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
\ Instrument Orders 1) Trans. Total Value C or Withdrawn Rfq / i Median Tr Size exec Median T ion Size all D Mkt. Makers \
| Exotic 1 1 90,560.50 0 1 3.55 3.55 o]
Table 9 - Timings
I Instrument Mean & s) Mean & (s) Median & ion(s) Median & Provision(s) \
I Exotic 1,020.00 1,920.00 1,530.00 2,880.00 ]
09 Aug 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. A Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Value |
‘ 2019-08-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
\ Fi ial Instrument Instrument C Currency |
‘ Exotic BR 100000.00 USD lots Exotic usb
Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer \
I Exotic 1 4.07 16:41:00 7.74 RFQ N/A Voice N/A
Table 4 - Price Information
{ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 4.07 4.07 4.07 4.07 |
Table 5 - Cost Information
I Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%) I
\ Exotic 24.15 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
\ Instrument Orders i Trans. Total Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all D Mkt. Makers \
| Exotic 1 1 3,152,115.00 0 1 7.74 7.74 o]
Table 9 - Timings
\ Instrument Mean A & s) Mean & (s) Median & s) Median & Pr s) \
| Exotic 1,860.00 600.00 2,790.00 900.00 |
20 Sep 2019
Table 1 - Execution Venue
I As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Tr Value |
‘ 2019-09-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
\ Fi ial Instrument Instrument C Currency |
| Exotic BR 100000.00 USD lots _Exotic usb
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer \
‘ Exotic 1 0.24 11:44:21 42.37 RFQ N/A Voice N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Higl t Price \
| Exotic 0.24 0.24 0.24 0.24 |
Table 5 - Cost Information
\ Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%) \
‘ Exotic 104.43 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
I Instrument Orders Trans. Total Value C: lled or Withdrawn Rfq / Median Tr ion Size exec Median Ti Size all Mkt. Makers \
| Exotic 1 1 999,932.00 o 1 42.37 42.37 o]
Table 9 - Timings
| Instrument Mean A & s) Mean & (s) Median & ion(s) Median & Provision(s) |
| Exotic 300.00 420.00 450.00 630.00 |




23 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-09-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |

I Exotic BR 100000.00 USD lots Exotic usb

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 0.24 18:48:00 20.50 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I

| Exotic 0.24 0.24 0.24 0.24 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \

‘ Exotic 45.41 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \

| Exotic 1 1 485,235.00 0 1 20.50 20.50 o]

Table 9 - Timings

| Instrument Mean Acceptance & s) Mean & s) Median Acceptance & s) Median & Provision(s) |

| Exotic 1,500.00 660.00 2,250.00 990.00 |




01 Jul 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt

Mkt i Outages Outage number Outage Avg. Sched. A

Sched. Auction

Sched. A

Duration Fail. T

Fail. T

Fail. Tr

Value |

‘2019-07-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument Classification Currency|

\ Exotic C_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

Price Time of

\ Instrument Time (T) Size Range

g Total

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1

415.75

17:30:00 20.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price \

| Exotic 415.75

415.75 415.75

415.75 |

Table 5 - Cost Information

[ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

| Exotic 12.47

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans.

Total i Value C

or Withdrawn Rfq i /

Median Tr Size exec Median Ti Size all D

Mkt. Makers \

| Exotic 1

1 415,750.00

0 1 20.00 20.00

0

Table 9 - Timings

I Instrument Mean &

s) Mean &

(s) Median & s) Median & Provisi s)\

| Exotic

360.00 540.00 540.00 810.00 ]

09 Jul 2019
Table 1 - Execution Venue

[ asof Venue LEI

Country of Authority Mkt

Mkt i Outages Outage number Outage Avg. Sched. A

Sched. Auction

Sched. A

Duration Fail. T

Fail. T

value |

‘2019-07-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Classification Currency|

‘ Exotic C_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

Price Time of

I Instrument Time (T) Size Range

g Total

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

433.25

19:04:00 5.00 RFQ N/A Voice N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price |

| Exotic 433.25

433.25 433.25

433.25 |

Table 5 - Cost Information

I Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) I

| Exotic 7.13

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Total i Value C

Median Tr Size exec Median Ti ion Size all D

\ Instrument Orders i Trans.

or Withdrawn Rfq i /

Mkt. Makers \

‘ Exotic 2

2 216,625.00

0 2 5.00 5.00

0]

Table 9 - Timings

\ Instrument Mean &

s) Mean &

(s) Median & s) Median & Pr s) |

[Exoﬁc

300.00 3,540.00 450.00

5,310.00 |

10 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. A

Duration Fail. T

Fail. T

Fail. Tr

[ Asof Venue LEI

Country of Authority Mkt

Mkt i Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\.' ial Instrument Instrument Cl

Currency |

‘ Exotic C_ 50.00 USD lots Exotic

usD

Table 3 - Price Information

\ Instrument Time (T) Size Range

g Total Price Time of

Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

434.75

19:04:40 33.00 RFQ N/A Voice N/A

Table 4 - Price Information

‘ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Higl

t Price \

| Exotic 434.75

434.75 434.75

434,75 |

Table 5 - Cost Information

\ Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) \

| Exotic 63.71

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans.

Total Value C

lled or Withdrawn Rfq /

Median Tr ion Size exec Median Ti Size all

Mkt. Makers \

| Exotic 1

1 717,337.50

0 1 33.00 33.00

o]

Table 9 - Timings

[ Tnstrument Mean A &

s) Mean &

s) Median & Provision(s) |

(s) Median &

\Exoﬁc

18.00 2,700.00 27.00

4,050.00 |




12 Jul 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Exotic C_ 50.00 USD lots Exotic usD
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 452.00 16:33:33 40.00 RFQ N/A Voice N/A
Exotic 1 460.00 19:22:00 50.00 RFQ N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price
Consumer Accumulator 453.75 453.17 452.00 455.50
Exotic 460.00 460.00 460.00 460.00
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Consumer Accumulator 103.36 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 89.10 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D Mkt. Makers
Consumer Accumulator 2 2 1,359,500.00 () 2 30.00 30.00 0
Exotic 1 1 1,150,000.00 0 1 45.00 45.00 0
Table 9 - Timings
Instrument Mean A & { ) Mean & (s) Median & ion(s) Median & Provision(s)
Consumer Accumulator 1,140.00 434.00 1,170.00 509.00
Exotic 420.00 900.00 630.00 1,350.00
15 Jul 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
| 2019-07-15  Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom 0 0 0 o
Table 2 - Type of Financial Instrument
| i ial Instrument Instrument C Currency |
\ Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price  Time of { Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer I
‘ Consumer Accumulator 1 459.00 13:12:00 188.00 RFQ N/A Im N/A
Table 4 - Price Information
| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price \
| consumer Accumulator 459.00 459.00 459.00 459.00 |
Table 5 - Cost Information
| Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) |
[ Consumer Accumulator 340.60 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
l Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers |
\ Consumer Accumulator 0 1 4,314,600.00 0 1 188.00 188.00 0 |
Table 9 - Timings
| Instrument Mean & i s) Mean & (s) Median & i s) Median & Provisi s) \
| consumer Accumulator 0.00 60.00 0.00 90.00 |




18 Jul 2019
Table 1 - Execution Venue

| As Of Venue L

EI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-07-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl

Currency |

| Exotic C_ 50.00 USD lots _Exotic

usb

Table 3 - Price Information

| Instrument Time (T) size Range

] Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

434.25 15:54:00

50.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 434.25

434.25 434.25 434.25 ‘

Table 5 - Cost Information

| Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 77.22

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans.

Total Value C or Withdrawn Rfq

/ Median Tr Size exec Median Ti Size all Mkt. Makers \

| Exotic 1

1 1,085,625.00 0

1 50.00 50.00 o]

Table 9 - Timings

| Instrument Mean

Acceptance & ion(s) Mean & ision(s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

780.00 0.00

1,170.00 0.00 |

19 Jul 2019
Table 1 - Execution Venue

| As Of Venue L

EI Country of Authority Mkt Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument CI Currency

Exotic C_ 50.00 USD lots
Producer Accumulator C_ 50.00 USD lots

Exotic usb
Producer Accumulator usb

Table 3 - Price Information

Price Time of

Instrument Time (T) Size Range Total

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator
Exotic

1 431.25 16:16:24
1 431.25 16:16:54

20.00 RFQ N/A Voice N/A
20.00 RFQ N/A Voice N/A

Table 4 - Price Information

Price

Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Exotic 431.25
Producer Accumulator 431.25

431.25 431.25
431.25 431.25

431.25
431.25

Table 5 - Cost Information

Instrument ion Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%)

Exotic 56.43
Producer Accumulator 52.87

0 0 0.00 http://wwww.amius.com
0 0 0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Trans. Total i Value Ci

or Withdrawn Rfq

/ i Median Tr

Size exec Median T ion Size all i Mkt. Makers

Exotic 1
Producer Accumulator 1

1 431,250.00 0
1 431,250.00 0

1 20.00 20.00
1 20.00 20.00

0
0

Table 9 - Timings

Instrument Mean A

& s) Mean & s) Median A & s) Median & Pr (s)

Exotic
Producer Accumulator

60.00 420.00
60.00 420.00

90.00 630.00
90.00 630.00




22 Jul 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-07-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument CI Currency

Exotic C_ 50.00 USD lots
Producer Accumulator C_ 50.00 USD lots

Exotic usb
Producer Accumulator usb

Table 3 - Price Information

Instrument

Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator
Exotic

1
1

427.00 14:46:59
422.25 18:26:30

25.00 RFQ N/A Im
30.00 RFQ N/A Im

N/A
N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Hit Price

Exotic 422.25
Producer Accumulator 427.00

422.25
427.00

422.25 422.25
427.00 427.00

Table 5 - Cost Information

Instrument i Fees

Market Data 3rd Party Fees url

Value of Costs (%)

Exotic 27.62
Producer Accumulator 64.60

0 0
0 0

0.00 http://wwww.amius.com
0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Trans. Total Value

Size exec Median T

Size all D

Mkt. Makers

C: or Withdrawn Rfq

/ Median Tr

Exotic 1
Producer Accumulator 1

1 633,375.00
1 533,750.00

0
0

0
0

Table 9 - Timings

Instrument Mean A

& i ) Mean

& ision(s) Median

& ion(s) Median & Pr

Exotic
Producer Accumulator

110.00
60.00

10.00
59.00

165.00
90.00

23 Jul 2019
Table 1 - Execution Venue

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Fail. T

Fail. Tr

Value |

‘2019»07-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| i ial Instrument

Instrument Ci Currency |

\ Producer Accumulator C_ 50.00 USD lots

Producer Accumulator usb

Table 3 - Price Information

[ Instrument

Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer ‘

| Producer Accumulator  15:30:00

1 419.50

839,000.00

N/A Voice N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price

Price Hi Price \

Avg. Trans. Price Lowest

‘ Producer Accumulator 419.50

419.50

419.50 419.50 |

Table 5 - Cost Information

| Instrument Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 98.60

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders

Trans. Total i Value

Mkt. Makers |

Size all

C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti

\ Producer Accumulator 2

2 839,000.00

0

2 20.00

20.00

o]

Table 9 - Timings

| Instrument Mean

& i s) Mean

& ision(s) Median

& { s) Median & Pr

BY

\ Producer Accumulator

61.00

60.00

91.00

90.00 |




30 Jul 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-07-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency |

| Exotic C_ 50.00 USD lots _Exotic usb

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

‘ Exotic 13:30:00 1 413.00 826,000.00 N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I

| Exotic 413.00 413.00 413.00 413.00 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \

‘ Exotic 36.23 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
| Exotic 2 2 826,000.00 0 2 20.00 20.00 o]
Table 9 - Timings

| Instrument Mean Acceptance & s) Mean & s) Median & s) Median & Provision(s) |

| Exotic 300.00 1,800.00 450.00 2,700.00 |

31 Jul 2019

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. T Value |
‘ 2019-07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency |

\ Exotic C_ 50.00 USD lots Exotic Usb

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 405.00 15:47:00 30.00 RFQ N/A Voice N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 406.38 406.05 405.00 410.00 |

Table 5 - Cost Information

| Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) \

[ Exotic 137.51 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq i / Median Tr Size exec Median Ti ion Size all Mkt. Makers \
| Exotic 4 4 2,234,000.00 0 4 30.00 30.00 o]
Table 9 - Timings

I Instrument Mean s) Mean & s) Median & i s) Median & Provision(s) I

| Exotic 1,950.00 600.00 2,430.00 900.00 |




01 Aug 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-08-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Exotic C_ 50.00 USD lots Exotic usb
Producer Accumulator C_ 50.00 USD lots Producer Accumulator usD
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 400.00 15:25:00 20.00 RFQ N/A Voice N/A
Exotic 1 397.50 15:44:00 30.00 RFQ N/A Voice N/A
Producer Accumulator 1 397.25 17:55:00 20.00 RFQ N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. Price gl Avg. Trans. Price Lowest Price Price
Exotic 398.33 398.13 397.50 400.00
Producer Accumulator 397.25 397.25 397.25 397.25
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Exotic 51.68 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 61.78 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq 1] / i Median Tr Size exec Median Ti ion Size all D Mkt. Makers
Exotic 3 3 1,592,500.00 0 3 30.00 30.00 0
Producer Accumulator 2 2 794,500.00 0 2 20.00 20.00 0
Table 9 - Timings
Instrument Mean & i s) Mean & (s) Median & { s) Median & Provisi s)
Exotic 1,660.00 600.00 2,610.00 1,350.00
Producer Accumulator 600.00 300.00 900.00 450.00
02 Aug 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt Segment Outages Outage number Outage Avg. { Sched. A Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-08-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
| Fi ial Instrument Instrument Classification Currency |
‘ Exotic C_ 50.00 USD lots Exotic usD
Table 3 - Price Information
| Instrument Time (T) Size Range g Total Price Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer \
[ Exotic 11:30:00 1 404.00 303,000.00 N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 404.00 404.00 404.00 404.00 |

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%) I

\ Exotic 20.05 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq i / i Median Tr Size exec Median Ti Size all Desi Mkt. Makers \
| Exotic 0 1 303,000.00 0 1 15.00 15.00 o]
Table 9 - Timings

| Instrument Mean A & s) Mean & (s) Median & s) Median & Pr s) \

‘ Exotic 57,600.00 807.00 86,400.00 1,210.50 ‘




06 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-08-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
I F Instrument Instrument Cl Currency |
| Exotic C_ 50.00 USD lots _Exotic usb
Table 3 - Price Information
{ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 404.50 19:20:00 15.00 RFQ N/A Voice N/A
Table 4 - Price Information
I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I
| Exotic 404.50 404.50 404.50 404.50 |
Table 5 - Cost Information
\ Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \
‘ Exotic 45.89 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
\ Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
| Exotic 3 3 910,125.00 0 3 15.00 15.00 o]
Table 9 - Timings
| Instrument Mean Acceptance & s) Mean & ision(s) Median & ion(s) Median & Provision(s) |
| Exotic 1,200.00 600.00 1,800.00 900.00 |
08 Aug 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-08-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
\ F Instrument Instrument Ci Currency |
\ Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \
\ Consumer Accumulator 1 417.00 18:49:00 50.00 RFQ N/A Voice N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price \
| consumer Accumulator 417.17 417.07 417.00 417.50 |
Table 5 - Cost Information
[ Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) |
[ Consumer Accumulator 90.17 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all Mkt. Makers |
| consumer Accumulator 3 3 1,438,900.00 0 3 10.00 10.00 o
Table 9 - Timings
I Instrument Mean & i s) Mean & ision(s) Median & { s) Median & Provisi s) I
| consumer Accumulator 2,680.00 340.00 4,410.00 0.00 |
12 Aug 2019
Table 1 - Execution Venue
] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Tr i Value |
l 2019-08-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
Instrument Instrument Cl Currency |
\ Exotic C_ 50.00 USD lots Exotic UsD
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 403.25 15:56:00 3.00 RFQ N/A Voice N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 403.25 403.25 403.25 403.25 |
Table 5 - Cost Information
\ Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) [
\ Exotic 6.24 0 0 0.00 http://wwww.amius.com as per ex-post I
Table 6 - Likelihood of Execution
‘ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all Mkt. Makers ‘
| Exotic 1 1 60,487.50 0 1 3.00 3.00 o]
Table 9 - Timings
\ Instrument Mean & s) Mean & isi s) Median & i s) Median & Provisi s) \
‘ Exotic 5,160.00 1,560.00 7,740.00 2,340.00 ‘




13 Aug 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

of

Table 2 - Type of Financial Instrument

I F Instrument Instrument Cl

Currency |

| Exotic C_ 50.00 USD lots _Exotic

usb

Table 3 - Price Information

Total Price Time of i Tr

| Instrument Time (T) size Range g

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

381.50 18:39:00

10.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 381.50

381.50 381.50 381.50 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 20.20 0

0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ Median Tr Size exec Median Ti Size all

\ Instrument Orders Trans.

Total Value C or Withdrawn Rfq

Mkt. Makers \

| Exotic 1

1 190,750.00 0

1 10.00 10.00

0

Table 9 - Timings

| Instrument Mean Acceptance &

s) Mean & s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

7,740.00 2,760.00

11,610.00 4,140.00 ‘

27 Aug 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

[ Aasof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-08-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Cl

Currency |

\ Exotic C_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

| Instrument Time (T) Size Range gl

Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Exotic 1

368.00 18:47:00

398.00 RFQ N/A Voice N/A

Table 4 - Price Information

. Trans. Price Lowest

\ Instrument Avg. Trans. Price i Avg

Price Highest Price \

| Exotic 368.00

368.00 368.00 368.00 ‘

Table 5 - Cost Information

] Instrument Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 839.26 0

0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans.

Total i Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

| Exotic 1

1 7,323,200.00 0

1 398.00 398.00

0

Table 9 - Timings

I Instrument Mean &

s) Mean &P s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

1,020.00 600.00

1,530.00 900.00 |

04 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

l2019>09-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Cl

Currency |

\ Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range

g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Producer Accumulator 1

359.75 18:45:29

20.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Price \

Avg. Trans. Price Lowest Price

‘ Producer Accumulator 359.75

359.75 359.75

359.75 |

Table 5 - Cost Information

\ Instrument Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 23.76

0 0 0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

Mkt. Makers |

[ Instrument Orders i Trans.

Total i Value C

or Withdrawn Rfq

/ Modified Median Tr Size exec Median T ion Size all D

\ Producer Accumulator 0

1 359,750.00 0

1 20.00 20.00

o]

Table 9 - Timings

\ Instrument Mean

& i s) Mean &

(s) Median &

s) Median & Provisi s)\

‘ Producer Accumulator

60.00 60.00

90.00 90.00 |




06 Sep 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

of

Table 2 - Type of Financial Instrument

I F Instrument Instrument Cl

Currency |

| Exotic C_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

Total Price Time of i Tr

| Instrument Time (T) Size Range g

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

354.75 19:19:00

10.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 354.75

354.75 354.75 354.75 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 15.74 0

0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ Median Tr Size exec Median Ti Size all

\ Instrument Orders Trans.

Total Value C or Withdrawn Rfq

Mkt. Makers \

| Exotic 1

1 177,375.00 0

1 10.00 10.00

0

Table 9 - Timings

| Instrument Mean Acceptance &

s) Mean & s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

540.00 600.00

810.00 900.00 |

13 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

[ Aasof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ ;

Instrument

Instrument Cl

Currency |

\ Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

[ Instrument Time (T) Size Range

g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1

368.25 13:47:33

30.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 368.25

368.25 368.25

368.25 |

Table 5 - Cost Information

I Instrument Fees

Market Data 3rd Party Fees Url

Value of Costs (%) |

[ Producer Accumulator 35.64

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total

Mkt.

Makers |

Value C:

or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 0

1 552,375.00 0

1 30.00 30.00

o]

Table 9 - Timings

I Instrument Mean

& i s) Mean &

(s) Median &

s) Median & Provisi s)‘

\ Producer Accumulator

72,120.00 0.00

108,180.00 0.00 |

16 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

l2019>09-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument Ci

Currency |

\ Exotic C_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g

Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

373.25 16:20:07

40.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price \

| Exotic 373.25

373.25 373.25 373.25 |

Table 5 - Cost Information

\ Instrument Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

| Exotic 98.60 0

0 0.00 http://wwww.amius.com

as per ex-post I

Table 6 - Likelihood of Execution

‘ Instrument Orders i Trans.

Total i Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

\ Exotic 0

1 746,500.00 0

1 40.00 40.00

0

Table 9 - Timings

s) Mean & s) Median

\ Instrument Mean &

& i s) Median & Provisi s)\

‘ Exotic

180.00 60.00

270.00 90.00 |




cc

03 Jul 2019
Table 1 - Execution Venue

Mkt

Outages Outage number Outage Avg.

Sched. A

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

[ asof Venue LEI Country of Authority Mkt

‘2019-07-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument CI Currency I
\ Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information

Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Instrument Time (T) Size Range g Total

‘ Consumer Accumulator 1

2,439.00 16:14:06

110.00 RFQ N/A

Im

N/A

Table 4 - Price Information

Avg. Trans. Price Lowest

Price Price \

\ Instrument Avg. Trans. Price gl

[ Consumer Accumulator 2,439.00 2,439.00

2,439.00

2,439.00 |

Table 5 - Cost Information

Market Data 3rd Party Fees url

Value of Costs (%) |

[ Instrument ion Fees

\ Consumer Accumulator 249.40 0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

C: or Withdrawn Rfq

Median Tr Size exec

Median Ti

Size all_D

Mkt. Makers |

\ Instrument Orders Trans. Total i Value

\ Consumer Accumulator 1 1 2,682,900.00

0

1 110.00

110.00

o]

Table 9 - Timings

& ion(s) Median

& Provision(s) |

& ision(s) Median

I Instrument Mean ) Mean

I Consumer Accumulator 60.00

1,380.00

90.00

2,070.00 |

11 Jul 2019
Table 1 - Execution Venue

Sched. A

Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Value |

Outages Outage number Outage Avg.

| Asof Venue LEI Country of Authority Mkt

Mkt

‘2019-07-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

\ Fil Instrument Instrument Cl Currency \
‘ Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb ‘

Table 3 - Price Information

Price  Time of T

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Instrument Time (T) Size Range g Total

Consumer Accumulator 1
Consumer Accumulator 1

2,504.00 13:45:58
2,485.00 16:03:45

153.00 RFQ N/A
51.00 RFQ N/A

Im
Im

N/A
N/A

Table 4 - Price Information

Avg. Trans. Price Lowest

Price Hi Price \

\ Instrument Avg. Trans. Price

2,494.50 2,499.28

‘ Consumer Accumulator

2,485.00

2,504.00 |

Table 5 - Cost Information

Fees url

Value of Costs (%) |

] Instrument Fees Market Data 3rd Party

[ Consumer Accumulator 556.21 0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Median Tr Size exec

Median T

Size all

Mkt. Makers |

[ Instrument Orders Trans. Total

Value C:

or Withdrawn Rfq

\ Consumer Accumulator 2 2

5,098,470.00 0

2 102.00

102.00

o]

Table 9 - Timings

& i s) Median

& Provision(s) |

s) Mean

& ision(s) Median

\ Instrument Mean &

\ Consumer Accumulator 450.00

810.00

510.00

870.00 |




12 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

‘2019-07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
I F Instrument Instrument Cl Currency \
I Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb ‘

Table 3 - Price Information

Time (T) Size Range g Total Price  Time of i Tr
2,512.00 16:09:52

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
80.00 RFQ N/A Im N/A

{ Instrument
\ Consumer Accumulator 1

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I
‘ Consumer Accumulator 2,512.00 2,512.00 2,512.00 2,512.00 ‘

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

Market Data 3rd Party Fees url
0.00 http://wwww.amius.com

\ Instrument ion Fees
‘ Consumer Accumulator 179.09 0 0

Table 6 - Likelihood of Execution

or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D

Mkt. Makers |

\ Instrument Orders Trans. Total Value C:

\ Consumer Accumulator 1 1 2,009,600.00 0 1 80.00 80.00

o]

Table 9 - Timings
\ Instrument Mean Acceptance & s) Mean & (s) Median Acceptance & s) Median & Provisi s) \
| consumer Accumulator 720.00 840.00 1,080.00 1,260.00 |

15 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
\ F Instrument Instrument Cl Currency \
\ Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price  Time of i Tr
\ Consumer Accumulator 1 2,435.00 15:27:17

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
45.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Consumer Accumulator 2,435.00 2,435.00 2,435.00 2,435.00 ‘

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

Market Data 3rd Party Fees Url
0.00 http://wwww.amius.com

I Instrument Fees
[ Consumer Accumulator 102.03 0 0

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median T ion Size all

Mkt. Makers |

\ Consumer Accumulator 1 1 1,095,750.00 0 1 45.00 45.00

o]

Table 9 - Timings
I Instrument Mean & i s) Mean & (s) Median & s) Median & Provisi s) I
| consumer Accumulator 240.00 300.00 360.00 450.00 |

16 Jul 2019
Table 1 - Execution Venue

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

[2019»07-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

[ inancial Instrument Instrument C Currency |
\ Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr
\ Consumer Accumulator 1 2,479.05 14:08:18

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
250.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Consumer Accumulator 2,479.05 2,479.05 2,479.05 2,479.05 [

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post |

Market Data 3rd Party Fees url
0.00 http://wwww.amius.com

\ Instrument Fees
\ Consumer Accumulator 495.08 0 0

Table 6 - Likelihood of Execution

Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all D

Mkt. Makers |

\ Consumer Accumulator 1 1 6,197,615.00 0 1 250.00 250.00

o]

Table 9 - Timings

A & i s) Mean & (s) Median & s) Median & Provisi s)\
120.00 0.00 180.00 0.00 ‘

\ Instrument Mean
‘ Consumer Accumulator




22 Jul 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

‘2019-07-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

I Fi ial Instrument Instrument Cl Currency \
[ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb ]

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price  Time of i Tr
\ Producer Accumulator 1 2,552.00 13:43:42
Table 4 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
18.50 RFQ N/A Im N/A

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 2,549.00 2,548.08 2,546.00 2,552.00 ‘

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 156.62 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D

\ Producer Accumulator 2 2 1,363,220.00 0 2 26.75 26.75

o]

Table 9 - Timings

\ Instrument Mean Acceptance & i s) Mean & (s) Median Acceptance & s) Median & Provisi s) \
\ Producer Accumulator 1,110.00 240.00 1,440.00 360.00 \

23 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

‘2019-07-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
\ F Instrument Instrument Cl Currency \
\ Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price  Time of i Tr
\ Consumer Accumulator 1 2,482.00 15:36:21

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
90.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Consumer Accumulator 2,482.00 2,482.00 2,482.00 2,482.00 ‘

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

Market Data 3rd Party Fees Url
0.00 http://wwww.amius.com

] Instrument Fees
[ Consumer Accumulator 335.79 0 0

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median T ion Size all

Mkt. Makers |

\ Consumer Accumulator 1 1 2,233,800.00 0 1 90.00 90.00

o]

Table 9 - Timings

I Instrument Mean & i s) Mean & (s) Median & s) Median & Provisi s)‘
| consumer Accumulator 1,440.00 120.00 2,160.00 180.00 |

07 Aug 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

[2019»08-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument C i i Currency ‘
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr
\ Producer Accumulator 1 2,323.00 11:39:57

Table 4 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
64.00 RFQ N/A Im N/A

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 2,323.00 2,323.00 2,323.00 2,323.00 ‘

Table 5 - Cost Information

Value of Costs (%) |

\ Instrument ion Fees Market Data 3rd Party Fees url
as per ex-post |

\ Producer Accumulator 104.70 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / Modified Median Tr Size exec Median Ti Size all D

\ Producer Accumulator 1 1 1,486,720.00 0 1 64.00 64.00

o]

Table 9 - Timings

\ Instrument Mean & i s) Mean & (s) Median & s) Median & Provisi s) \
‘ Producer Accumulator 1,380.00 240.00 2,070.00 360.00 ‘




10 Sep 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

I Fi ial Instrument

Instrument C Currency \

I Producer Accumulator CC 10.00 USD lots

Producer Accumulator usb ‘

Table 3 - Price Information

Time (T) Size Range g Total Price  Time of i Tr

{ Instrument

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator

1 2,315.00 09:56:04 6.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

| Producer Accumulator 2,315.00

2,315.00 2,315.00 2,315.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Value of Costs (%) |

Market Data 3rd Party Fees url

‘ Producer Accumulator 11.37

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders

Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D

Mkt. Makers |

\ Producer Accumulator 1

1 138,900.00 0 1 6.00 6.00

o]

Table 9 - Timings

[ Instrument Mean

(s) Median Acceptance & s) Median & Provision(s) |

Acceptance & i ) Mean &

\ Producer Accumulator

1,560.00 0.00 2,340.00 0.00 ‘

11 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

[ Asof Venue LEI

Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument

Instrument C Currency \

\ Producer Accumulator CC 10.00 USD lots

Producer Accumulator usb \

Table 3 - Price Information

[ Instrument

Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator

1 2,300.00 17:03:20 35.75 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

‘ Producer Accumulator 2,304.00

2,303.38 2,300.00 2,308.00 ‘

Table 5 - Cost Information

I Instrument Fees

Market Data 3rd Party Fees Url Value of Costs (%) |

[ Producer Accumulator 143.55

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders

Mkt. Makers |

Trans. Total i Value C: or Withdrawn Rfq i / Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 2

2 1,422,330.00 0 2 30.88 30.88

o]

Table 9 - Timings

I Instrument Mean

& i s) Mean & (s) Median & s) Median & Provisi s)‘

\ Producer Accumulator

0.00 0.00 0.00 0.00 |

12 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis

[2019»09-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Ci Currency ‘

\ Producer Accumulator CC 10.00 USD lots

Producer Accumulator usb \

Table 3 - Price Information

\ Instrument

Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator

1 2,313.70 14:34:16 74.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

‘ Producer Accumulator 2,313.70

2,313.70 2,313.70 2,313.70 |

Table 5 - Cost Information

\ Instrument Fees

Market Data 3rd Party Fees url Value of Costs (%) |

\ Producer Accumulator 118.93

0 0 0.00 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Mkt. Makers |

[ Instrument Orders

Trans. Total i Value C: or Withdrawn Rfq / Modified Median Tr Size exec Median Ti ion Size all D

\ Producer Accumulator 1

1 1,712,138.00 0 1 74.00 74.00

o]

Table 9 - Timings

\ Instrument Mean

& i s) Mean & (s) Median & s) Median & Provisi s)\

‘ Producer Accumulator

120.00 300.00 180.00 450.00 ‘




13 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I Fi ial Instrument Instrument Cl Currency \
[ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb ]

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,330.00 11:01:47

25.50 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument

Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

‘ Producer Accumulator 2,330.00 2,330.00 2,330.00 2,330.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 38.79 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Median Tr Size exec Median Ti Size all D

\ Instrument Orders Trans. Total Value C:

or Withdrawn Rfq Received /

Mkt. Makers |

\ Producer Accumulator 1 1 594,150.00 0

1 25.50 25.50

o]

Table 9 - Timings

\ Instrument Mean Acceptance & i s) Mean & (s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 120.00 480.00

180.00 720.00 |

16 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument C Currency \
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,372.00 15:12:46

25.25 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

‘ Producer Accumulator 2,375.50 2,375.51 2,372.00 2,379.00 ‘

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 105.80 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

Mkt. Makers |

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 2 2 1,199,627.50 0

2 25.25 25.25

o]

Table 9 - Timings

I Instrument Mean & i s) Mean & (s) Median

& ion(s) Median & Provision(s) |

\ Producer Accumulator 30.00 180.00

30.00 240.00 |

17 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg. Sched. Auctis Sched. Auction

l2019>09-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument Ci Currency ‘
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,374.00 09:59:21
Producer Accumulator 1 2,400.00 17:21:24

25.00 RFQ N/A Im N/A
50.00 RFQ N/A Im N/A

Table 4 - Price Information

[ Instrument

Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

\ Producer Accumulator 2,387.00 2,391.40 2,374.00 2,400.00 \

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 159.29 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ dified Median Tr Size exec Median Ti ion Size all D

Mkt. Makers |

I Producer Accumulator 2 2 1,793,500.00 0

2 37.50 37.50

o]

Table 9 - Timings

s) Median & Provisi ‘s)‘

\ Instrument Mean A & i s) Mean & (s) Median

\ Producer Accumulator 30.00 150.00

30.00 150.00 |




18 Sep 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I Fi ial Instrument Instrument Cl Currency \
I Producer Accumulator CC 10.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,417.00 16:37:05

24.75 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 2,417.00 2,417.00 2,417.00 2,417.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 43.33 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Median Tr Size exec Median T Size all D

\ Instrument Orders Trans. Total Value C:

or Withdrawn Rfq Received /

Mkt. Makers |

\ Producer Accumulator 1 1 598,207.50 0

1 24.75 24.75

o]

Table 9 - Timings

[ Instrument Mean Acceptance & i ) Mean & (s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 0.00 0.00

0.00 0.00 |

19 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

[ Aasof Venue LEI

Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument C Currency \
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,430.00 13:03:10

24.50 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 2,430.00 2,430.00 2,430.00 2,430.00 ‘

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 44.30 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

Mkt. Makers |

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 1 1 595,350.00 0

1 24.50 24.50

o]

Table 9 - Timings

I Instrument Mean & s) Mean & (s) Median

& ion(s) Median & Provision(s) |

| Producer Accumulator 0.00 0.00

0.00 0.00 |

20 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis

l2019>09-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument Ci Currency ‘
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,477.00 10:22:29
Producer Accumulator 1 2,445.00 14:41:33

24.25 RFQ N/A Im N/A
248.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
\ Producer Accumulator 2,461.00 2,447.88 2,445.00 2,477.00 \

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 636.76 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ dified Median Tr Size exec Median Ti ion Size all D

Mkt. Makers |

I Producer Accumulator 2 2 6,664,272.50 0

2 136.13 136.13

o]

Table 9 - Timings

s) Median & Provision(s) |

\ Instrument Mean A & s) Mean & (s) Median

\ Producer Accumulator 0.00 0.00

0.00 0.00 |




23 Sep 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

I Fi ial Instrument Instrument Cl Currency \
[ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb ]

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,464.00 11:48:47 67.50 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 2,468.00 2,466.10 2,464.00 2,472.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 244.35 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Value of Costs (%) |
as per ex-post

\ Instrument Orders Trans. Total Value C:

Mkt. Makers |

or Withdrawn Rfq Received / Median Tr

Size exec Median Ti Size all D

\ Producer Accumulator 2 2 2,256,480.00 0 2 45.75

45.75

o]

Table 9 - Timings

\ Instrument Mean Acceptance & s) Mean & (s) Median Acceptance & s) Median

& Provision(s) |

\ Producer Accumulator 0.00 0.00 0.00

0.00 |

24 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-09-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument C Currency \
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

Instrument

Time (T) Size Range g Total Price Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,470.00 11:04:27 23.75 RFQ N/A Im
Producer Accumulator 1 2,459.00 11:34:15 145.00 RFQ N/A Im
Producer Accumulator 1 2,471.00 15:15:42 87.00 RFQ N/A Im

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
| Producer Accumulator 2,466.67 2,464.12 2,459.00 2,471.00 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url
[ Producer Accumulator 563.85 0 0 0.00 http://wwww.amius.com
Table 6 - Likelihood of Execution

Value of Costs (%) |
as per ex-post

| Instrument Orders i Trans. Total Notional Value C

Mkt. Makers |

or Withdrawn Rfq i / i Median Tr

Size exec Median T ion Size all

\ Producer Accumulator 3 3 6,301,945.00 0 3 87.00

87.00

o]

Table 9 - Timings

\ Instrument Mean & i s) Mean & (s) Median & s) Median

& Provision(s) |

\ Producer Accumulator 0.00 0.00 0.00

0.00 |

25 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Value |

Fail. Tr

[2019»09-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

[ inancial Instrument Instrument Classification Currency |
\ Producer Accumulator CC 10.00 USD lots Producer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Producer Accumulator 1 2,473.00 15:01:34 23.50 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
| Producer Accumulator 2,473.00 2,473.00 2,473.00 2,473.00 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |
\ Producer Accumulator 87.68 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total { Value C: or Withdrawn Rfq / Modified Median Tr

Size exec Median T ion Size all D

Mkt. Makers |

\ Producer Accumulator 1 1 581,155.00 0 1 23.50

23.50

o]

Table 9 - Timings

\ Instrument Mean A & i s) Mean & (s) Median & s) Median

& Provision(s) |

‘ Producer Accumulator 0.00 0.00 0.00

0.00 |




27 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0

0

o]

Table 2 - Type of Financial Instrument

ial Instrument

Instrument C

Currency \

I Producer Accumulator CC 10.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

I Instrument

Time (T) Size Range g Total Price

Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator

1 2,509.00

13:20:19

23.00 RFQ

N/A Im N/A

Table 4 - Price Information

I Instrument

Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price I

| Producer Accumulator 2,509.00

2,509.00 2,509.00

2,509.00 |

Table 5 - Cost Information

| Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 93.07

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument

Orders Trans. Total

Value C

or Withdrawn Rfq Received /

Median Tr

Size exec Median T Size all D

Mkt. Makers |

\ Producer Accumulator 1

1 577,070.00

0 1

23.00 23.00

o]

Table 9 - Timings

| Instrument Mean

Acceptance &

s) Mean & ision(s)

Median Acceptance &

s) Median & Provision(s) |

\ Producer Accumulator

0.00 0.00

0.00 0.00 |

CRD

07 Aug 2019
Table 1 - Execution Venue

| Aasof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number

Outage Avg. Sched. A Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Fail. T

Value |

‘2019-08-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0

0

o]

Table 2 - Type of Financial Instrument

| Fil ial Instrument  Instrument C Currency I

| Exotic CRD 450.00 BRL lots _Exotic BRL |

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of T ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

I Exotic 1 40.20 17:07:00 50.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 40.58 40.48 40.20 41.35 |

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%) I

\ Exotic 171.65 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all D Mkt. Makers \
| Exotic 3 3 3,842,865.00 0 3 50.00 50.00 o]
Table 9 - Timings

| Instrument Mean & s) Mean & (s) Median & s) Median & Pr s) \

[ Exotic 4,800.00 1,200.00 8,460.00 1,800.00 ]




cT

06 Aug 2019
Table 1 - Execution Venue

[ asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-08-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Classification Currency|
‘ Exotic CT 500.00 USD lots Exotic usD

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of i Al

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1 58.59 19:00:00

68.00 RFQ N/A Voice N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest

Price

[ Exotic 58.59 58.59 58.59

58.59 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Exotic 52.69 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

|!nstrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ i Median Ti Size exec Median T ion Size all Desi Mkt. Makers \

‘ Exotic 1 1 1,992,060.00 0

1 68.00 68.00 o]

Table 9 - Timings

|Instrument Mean & ion(s) Mean & ision(s) Median

& ion(s) Median & Provision(s) |

| Exotic 1,680.00 1,920.00

2,520.00 2,880.00 |

26 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. { Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Fail. T

Value |

‘2019-09-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| Fi ial Instrument  Instrument Classification Currency |
‘ Exotic CT 500.00 USD lots Exotic usD

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of T

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1 63.00 15:18:00

180.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest

Price

‘ Exotic 63.00 63.00 63.00

63.00

Table 5 - Cost Information

I Instrument ion Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) I

\ Exotic 139.48 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

|Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq

/ i Median Tr Size exec Median T ion Size all Desi Mkt. Makers \

| Exotic 0 1 5,670,000.00 0

1 180.00 180.00 o]

Table 9 - Timings

|Instrument Mean & s) Mean & (s) Median

& s) Median & Pr s) |

‘ Exotic 1,980.00 300.00

2,970.00 450.00 |




EC

31 Jul 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. Sched. A Sched. Auction

Sched. A

Duration Fail. T

Fail. Tr

Value |

Fail. T

‘2019-07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Ci Currency I

| Consumer Accumulator EC 125000.00 USD lots Consumer Accumulator usb |

Table 3 - Price Information

\ Instrument

Time (T) Size Range g Total

Price Time of

Ti ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

‘ Consumer Accumulator

1 1.12

17:01:34

2.70 RFQ N/A Im N/A |

Table 4 - Price Information

\ Instrument Avg. Trans. Price

gl Avg. Trans. Price Lowest Price

Price \

[ Consumer Accumulator 1.12

1.12 1.12

112

Table 5 - Cost Information

[ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 7.43

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders

Trans. Total

Value C:

or Withdrawn Rfq 1] /

Median Tr Size exec Median T Size all_D

Mkt. Makers |

\ Consumer Accumulator 1

1 376,987.50

0 1 2.70 2.70

o]

Table 9 - Timings

I Instrument Mean A

& { ) Mean &

(s) Median &

s) Median & Provision(s) |

I Consumer Accumulator

0.00 0.00

0.00 0.00 |

03 Sep 2019
Table 1 - Execution Venue

[ asof Venue LEI

Sched. A Sched. Auction

Sched. A

Duration Fail. T

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Fail. T

Value |

‘2019-09-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fil ial Instrument

Instrument Cl

Currency I

‘ Exotic EC 125000.00 USD lots Exotic

usb |

Table 3 - Price Information

I Instrument Time (T) Size Range

g Total Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

| Exotic 1

1.11 15:14:00

387.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest

Price |

| Exotic 1.11

1.11 1.11

111

Table 5 - Cost Information

I Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) I

| Exotic 162.23

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans.

Total i Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti Size all D

Mkt. Makers \

‘ Exotic 1

1 53,802,675.00 0

1 387.00 387.00

0]

Table 9 - Timings

\ Instrument Mean A &

s) Mean & (s) Median

& s) Median & Pr s) |

[Exoﬁc

2,220.00 180.00

3,330.00 270.00 |

27 Sep 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. A

Duration Fail. T

Fail. T

Fail. Tr

Value |

‘2019-09-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Cl

\ Fii ial Instrument

Currency \

| Exotic EC 125000.00 USD lots Exotic

usD |

Table 3 - Price Information

\ Instrument Time (T) Size Range

Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

g Total

| Exotic 1

1.23 17:05:40

5.00 RFQ N/A Im N/A

Table 4 - Price Information

‘ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest

Price |

| Exotic 1.23

1.23 1.23

1.23 |

Table 5 - Cost Information

\ Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) \

| Exotic 37.34

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans.

Total Value C lled or Withdrawn Rfq

/ Median Tr ion Size exec Median Ti Size all

Mkt. Makers \

| Exotic 1

1 771,687.50 0

1 5.00 5.00

o]

Table 9 - Timings

[ Tnstrument Mean A &

s) Mean & (s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

0.00 0.00

0.00 0.00 |




KC

15 Jul 2019
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. A Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Classification Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usD

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer I

‘ Producer Accumulator 1 113.55 14:41:46

20.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument

Avg. Trans. Price [] Avg. Trans. Price Lowest Price

Price \

| Producer Accumulator 113.55 113.55 113.55 113.55 |

Table 5 - Cost Information

[ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 32.72 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all D

\ Producer Accumulator 1 1 851,625.00 0

1 20.00 20.00

of

Table 9 - Timings

I Instrument Mean A & ion(s) Mean & (s) Median

& ion(s) Median & Provision(s) |

I Producer Accumulator 360.00 360.00

540.00 540.00 |

16 Jul 2019
Table 1 - Execution Venue

| Asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. { Sched. A Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Value |

‘2019-07-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Classification Currency |
‘ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

I Instrument Time (T) Size Range Total Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Producer Accumulator 1 111.61 14:29:01

4.00 RFQ N/A Voice N/A

Table 4 - Price Information

{ Instrument

Avg. Trans. Price eighted Avg. Trans. Price Lowest Price

Price |

| Producer Accumulator 111.61 111.61 111.61 111.61 |

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 26.17 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ i Median Tr Size exec Median Tr: ion Size all D

\ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

Mkt. Makers |

‘ Producer Accumulator 2 2 334,830.00 0

2 4.00 4.00

o]

Table 9 - Timings

s) Median & Pr (s) |

\ Instrument Mean A & s) Mean & s) Median

\ Producer Accumulator 300.00 90.00

420.00 120.00 |

17 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

I As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Cl ificati Currency |
‘ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 113.50 14:53:09

20.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price |

| Producer Accumulator 113.50 113.50 113.50 113.50 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 32.14 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans. Total Value C or Withdrawn Rfq

Mkt. Makers |

/ Modified Median Tr Size exec Median Ti ion Size all D

[ Producer Accumulator 1 1 851,250.00 0

1 20.00 20.00

o]

Table 9 - Timings

{ Instrument Mean A & i s) Mean & (s) Median

s) Median & Provision(s) |

\ Producer Accumulator 240.00 60.00

360.00 90.00 |




22 Jul 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Outages Outage number Outage Avg. i Sched.

Fail. T

Value |

‘2019-07-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Ci Currency |
I Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 109.00 17:27:59

4.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

\ Producer Accumulator 109.00 109.00 109.00

109.00 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 12.97 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders Trans. Total Value C:

B

Mkt. Makers |

or Withdrawn Rfq Received /

Median Tr Size exec Median T Size all

\ Producer Accumulator 1 1 163,500.00 0

1 4.00 4.00

o]

Table 9 - Timings

[ Instrument Mean Acceptance & ) Mean &

(s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 300.00 540.00

450.00 810.00 |

23 Jul 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg. i Sched.

Fail. T

Fail. Tr

Value |

‘2019-07-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 107.70 13:41:53

10.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 107.70 107.70 107.70

107.70 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 15.79 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total Value C

Mkt. Makers |

or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 1 1 403,875.00 0

1 10.00 10.00

o]

Table 9 - Timings

I Instrument Mean & s) Mean &

(s) Median &

s) Median & Provisi s)‘

\ Producer Accumulator 1,740.00 180.00

2,610.00 270.00 |

24 Jul 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg. Sched. Auctis

Fail. T

Value |

Fail. Tr

l2019>07-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument CI Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Producer Accumulator 1 104.60 17:12:09

10.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 104.60 104.60 104.60

104.60 |

Table 5 - Cost Information

\ Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 50.94 0 0 0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

[ Instrument Orders i Trans. Total Value C

B

or Withdrawn Rfq

Mkt. Makers |

/ Modified Median Tr Size exec Median T ion Size all

\ Producer Accumulator 2 2 980,625.00 0

2 12.50 12.50

o]

Table 9 - Timings

\ Instrument Mean & s) Mean &

(s) Median &

s) Median & Provisi s)\

‘ Producer Accumulator 480.00 120.00

720.00 150.00 |




02 Aug 2019
Table 1 - Execution Venue

Sched. Auction

\ As Of Venue LEI Country of Authority Mkt

Mkt i Outages Outage number Outage Avg. i Sched.

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Cl Currency \
| Exotic KC 375.00 USD lots _Exotic usD |

Table 3 - Price Information

{ Instrument Time (T) Size Range ] Total

Price Time of i Ti

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1 98.05

11:24:00 30.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Highest Price I

‘ Exotic 99.82 100.21 98.05

101.60 |

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

‘ Exotic 71.89 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\Instrument Orders Trans. Total Value C

or Withdrawn Rfq /

Median Tr Size exec Median Ti Size all

Mkt. Makers \

‘ Exotic 2 2 2,817,562.50

0 2 37.50 37.50

0

Table 9 - Timings

| Instrument Mean Acceptance & s) Mean &

s) Median & s) Median & Provision(s) |

| Exotic 420.00

480.00 630.00 720.00 ‘

06 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt

Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-08-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 100.00 13:16:00

5.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument

Avg. Trans. Price Avg. Trans. Price Lowest

Price Hi Price \

| Producer Accumulator 100.00 100.00 100.00 100.00 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees

Url Value of Costs (%) |

[ Producer Accumulator 16.79 0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C

Mkt. Makers |

or Withdrawn Rfq i / Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 0 1 187,500.00

0 1 5.00 5.00

o]

Table 9 - Timings

I Instrument Mean &

s) Mean

& ision(s) Median & s) Median & Pr ) |

| Producer Accumulator 73,440.00

i ision(s
6,600.00 110,160.00 9,900.00 ‘

14 Aug 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt

Mkt Outages Outage number Outage Avg. Sched. Auctis Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Value |

Fail. Tr

[2019»08-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument CI Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price

Time of { Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Producer Accumulator 1 98.85

14:54:04 4.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Hi Price \

‘ Producer Accumulator 98.85 98.85

98.85 98.85 |

Table 5 - Cost Information

\ Instrument Fees Market Data 3rd Party Fees

url Value of Costs (%) |

\ Producer Accumulator 7.23 0 0

0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

[ Instrument Orders i Trans. Total

Value C: or Withdrawn Rfq / Modified Median Tr Size exec Median Ti ion Size all D Mkt. Makers |
| Producer Accumulator 1 1 148,275.00 0 1 4.00 4.00 o
Table 9 - Timings
\ Instrument Mean & s) Mean & ision(s) Median & s) Median & Provisi s) \
| Producer Accumulator 240.00 1,260.00 360.00 1,890.00 |




15 Aug 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt

Mkt

Outages Outage number Outage Avg.

Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency \
| Exotic KC 375.00 USD lots _Exotic usD |

Table 3 - Price Information

I Instrument Time (T) Size Range g Total

Price Time of i Ti

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1 98.35

15:15:03

20.00 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 98.35 98.35 98.35 98.35 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees

Url Value of Costs (%) \

‘ Exotic

493.64 0 0 0.00 http://wwww.amius.com as

per ex-post

Table 6 - Likelihood of Execution

|Instrument Orders Trans. Total Value C

or Withdrawn Rfq

Median Tr

Size exec Median Ti

Size all Mkt. Makers

‘ Exotic 1 1 737,625.00

0

1 20.00

20.00 o]

Table 9 - Timings

| Instrument Mean Acceptance & s) Mean

s) Median

& ion(s) Median

& Provision(s) |

| Exotic 480.00

480.00

720.00

720.00 |

16 Aug 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt

Mkt

Outages Outage number Outage Avg.

Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument CI Currency
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb
Exotic KC 375.00 USD lots Exotic usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode

Trading Platform Best Bid / Offer

Producer Accumulator 1
Exotic 1
Producer Accumulator 1
Consumer Accumulator 1

97.15 10:00:00
97.50 15:14:07
97.15 15:51:17

100.00 17:49:37

5.00 RFQ N/A
15.00 RFQ N/A
5.00 RFQ N/A
20.00 RFQ N/A

Im N/A
Im N/A
Im N/A
Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest

Price

Consumer Accumulator 100.00 100.00
Exotic 97.50 97.50
Producer Accumulator 97.15 97.15

Table 5 - Cost Information

Instrument Fees Modifi:

Market Data 3rd Party Fees

url

Value of Costs (%)

Consumer Accumulator 23.53 0 0
Exotic 12.48 0
Producer Accumulator 26.83 0 0

=)

0.00
0.00
0.00

http://wwww.amius.com
http://wwww.amius.com
http://wwww.amius.com

as per ex-post
as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders il Trans. Total i Value

C

or Withdrawn Rfq

Median Tr

Size exec Median Tr:

Size all D

Mkt. Makers

Consumer Accumulator 1 1 750,000.00
Exotic 1 548,437.50
Producer Accumulator 2 2 364,312.50

-

0
0
0

1 20.00 20.00
1 15.00 15.00
2 5.00 5.00

0
0
0

Table 9 - Timings

Instrument Mean A & i s) Mean

& isi s) Median

A & ion(s) Median

& Provision(s)

Consumer Accumulator 720.00
Exotic 420.00
Producer Accumulator 120.00

180.00
60.00
30.00

1,080.00
630.00
120.00

270.00
90.00
30.00




20 Aug 2019
Table 1 - Execution Venue

| As Of Venue

LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-20 Amius Limited 213800C1LIJRHXHO5QC19

United Kingdom

0

0

o]

Table 2 - Type of Financial Instrument

| F Instrument

Instrument Cl

Currency \

| Exotic KC 375.00 USD lots _Exotic

usb

Table 3 - Price Information

| Instrument Time (T) Size Range

g Total

Price Time of i Tr

Size Trading System

Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

111.20 16:39:00

186.50 RFQ

N/A

Email

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 111.20

111.20

111.20 111.20 |

Table 5 - Cost Information

| Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 144.52

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders

Trans.

Total

Value C

or Withdrawn Rfq

/ Median

Tr

Size exec Median Ti

Mkt. Makers \

| Exotic 1

1 7,777,050.00

0

186.50

186.50

0

Table 9 - Timings

| Instrument Mean

Acceptance &

s) Mean

& isi s) Median

s)

Median

&Pr

(s) |

\Exoﬁc

1,380.00

420.00

2,070.00

630

.00 |

26 Aug 2019
Table 1 - Execution Venue

| asof

Venue LET

Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0

0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument Cl

Currency

Exotic KC 375.00 USD lots

Exotic

Producer Accumulator KC 375.00 USD lots Producer Accumulator

usb
usb

Table 3 - Price Information

Instrument

Time (T) Size Range

Total

Price Time of i Tr

Size Trading System Trading Mode

Trading Platform

Best Bid / Offer

Exotic
Producer Accumulator
Producer Accumulator
Exotic

1

1
1
1

98.00
98.00
97.45
97.55

15:37:45

5.00 RFQ
5.00 RFQ
8.00 RFQ
8.00 RFQ

N/A
N/A
N/A
N/A

Im

Email
Email
Email

N/A
N/A
N/A
N/A

Table 4 - Price Information

Instrument

Avg. Trans. Price

Avg. Trans. Price Lowest

Price

Price

Exotic
Producer Accumulator

97.78
97.73

97.72
97.66

97.55
97.45

98.00
98.00

Table 5 - Cost Information

Instrument ion Fees

Modifi

Market Data 3rd Party Fees url

Value of Costs (%)

Exotic
Producer Accumulator

0
0

0.00 http://wwww.amius.com
0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Total

Value C:

or Withdrawn Rfq

Median Tr

Size exec Median T

Size all

Mkt. Makers

Exotic 2
Producer Accumulator 2

476,400.00 0
476,100.00 0

6.50
6.50

6.50
6.50

0
0

Table 9 - Timings

Instrument Mean A

& s) Median

s) Median

& Pr

(s)

Exotic
Producer Accumulator

480.00
484.00

2,220.00
2,220.00

690.00
694.50

2,490.00
2,490.00




27 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument CI Currency
Exotic KC 375.00 USD lots Exotic usb
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range g Total Price Time of (] Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 97.50 18:36:41
Producer Accumulator 1 97.55 18:36:41

5.00 RFQ N/A Im N/A
5.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument

Avg. Trans. Price

Avg. Trans. Price Lowest

Price

Price

Exotic
Producer Accumulator

97.50
97.55

97.50
97.55

97.50
97.55

97.50
97.55

Table 5 - Cost Information

Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%)

Exotic 23.68 0 0 0.00 http://wwww.amius.com
Producer Accumulator 8.75 0 0 0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Trans. Total Value C

or Withdrawn Rfq

/ Median Tr Size exec Median Ti Size all D

Mkt. Makers

Exotic 1 1
Producer Accumulator 1 1

182,812.50 0
182,906.25 0

1 5.00 5.00
1 5.00 5.00

0
0

Table 9 - Timings

Instrument Mean A & s) Mean & (s) Median

& ion(s) Median & Provision(s)

Exotic 600.00 325.00
Producer Accumulator 600.00 300.00

900.00 487.50
900.00 450.00

29 Aug 2019
Table 1 - Execution Venue

I As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019»08-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ i ial Instrument Instrument Ci Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

I Instrument Time (T) Size Range g Total

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer ‘

‘ Producer Accumulator 15:30:00 1 99.65 373,687.50

N/A Voice N/A |

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 99.65 99.65 99.65

99.65 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 16.93 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

[ Instrument Orders i Trans. Total Noti Value C:

or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

\ Producer Accumulator 1 1 373,687.50 0

1 10.00 10.00

o]

Table 9 - Timings

\ Instrument Mean & s) Mean & (s) Median

& ion(s) Median & Pr ) |

\ Producer Accumulator 300.00 960.00

ision(s
450.00 1,440.00 |




04 Sep 2019
Table 1 - Execution Venue

Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

\ As Of Venue LEI Country of Authority Mkt

Outages Outage number Outage Avg. i Sched.

Fail. T

Fail. T

Value |

‘2019-09-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Ci Currency |
[ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total

Price Time of

Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 99.75

16:31:26

10.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price

Price \

| Producer Accumulator 99.63 99.63

99.50

99.75 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees

url

Value of Costs (%) |

‘ Producer Accumulator 34.73 0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders Trans. Total Value C:

Mkt. Makers |

or Withdrawn Rfq Received /

Median Tr Size exec Median Ti Size all D

\ Producer Accumulator 2 2 747,187.50

0

2 10.00 10.00

o]

Table 9 - Timings

\ Instrument Mean Acceptance & s) Mean

& ision(s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 228.00

222.00

318.00 264.00 |

05 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt

Mkt

Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg. i Sched.

Fail. T

Fail. Tr

Value |

‘2019-09-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Cl Currency \
| Exotic KC 375.00 USD lots _ Exotic usD |

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total

Price Time of i il

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1 95.05

18:39:00

20.00 RFQ

N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest

Price \

‘ Exotic 95.05 95.05 95.05

95.05 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees

url

Value of Costs (%) \

[ Exotic 79.21 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

hnstrument Orders i Trans. Total Value C

or Withdrawn Rfq

Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

‘ Exotic 1 1 712,875.00

0

1 20.00 20.00

0

Table 9 - Timings

I!nstrument Mean & s) Mean &

s) Median

& ion(s) Median & Provision(s) |

| Exotic 540.00

600.00

810.00 900.00 |

06 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt

Mkt

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg.

Fail. T

Fail. Tr

Value |

l2019>09-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument CI Currency |
\ Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total

Price Time of

Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 96.58 15:27

:36

5.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price

Price \

‘ Producer Accumulator 96.58 96.58

96.58

96.58 |

Table 5 - Cost Information

url

\ Instrument ion Fees Market Data 3rd Party Fees

Value of Costs (%) |

\ Producer Accumulator 7.61 0 0

0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

[ Instrument Orders i Trans. Total Value C

or Withdrawn Rfq

/ Modified Median Tr Size exec Median T ion Size all D

Mkt. Makers |

\ Producer Accumulator 1 1 181,087.50

0

1 5.00 5.00

o]

Table 9 - Timings

\ Instrument Mean & s) Mean

& ision(s) Median

& i s) Median & Provisi s)\

‘ Producer Accumulator 360.00

0.00

540.00 0.00 |




11 Sep 2019
Table 1 - Execution Venue

Venue LEI

Country of Authority Mkt

Mkt

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

[ Asof

Outages Outage number Outage Avg.

Fail. T

Fail. T

Value |

‘2019-09-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument Cl

Currency

Consumer Accumulator KC 375.00 USD lots
Producer Accumulator KC 375.00 USD lots

Consumer Accumulator
Producer Accumulator

usb
usb

Table 3 - Price Information

Instrument

Time (T) Size Range g

Price Time of i Tr

Size Trading System Trading Mode

Best Bid / Offer

Trading Platform

Consumer Accumulator
Producer Accumulator
Consumer Accumulator

1
1
1

107.05 14:03:12
103.90 15:42:45
107.75 16:15:27

6.00 RFQ N/A
10.00 RFQ N/A
10.00 RFQ N/A

N/A
N/A
N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

gl Avg. Trans. Price Lowest

Price

Price

107.40
103.90

Consumer Accumulator
Producer Accumulator

107.49
103.90

107.05
103.90

107.75
103.90

Table 5 - Cost Information

Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%)

Consumer Accumulator 27.90
Producer Accumulator 18.08

0
0

0.00 http://wwww.amius.com
0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders

Trans. Total

Value

C: or Withdrawn Rfq

Median Tr

Size exec Median T

Size all_D

Mkt. Makers

Consumer Accumulator 2
Producer Accumulator 1

644,925.00
389,625.00

0
0

2 8.00
1 10.00

8.00
10.00

0
0

Table 9 - Timings

Instrument Mean

& i s) Mean

& ision(s) Median

& ion(s) Median

& Pr

s)

Consumer Accumulator
Producer Accumulator

360.00
180.00

1,680.00
300.00

450.00
270.00

1,830.00
450.00

19 Sep 2019
Table 1 - Execution Venue

| Asof

Venue LET

Country of Authority Mkt

Mkt Segment

Outages Outage number Outage Avg.

Sched. A

Sched. Auction

Sched. Auction Duration Fail. T

Value |

Fail. T

Fail. T

‘2019-09-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Classification Currency |

‘ Producer Accumulator KC 375.00 USD lots Producer Accumulator

usb

Table 3 - Price Information

] Instrument

Time (T) Size Range Total

Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

[ Producer Accumulator

1

102.50 13:45:07

6.00 RFQ N/A Im

N/A

Table 4 - Price Information

{ Instrument

Price Hi Price \

Avg. Trans. Price

eighted Avg. Trans. Price Lowest

102.50

102.50

\ Producer Accumulator

102.50

102.50 |

Table 5 - Cost Information

I Instrument

Fees Modifi:

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 16.36

0

0

.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders

Trans. Total

Value

/ i Median Tr Size exec

Median Tr:

Size all_ D

Mkt. Makers |

[« or Withdrawn Rfq

‘ Producer Accumulator 1

230,625.00

0

1 6.00

6.00

o]

Table 9 - Timings

\ Instrument Mean A

& s) Mean

& s) Median

s) Median

& Pr

(s) |

\ Producer Accumulator

1,500.00

60.00

2,250.00

90.00 |




20 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument
I F Instrument Instrument Ci Currency |
[ Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

{ Instrument Time (T) Size Range g Total Price Time of i Tr

\ Consumer Accumulator 1 102.40 09:54:25

15.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price I

\ Consumer Accumulator 102.40 102.40 102.40 1

02.40 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Consumer Accumulator 40.04 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ Median Tr Size exec Median Ti Size all

B

Mkt. Makers |

\ Instrument Orders Trans. Total Value C: or Withdrawn Rfq

\ Consumer Accumulator 1 1 576,000.00 0

1 15.00 15.00

o]

Table 9 - Timings

\ Instrument Mean Acceptance & s) Mean & (s) Median

Acceptance & s) Median & Provision(s) \

\ Consumer Accumulator 2,100.00 49,380.00

3,150.00 74,070.00 ‘

23 Sep 2019
Table 1 - Execution Venue

Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt

‘2019-09-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument
\ F Instrument Instrument Ci Currency |
\ Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

[ Instrument

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

Time (T) Size Range g Total Price Time of i Tr

\ Consumer Accumulator 1 103.65 16:04:29

15.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

| consumer Accumulator 103.33 103.47 103.00 103.65 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Consumer Accumulator 55.28 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

{ Instrument Orders i Trans. Total

Value C: or Withdrawn Rfq

\ Consumer Accumulator 2 2 814,781.25 0

2 10.50 10.50

o]

Table 9 - Timings

& ion(s) Median & Provision(s) |

I Instrument Mean & s) Mean & (s) Median

\ Consumer Accumulator 450.00 600.00

660.00 900.00 |

24 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt

Sched. Aucti

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg.

l2019>09-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

{ i ial Instrument Instrument Cl Currency |
\ Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Consumer Accumulator 1 103.10 16:35:59

10.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

‘ Consumer Accumulator 103.10 103.10 103.10 103.10 [

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 36.74 0 0 0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

/ i Median Tr Size exec Median Ti ion Size all

B

Mkt. Makers |

[ Instrument Orders i Trans. Total Value C or Withdrawn Rfq

\ Consumer Accumulator 1 1 386,625.00 0

1 10.00 10.00

o]

Table 9 - Timings

& { s) Median & Provisi s)\

\ Instrument Mean A & s) Mean & (s) Median

‘ Consumer Accumulator 2,340.00 300.00

3,510.00 450.00 |




25 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
I Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Instrument Time (T) Size Range g Total Price Time of i Tr

\ Consumer Accumulator 1 104.80 18:38:51

10.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price I

| consumer Accumulator 104.80 104.80 104.80 104.80 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Consumer Accumulator 26.12 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C: or Withdrawn Rfq

/ Median Tr Size exec Median Ti Size all D

Mkt. Makers |

\ Consumer Accumulator 1 1 393,000.00 0

1 10.00 10.00

o]

Table 9 - Timings

| Instrument Mean Acceptance & i s) Mean & (s) Median

Acceptance & ion(s) Median & Provision(s) |

\ Consumer Accumulator 480.00 840.00

720.00 1,260.00 |

26 Sep 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

| As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Value |

‘2019-09-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
\ Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Consumer Accumulator 1 101.25 14:44:19

15.00 RFQ N/A Im N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

| consumer Accumulator 101.25 101.25 101.25 101.25 |

Table 5 - Cost Information

| Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Consumer Accumulator 56.83 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq

Mkt. Makers |

/ i Median Tr Size exec Median Ti ion Size all

\ Consumer Accumulator 1 1 569,531.25 0

1 15.00 15.00

o]

Table 9 - Timings

& ion(s) Median & Provision(s) |

I Instrument Mean & i s) Mean & (s) Median

\ Consumer Accumulator 2,820.00 120.00

4,230.00 180.00 |




KO

04 Jul 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Auctis Sched. Auction Sched. Auction Duration Fail. T i Fail. T i Fail. Tr i Value |
‘ 2019-07-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0 |
Table 2 - Type of Financial Instrument

Fil ial Instrument Instrument Ci i i Currency I
| Producer Accumulator KO 25.00 MYR lots _ Producer Accumulator MYR |

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Producer Accumulator 1 2,132.00 19:06:00 87.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price gl Avg. Trans. Price Lowest Price Price \

[ Producer Accumulator 2,132.00 2,132.00 2,132.00 2,132.00 [

Table 5 - Cost Information

[ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |

\ Producer Accumulator 493.29 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans. Total { Value C: or Withdrawn Rfq 1] / i Median Tr ion Size exec Median Tr: ion Size all Desi Mkt. Makers |

‘ Producer Accumulator 1 1 4,637,100.00 0 1 87.00 87.00 0

Table 9 - Timings

I Instrument Mean A & ion(s) Mean & ision(s) Median & ion(s) Median & Provision(s) \

| Producer Accumulator 3,480.00 180.00 5,220.00 270.00 |

12 Jul 2019

Table 1 - Execution Venue

| Asof Venue LET Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Aucti Sched. Auction Sched. Auction Duration Fail. Ti i Fail. T Value |
‘ 2019-07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0 |
Table 2 - Type of Financial Instrument

\ Fil ial Instrument Instrument Cl i i Currency \

‘ Producer Accumulator KO 25.00 MYR lots Producer Accumulator MYR ‘

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

I Producer Accumulator 1 2,192.00 12:36:08 10.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price eighted Avg. Trans. Price Lowest Price Hi Price ‘

\ Producer Accumulator 2,193.50 2,193.50 2,192.00 2,195.00 \

Table 5 - Cost Information

I Instrument ion Fees Modificatit Market Data 3rd Party Fees url Value of Costs (%) |

\ Producer Accumulator 244.80 0 0 2,056.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq i / i Median Tr ion Size exec Median Tr: ion Size all Desi Mkt. Makers |

| Producer Accumulator 0 2 1,097,500.00 0 2 10.00 10.00 o

Table 9 - Timings

\ Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s) \

| Producer Accumulator 0.00 0.00 0.00 0.00

19 Jul 2019

Table 1 - Execution Venue

I As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. i Sched. Auction Sched. Auction Duration Fail. T { Fail. Ti i Fail. Tr i Value |
‘ 2019-07-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Cl i i Currency \

‘ Producer Accumulator KO 25.00 MYR lots Producer Accumulator MYR ‘

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 2,318.00 22:59:42 10.00 RFQ N/A Email N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price i Avg. Trans. Price Lowest Price Hi Price \

\ Producer Accumulator 2,318.00 2,318.00 2,318.00 2,318.00 \

Table 5 - Cost Information

\ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |

‘ Producer Accumulator 145.80 0 0 750.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans. Total Value C or Withdrawn Rfq / Modified Median Tr Size exec Median T ion Size all D Mkt. Makers |
| Producer Accumulator 0 2 1,159,000.00 0 2 10.00 10.00 o]
Table 9 - Timings

{ Instrument Mean A & ion(s) Mean & ision(s) Median A & ion(s) Median & Provision(s) ‘

\ Producer Accumulator 90,780.00 41,520.00 136,170.00 62,280.00 \




23 Jul 2019
Table 1 - Execution Venue

Fail. T

Fail. T

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched.

Sched. Auction Sched. Auction Duration Fail. Ti

Value |

‘2019-07-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
I Fi ial Instrument Instrument Cl Currency \
I Producer Accumulator KO 25.00 MYR lots Producer Accumulator MYR ‘

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

{ Instrument Time (T) Size Range g Total Price  Time of i Tr

\ Producer Accumulator 1 2,193.00 15:00:02

5.00 RFQ N/A Email

N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price Hi Price \

I Instrument
2,193.00 2,193.00 2,193.00 ‘

\ Producer Accumulator

Avg. Trans. Price
2,193.00

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 98.10 0 0 250.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Size exec Median T

Value C: or Withdrawn Rfq Received / Median Tr

\ Instrument Orders Trans. Total

Size all D Mkt. Makers |

\ Producer Accumulator 0 2 548,250.00 0 2 5.00

5.00 0

Table 9 - Timings

[ Instrument Mean (s) Median Acceptance & s) Median

Acceptance & ) Mean &

& Pr

s) |

\ Producer Accumulator 101,400.00 23,340.00 152,100.00

35,010.00 |

24 Jul 2019
Table 1 - Execution Venue

Sched.

Sched. Auction Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Value |

‘2019-07-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
\ F Instrument Instrument C Currency \
\ Producer Accumulator KO 25.00 MYR lots Producer Accumulator MYR \

Table 3 - Price Information

[ Instrument

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

Time (T) Size Range g Total Price  Time of i Tr

\ Producer Accumulator 1 2,199.00 13:35:00

5.00 RFQ N/A Email

N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price Hi Price \

\ Instrument
2,202.00 2,199.00 2,205.00 ‘

‘ Producer Accumulator

Avg. Trans. Price
2,202.00

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

] Instrument Fees Market Data 3rd Party Fees url
[ Producer Accumulator 198.00 0 0 375.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total

Size exec Median T

size all i Mkt. Makers |

Value C: or Withdrawn Rfq i / Median Tr

\ Producer Accumulator 0 4 1,101,000.00 0 4 5.00

5.00 o

Table 9 - Timings

I Instrument Mean & (s) Median & s) Median

s) Mean &

& Pr

)|

‘ Producer Accumulator 73,322.00 2,070.00 98,880.00

ision(s
2,070.00 |

23 Aug 2019
Table 1 - Execution Venue

| asof Venue LEI

Sched. Aucti

Sched. Auction Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt Outages Outage number Outage Avg.

[2019»08-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument C Currency \
| Exotic KO 25.00 MYR lots Exotic MYR |

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i T

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 2,296.00 15:18:20 100.00 RFQ N/A Voice

N/A

Table 4 - Price Information

Price Highest Price \

\ Instrument Avg. Trans. Price
2,296.00 2,296.00 |

| Exotic 2,296.00
Table 5 - Cost Information

Avg. Trans. Price Lowest
2,296.00

Value of Costs (%) |
as per ex-post I

\ Instrument ion Fees Market Data 3rd Party Fees Url
\Exotic 963.00 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

‘ Instrument Orders i Trans. Total Value C or Withdrawn Rfq 1) / Median Tr Size exec Median Ti

Size all

Mkt. Makers |

‘ Exotic 0 1 5,740,000.00 0 1 100.00

100.00

0

Table 9 - Timings

s) Median & s) Median

& Pr

s)|

\Instrument Mean & s) Mean &

‘ Exotic 2,040.00 3,060.00 3,060.00

4,590.00 |




26 Aug 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. i Sched. Auction Sched. Auction Duration Fail. T

Fail. T

Fail. T

Value |

‘2019-08-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument C

Currency \

| Exotic KO 25.00 MYR lots _Exotic

MYR |

Table 3 - Price Information

| Instrument Time (T) Size Range

g Total Price  Time of i T ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

2,300.00 18:41:01 20.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest Price I

| Exotic 2,300.00

2,300.00 2,300.00 2,300.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url Value of Costs (%) \

| Exotic 208.80

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders Trans.

Total Value C; or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \

| Exotic 0

1 1,150,000.00 0 1 20.00 20.00 0 ‘

Table 9 - Timings

| Instrument Mean Acceptance &

s) Mean & ision(s) Median & ion(s) Median & Provision(s) |

\Exoﬁc

1,200.00 240.00 1,800.00 360.00 ‘

29 Aug 2019
Table 1 - Execution Venue

Fail. T

Fail. Tr

[ Asof Venue LEI

Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. { Sched. Auction Sched. Auction Duration Fail. T

Value |

‘2019-08-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument C

Currency \

\ Exotic KO 25.00 MYR lots Exotic

MYR |

Table 3 - Price Information

| Instrument Time (T) Size Range

g Total Price  Time of { T ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Exotic 1

2,274.00 19:25:02 50.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest Price \

| Exotic 2,274.00

2,274.00 2,274.00 2,274.00 ‘

Table 5 - Cost Information

I Instrument Fees

Market Data 3rd Party Fees Url Value of Costs (%) \

| Exotic 477.00

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans.

Total i Value C or Withdrawn Rfq i / i Median Tr ion Size exec Median Ti ion Size all i Mkt. Makers \

| Exotic 0

1 2,842,500.00 0 1 50.00 50.00 0 ‘

Table 9 - Timings

I Instrument Mean

s) Mean &P isi s) Median & i s) Median & Provisi ‘s)l

\Exoﬁc

300.00 17,400.00 450.00 26,100.00 ‘

06 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Fail. T

Fail. Tr

Value |

Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis Sched. Auction Sched. Auction Duration Fail. T

[2019»09-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument CI

Currency \

\ Exotic KO 25.00 MYR lots Exotic

MYR |

Table 3 - Price Information

\ Instrument Time (T) Size Range

g Total Price  Time of i T ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

2,305.00 09:40:04 100.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest Price \

| Exotic 2,305.00

2,305.00 2,305.00 2,305.00 |

Table 5 - Cost Information

\ Instrument Fees

Market Data 3rd Party Fees url Value of Costs (%) [

| Exotic 954.00

0 0 0.00 http://wwww.amius.com as per ex-post I

Table 6 - Likelihood of Execution

[ Instrument oOrders i Trans.

Total i Value C or Withdrawn Rfq 1) / i Median Tr ion Size exec Median Ti ion Size all i Mkt. Makers ‘

\ Exotic 1

1 5,762,500.00 0 1 100.00 100.00 0 ‘

Table 9 - Timings

\ Instrument Mean

s) Mean & isi s) Median & i s) Median & Provisi s)\

‘ Exotic

33,120.00 180.00 49,680.00 270.00 ‘




17 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Outages Outage number Outage Avg.

Fail. T

Fail. T

Value |

‘2019-09-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument C Currency \
| Exotic KO 25.00 MYR lots _Exotic MYR

Table 3 - Price Information

Instrument Time (T) Size Range g Total Price Time of i T

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 2,348.00 14:21:18
Exotic 1 2,351.00 18:24:35

100.00 RFQ N/A Voice
100.00 RFQ N/A Voice

N/A
N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Highest Price \

[ Exotic 2,352.33 2,352.34 2,348.00 2,358.00 ]

Table 5 - Cost Information

[ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Exotic 2,941.85 0 ] 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

|!nstrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ i Median Ti ion Size exec Median Ti

Size all D Mkt. Makers \

‘ Exotic 1 3 17,660,000.00 0

3 100.00

100.00 o]

Table 9 - Timings

|Instrument Mean & ion(s) Mean & (s) Median

s) |

& ion(s) Median

| Exotic 420.00 200.00

270.00

90.00 |

25 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg.

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| Fil ial Instrument Instrument Cl Currency \
| Exotic KO 25.00 MYR lots Exotic MYR |

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price  Time of i T

Size Trading System Trading Mode Trading Platform

Best Bid / Offer |

| Exotic 1 2,142.00 19:06:27

24.00 RFQ N/A Voice

N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Highest Price |

‘ Exotic 2,142.00 2,142.00 2,142.00 2,142.00 ‘

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) I

\ Exotic 252.72 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

|Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti

Size all D Mkt. Makers \

‘ Exotic 1 1 1,285,200.00 0

1 24.00

24.00 o]

Table 9 - Timings

|Instrument Mean & s) Mean & (s) Median

& s) Median

s) |

| Exotic 120.00 180.00

180.00

270.00 |




MCR

01 Jul 2019

Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Auctis Sched. Auction Sched. Auction Duration Fail. T i Fail. T i Fail. Tr i Value |
‘ 2019-07-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0 |
Table 2 - Type of Financial Instrument

F Instrument Instrument Ci i i Currency I
\ Consumer Accumulator MCR 100.00 USD lots Consumer Accumulator usbD \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer I
‘ Consumer Accumulator 1 154.50 19:31:01 5.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price [] Avg. Trans. Price Lowest Price Price \
| consumer Accumulator 154.50 154.50 154.50 154.50 |

Table 5 - Cost Information

[ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |
\ Consumer Accumulator 39.75 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders 1] Trans. Total (] Value C: or Withdrawn Rfq 1] / Median Tr ion Size exec Median T ion Size all Desi Mkt. Makers|
| consumer Accumulator 1 1 77,250.00 0 1 5.00 5.00 o

Table 9 - Timings
I Instrument Mean A & { ) Mean & ision(s) Median & ion(s) Median & Provision(s) \
| consumer Accumulator 2,220.00 540.00 3,330.00 810.00 |

15 Jul 2019

Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Aucti Sched. Auction Sched. Auction Duration Fail. Ti { Fail. Ti Value |
‘ 2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0 |

Table 2 - Type of Financial Instrument

\ Fil ial Instrument Instrument Cl i i Currency I
‘ Producer Accumulator MCR 100.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer \
I Producer Accumulator 1 158.00 21:29:32 2.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price eighted Avg. Trans. Price Lowest Price Hi Price ‘

| Producer Accumulator 154.00 152.37 150.00 158.00 |

Table 5 - Cost Information

I Instrument ion Fees Modificatit Market Data 3rd Party Fees url Value of Costs (%) |
\ Producer Accumulator 71.55 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq i / i Median Tr ion Size exec Median Tr: ion Size all Desi Mkt. Makers|
| Producer Accumulator 2 2 106,600.00 0 2 3.50 3.50 o

Table 9 - Timings
\ Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s) \
[ Producer Accumulator 8,520.00 5,220.00 12,780.00 7,830.00 \

17 Jul 2019
Table 1 - Execution Venue

I As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. i Sched. Auction Sched. Auction Duration Fail. Ti i Fail. Ti i Fail. Tr i Value |
‘ 2019-07-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0 |

Table 2 - Type of Financial Instrument

\ Fil ial Instrument Instrument Cl i i Currency \
‘ Producer Accumulator MCR 100.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer \
\ Producer Accumulator 1 156.73 21:28:33 5.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price i Avg. Trans. Price Lowest Price Hi Price \

| Producer Accumulator 156.73 156.73 156.73 156.73 |

Table 5 - Cost Information

\ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |

‘ Producer Accumulator 50.25 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans. Total Value C or Withdrawn Rfq / Modified Median Tr Size exec Median T ion Size all D Mkt. Makers |
[ Producer Accumulator 1 1 78,365.00 0 1 5.00 5.00 0 |

Table 9 - Timings
{ Instrument Mean A & i s) Mean & ision(s) Median A & i s) Median & Provision(s) ‘
\ Producer Accumulator 3,840.00 11,340.00 5,760.00 17,010.00 \




18 Jul 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-07-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I Fil

ial Instrument

Instrument Cl

Currency \

[ Producer Accumulator MCR 100.00 USD lots Producer Accumulator usb

Table 3 - Price Information

{ Instrument Time (T) Size Range

g Total Price Time of

Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1

154.13 17:58:42

5.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Price \

Avg. Trans. Price Lowest Price

| Producer Accumulator 154.25

154.32 154.13

154.50 |

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 216.00

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Total Value C

Median Tr Size exec Median T Size all

or Withdrawn Rfq Received /

\ Instrument Orders Trans.

D Mkt. Makers |

\ Producer Accumulator 3

3 308,630.00 0

3 5.00 5.00

o]

Table 9 - Timings

[ Instrument Mean

Acceptance &

s) Mean &

(s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator

1,860.00 7,680.00

2,790.00 11,520.00 ‘

25 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

[ Aasof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci

Currency \

\ Exotic MCR 100.00 USD lots Exotic

usb |

Table 3 - Price Information

\ Instrument Time (T) Size Range g

Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Exotic 1

153.50 18:52:00

4.20 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price

| Exotic 153.50

153.50 153.50 153.50

Table 5 - Cost Information

] Instrument Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 25.20 0

0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total

Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

| Exotic 1 1

64,470.00 0

1 4.20 4.20

0

Table 9 - Timings

I Instrument Mean &

s) Mean & s) Median

& ion(s) Median & Provision(s) |

| Exotic 1,320.00

12,600.00

1,980.00 18,900.00 ‘

31 Jul 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. Sched. Auctis

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

l2019>07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

[ inancial Instrument

Instrument Cl

Currency \

\ Consumer Accumulator MCR 100.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information

\ Instrument Time (T) Size Range

g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Consumer Accumulator 1

152.90 16:56:34

10.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price \

‘ Consumer Accumulator 152.90

152.90 152.90

152.90 |

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 90.00

0 0 0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

Desi Mkt. Makers |

[ Instrument Orders i Trans.

Total i Value C

or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

\ Consumer Accumulator 1

1 152,900.00 0

1 10.00 10.00

o]

Table 9 - Timings

\ Instrument Mean A &

s) Median & Provisi s)\

s) Mean &

(s) Median &

‘ Consumer Accumulator

1,320.00 540.00

1,980.00 810.00 |




14 Aug 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Ci

Currency \

[ Exotic MCR 100.00 USD lots Exotic

usb |

Table 3 - Price Information

Total Price Time of i Tr

| Instrument Time (T) Size Range g

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Exotic 1

138.00 18:08:49

3.50 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 138.00

138.00 138.00 138.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 6.83 0

0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Size exec Median Ti Size all

/ Median Tr

\ Instrument Orders Trans.

Total Value C or Withdrawn Rfq

Mkt. Makers \

| Exotic 1

1 48,300.00 0

1 3.50 3.50

0

Table 9 - Timings

| Instrument Mean Acceptance &

s) Mean & s) Median

& ion(s) Median & Provision(s) |

\Exoﬁc

4,080.00 240.00

6,120.00 360.00 |

SR

16 Jul 2019
Table 1 - Execution Venue

[ asof Venue LEI

Country of Authority Mkt Mkt Segment

Outages Outage number Outage Avg. i Sched. A Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Value |

‘2019-07-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Cl

Currency I

‘ Producer Accumulator MSR 100.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

Total Price Time of Tr

I Instrument Time (T) Size Range

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Producer Accumulator 1

239.40 20:05:15

10.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument

Avg. Trans. Price eighted Avg. Trans. Price Lowest Price

Price |

\ Producer Accumulator 239.40

239.40 239.40 239.40 ‘

Table 5 - Cost Information

I Instrument Fees Modifi

Market Data 3rd Party Fees url

Value of Costs (%) |

| Producer Accumulator 117.00

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ i Median Tr Size exec Median Tr: ion Size all D

\ Instrument Orders i Trans.

Total i Value C: or Withdrawn Rfq

Mkt. Makers |

‘ Producer Accumulator 1

1 239,400.00 0

1 10.00 10.00

o]

Table 9 - Timings

s) Median & Pr (s) |

\ Instrument Mean A

& s) Mean & s) Median

\ Producer Accumulator

6,780.00 5,100.00

10,170.00 7,650.00 ‘

13 Aug 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

[ Asof Venue LEI

Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-08-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Cl

Currency \

‘ Producer Accumulator MSR 100.00 USD lots Producer Accumulator usb ‘

Table 3 - Price Information

\ Instrument Time (T) Size Range

Total Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1

236.17 21:31:09

15.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price |

\ Producer Accumulator 236.17

236.17 236.17 236.17 ‘

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 180.00

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans.

/ Modified Median Tr Size exec Median Ti ion Size all D

Mkt. Makers |

Total Value C; or Withdrawn Rfq

[ Producer Accumulator 1

1 354,255.00 0

1 15.00 15.00

o]

Table 9 - Timings

{ Instrument Mean A

& ion(s) Mean & (s) Median

s) Median & Provision(s) |

\ Producer Accumulator

6,420.00 1,860.00

9,630.00 2,790.00 |
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QC

11 Jul 2019
Table 1 - Execution Venue

Sched. Auction Duration Fail. T

Fail. T

Fail. Tr

Value |

As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Auctis Sched. Auction

‘2019-07-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Classification Currency |
\ Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price  Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Consumer Accumulator 1 1,854.00 16:03:04 108.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price [] Avg. Trans. Price Lowest Price Price \
[ Consumer Accumulator 1,854.00 1,854.00 1,854.00 1,854.00 [

Table 5 - Cost Information

[ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |
\ Consumer Accumulator 114.33 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders 1] Trans. Total (] Value C: or Withdrawn Rfq 1] / Median Tr ion Size exec Median T ion Size all D

‘ Consumer Accumulator 1 1 2,002,320.00 0 1 108.00 108.00

o]

Table 9 - Timings
I Instrument Mean A & { ) Mean & ision(s) Median & ion(s) Median & Provision(s) \
| consumer Accumulator 120.00 1,500.00 180.00 2,250.00 |

12 Jul 2019
Table 1 - Execution Venue

Sched. Auction Duration Fail. Ti

Fail. T

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Segment i Outages Outage number Outage Avg. i Sched. Aucti Sched. Auction

‘2019-07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Classification Currency |
‘ Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price  Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
I Consumer Accumulator 1 1,878.00 16:09:38 175.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Price Hi Price ‘

\ Consumer Accumulator 1,878.00 1,878.00 1,878.00 1,878.00 \

Table 5 - Cost Information

I Instrument ion Fees Modificatit Market Data 3rd Party Fees url Value of Costs (%) |
\ Consumer Accumulator 166.50 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq i / i Median Tr ion Size exec Median Tr: ion Size all D

‘ Consumer Accumulator 1 1 3,286,500.00 0 1 175.00 175.00

o]

Table 9 - Timings
\ Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s) \
| consumer Accumulator 720.00 840.00 1,080.00 1,260.00 |

15 Jul 2019
Table 1 - Execution Venue

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

I As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. i Sched. Auction

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Cl ificati Currency |
‘ Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
\ Consumer Accumulator 1 1,828.00 15:29:05 102.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price i Avg. Trans. Price Lowest Price Hi Price \

\ Consumer Accumulator 1,828.00 1,828.00 1,828.00 1,828.00 \

Table 5 - Cost Information

\ Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |

‘ Consumer Accumulator 109.34 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders Trans. Total Value C or Withdrawn Rfq / Modified Median Tr Size exec Median Tr: ion Size all D Mkt. Makers |
[ Consumer Accumulator 1 1 1,864,560.00 0 1 102.00 102.00 0 |
Table 9 - Timings

{ Instrument Mean A & ion(s) Mean & ision(s) Median A & ion(s) Median & Provisi s)\

| consumer Accumulator 360.00 300.00 540.00 450.00 |




22 Jul 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-07-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
| F Instrument Instrument C Currency |
[ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
\ Producer Accumulator 1 1,904.00 13:58:06 23.50 RFQ N/A Im N/A
Table 4 - Price Information
I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I
‘ Producer Accumulator 1,901.00 1,900.26 1,898.00 1,904.00 ‘
Table 5 - Cost Information
[ Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |
‘ Producer Accumulator 87.21 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
| Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D Mkt. Makers |
| Producer Accumulator 2 2 1,187,660.00 0 2 23.50 23.50 o
Table 9 - Timings
| Instrument Mean Acceptance & i s) Mean & ision(s) Median Acceptance & s) Median & Provisi s) \
\ Producer Accumulator 1,560.00 246.00 2,340.00 366.00 \
23 Jul 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. T Value |
‘ 2019-07-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency

Exotic QC 10.00 GBP lots Exotic GBP

Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information

Instrument Time (T) Size Range Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 1,900.00 10:05:10 38.75 RFQ N/A Im N/A

Exotic 1 1,893.00 16:52:08 93.00 RFQ N/A Voice N/A
Table 4 - Price Information

Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price
Exotic 1,893.00 1,893.00 1,893.00 1,893.00
Producer Accumulator 1,900.00 1,900.00 1,900.00 1,900.00

Table 5 - Cost Information

Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%)
Exotic 113.40 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 54.00 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers
Exotic 1 1 1,760,490.00 0 1 93.00 93.00 0
Producer Accumulator 1 1 736,250.00 0 1 38.75 38.75 0
Table 9 - Timings
Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s)
Exotic 2,520.00 120.00 3,780.00 180.00
Producer Accumulator 120.00 120.00 180.00 180.00




26 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti i Fail. T

Fail. T

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
I F Instrument Instrument C Currency |
[ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information
Time (T) Size Range g Total Price
1,885.00

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
0.00 RFQ N/A Im N/A

Time of i Tr
10:13:34

{ Instrument
\ Producer Accumulator 1

Table 4 - Price Information

Avg. Trans. Price Lowest Price Hi Price \

I Instrument
1,885.00 1,885.00 1,885.00 ‘

\ Producer Accumulator

Avg. Trans. Price
1,885.00

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 114.57 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D

\ Producer Accumulator 3 3 1,432,600.00 0 3 38.00 38.00

o]

Table 9 - Timings

\ Instrument Mean Acceptance & s) Mean & (s) Median Acceptance & s) Median & Provisi s) \
| Producer Accumulator 0.00 0.00 0.00 0.00 |

29 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti i Fail. T

Fail. Tr

Value |

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

‘2019-07-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
1,870.00 10:19:26 37.75 RFQ N/A Im N/A

705,925.00 N/A Voice N/A

Instrument
Producer Accumulator 1
Producer Accumulator 13:30:00 1

1,870.00

Table 4 - Price Information

eighted Avg. Trans. Price Lowest Price Hi Price \
1,870.00 1,870.00 1,870.00 ‘

\ Instrument
\ Producer Accumulator

Avg. Trans. Price
1,870.00

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

I Instrument Fees Modifi Market Data 3rd Party Fees url
\ Producer Accumulator 107.24 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

\ Instrument Orders i Trans. Total Value C: or Withdrawn Rfq i / Median Tr Size exec Median Tr: Size all D

Mkt. Makers |

‘ Producer Accumulator 2 2 1,411,850.00 0 2 37.75 37.75

o]

Table 9 - Timings

\ Instrument Mean s) Mean & s) Median & s) Median & Pr ‘s)\
| Producer Accumulator 0.00 0.00 0.00 0.00 |

30 Jul 2019
Table 1 - Execution Venue

I As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti i Fail. T

Fail. T

Value |

‘2019-07-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi ial Instrument Instrument Cl Currency \
| Exotic QC 10.00 GBP lots _ Exotic GBP |

Table 3 - Price Information

\ Instrument Time (T) Size Range
| Exotic 1

Time of T
15:11:36

Size Trading System Trading Mode Trading Platform Best Bid / Offer |
23.00 RFQ N/A Voice N/A

g Total Price
1,853.00

Table 4 - Price Information

Avg. Trans. Price Lowest Price Higl t Price \
1,853.00 1,853.00 1,853.00 ‘

\ Instrument Avg. Trans. Price
| Exotic 1,853.00

Table 5 - Cost Information

\ Instrument Fees Modifi Market Data 3rd Party Fees url
\Exotic 30.20 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Value of Costs (%) \
as per ex-post

I Instrument Orders i Trans. Total Value C lled or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all

Mkt. Makers \

| Exotic 1 1 426,190.00 0 1 23.00 23.00

o]

Table 9 - Timings

\lnstrument Mean A & s) Mean & (s) Median & s) Median & Provisi \s)\
| Exotic 0.00 0.00 0.00 0.00 |




31 Jul 2019
Table 1 - Execution Venue

[ Asof Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. T Fail. T Value |
‘ 2019-07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
| F Instrument Instrument Ci Currency |
I Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 1,880.00 10:21:27 37.25 RFQ N/A Im N/A

Producer Accumulator 1 1,872.00 15:37:31 37.25 RFQ N/A Im N/A
Table 4 - Price Information
| Instrument Avg. Trans. Price [] Avg. Trans. Price Lowest Price Price \
| Producer Accumulator 1,869.88 1,868.24 1,858.25 1,880.00 |
Table 5 - Cost Information
I Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |
\ Producer Accumulator 316.96 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
| Instrument Orders i Trans. Total { Value C: or Withdrawn Rfq / i Median Tr ion Size exec Median T Size all D Mkt. Makers |
‘ Producer Accumulator 6 6 4,871,368.75 0 6 37.25 37.25 0 |
Table 9 - Timings
| Instrument Mean A & { ) Mean & ision(s) Median & ion(s) Median & Pr (s) \
| Producer Accumulator 1,030.00 210.00 1,590.00 270.00 |
01 Aug 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. { Sched. A Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-08-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

| Fi ial Instrument Instrument Classification Currency |
\ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

| Instrument Time (T) Size Range Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Producer Accumulator 1 1,876.28 15:27:28

74.00 RFQ N/A Im

N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price eighted Avg. Trans. Price Lowest Price

Price \

\ Producer Accumulator 1,876.28 1,876.28 1,876.28 1,876.28 \

Table 5 - Cost Information

I Instrument ion Fees Modificati Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 101.14 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Y

Mkt. Makers |

| Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

/ i Median Tr ion Size exec Median Tr:

Size all

‘ Producer Accumulator 1 1 1,388,450.16 0

1 74.00

74.00

o]

Table 9 - Timings

| Instrument Mean A & s) Mean & s) Median

& s) Median

& Pr

(s) |

[ Producer Accumulator 1,500.00 0.00

2,250.00

0.00 |




02 Aug 2019

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-08-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 1,885.00 11:46:54 15.00 RFQ N/A Email N/A
Producer Accumulator 1 1,861.00 16:48:08 36.75 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price
Exotic 1,885.00 1,885.00 1,885.00 1,885.00
Producer Accumulator 1,861.00 1,861.00 1,861.00 1,861.00
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Exotic 19.10 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 50.72 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D Mkt. Makers
Exotic 0 1 282,750.00 0 1 15.00 15.00 0
Producer Accumulator 1 1 683,917.50 0 1 36.75 36.75 0
Table 9 - Timings
Instrument Mean A ) Mean & (s) Median & s) Median & Pr (s)
Exotic 70,140.00 1,200.00 105,210.00 1,800.00
Producer Accumulator 60.00 60.00 90.00 90.00
05 Aug 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-08-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
Instrument Instrument CI Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range Total Price  Time of Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 1,845.00 12:27:15 84.00 RFQ N/A Voice N/A
Producer Accumulator 1 1,840.00 15:17:59 36.50 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price
Exotic 1,845.00 1,845.00 1,845.00 1,845.00
Producer Accumulator 1,840.00 1,840.00 1,840.00 1,840.00
Table 5 - Cost Information
Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%)
Exotic 103.56 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 33.75 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all Mkt. Makers
Exotic 1 1 1,549,800.00 0 1 84.00 84.00 0
Producer Accumulator 1 1 671,600.00 0 1 36.50 36.50 0
Table 9 - Timings
Instrument Mean A s) Mean & (s) Median A & s) Median & Pr (s)
Exotic 1,440.00 0.00 2,160.00 0.00
Producer Accumulator 3,780.00 60.00 5,670.00 90.00




07 Aug 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-08-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |

I Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Consumer Accumulator 1 1,799.00 16:01:07 250.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I

‘ Consumer Accumulator 1,799.00 1,799.00 1,799.00 1,799.00 ‘

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |

‘ Consumer Accumulator 462.30 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D Mkt. Makers |

\ Consumer Accumulator 2 2 8,995,000.00 0 2 250.00 250.00 0 |

Table 9 - Timings

| Instrument Mean Acceptance & i s) Mean & ision(s) Median Acceptance & s) Median & Provisi s) \

| consumer Accumulator 450.00 0.00 630.00 0.00 |

16 Aug 2019

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. T Value |
‘ 2019-08-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

F Instrument Instrument CI Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 1,710.00 16:45:01 150.00 RFQ N/A Email N/A
Producer Accumulator 1 1,710.00 16:45:19 75.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price
Exotic 1,710.00 1,710.00 1,710.00 1,710.00
Producer Accumulator 1,710.00 1,710.00 1,710.00 1,710.00
Table 5 - Cost Information
Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%)
Exotic 124.62 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 124.62 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq i / i Median Tr ion Size exec Median Ti ion Size all Mkt. Makers
Exotic 1 1 2,565,000.00 0 1 150.00 150.00 0
Producer Accumulator 1 1 2,565,000.00 0 1 75.00 75.00 0
Table 9 - Timings
Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s)
Exotic 780.00 10,680.00 1,170.00 16,020.00
Producer Accumulator 780.00 10,680.00 1,170.00 16,020.00




19 Aug 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-08-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 1,726.58 12:08:39 148.00 RFQ N/A Voice N/A
Exotic 1 1,726.58 12:08:58 74.00 RFQ N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price
Exotic 1,726.58 1,726.57 1,726.58 1,726.58
Producer Accumulator 1,726.58 1,726.57 1,726.58 1,726.58
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Exotic 95.19 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 117.01 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D Mkt. Makers
Exotic 1 1 1,277,665.50 0 1 74.00 74.00 0
Producer Accumulator 1 1 2,555,331.00 0 1 148.00 148.00 0
Table 9 - Timings
Instrument Mean A & ion(s) Mean & (s) Median & ion(s) Median & Provision(s)
Exotic 3,060.00 60.00 4,590.00 90.00
Producer Accumulator 2,820.00 120.00 4,230.00 180.00
28 Aug 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-08-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

| i ial Instrument Instrument Ci ificati Currency |

\ Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of { Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Consumer Accumulator 1 1,721.00 15:43:55 100.00 RFQ N/A Email N/A
Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \

| consumer Accumulator 1,721.00 1,721.00 1,721.00 1,721.00 |

Table 5 - Cost Information

| Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) |

[ Consumer Accumulator 101.84 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

l Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers |
\ Consumer Accumulator 1 1 1,721,000.00 0 1 100.00 100.00 0 |
Table 9 - Timings

| Instrument Mean & i s) Mean & (s) Median & i s) Median & Provisi s) \

| consumer Accumulator 420.00 3,300.00 630.00 4,950.00 |




02 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-09-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price  Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 1,725.00 12:20:55 42.25 RFQ N/A Im N/A
Producer Accumulator 1 1,716.00 16:52:00 65.00 RFQ N/A Voice N/A
Exotic 1 1,716.00 16:52:52 130.00 RFQ N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price
Exotic 1,716.00 1,716.00 1,716.00 1,716.00
Producer Accumulator 1,722.00 1,720.80 1,716.00 1,725.00
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Exotic 165.49 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 141.71 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders i Trans. Total (] Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all D Mkt. Makers
Exotic 1 1 2,230,800.00 0 1 130.00 130.00 0
Producer Accumulator 3 3 2,391,900.00 0 3 42.25 42.25 0
Table 9 - Timings
Instrument Mean s) Mean & ision(s) Median & s) Median & Provisi s)
Exotic 0.00 0.00 0.00 0.00
Producer Accumulator 2,820.00 0.00 0.00 0.00
03 Sep 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt Segment Outages Outage number Outage Avg. { Sched. A Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-09-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

| Fil ial Instrument Instrument Cl i Currency \

| Exotic QC 10.00 GBP lots _ Exotic GBP |

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price  Time of T ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |
l Exotic 1 1,746.00 11:01:49 64.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

‘ Exotic 1,746.00 1,746.00 1,746.00 1,746.00 ‘

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%) I

\ Exotic 82.33 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all D Mkt. Makers \
| Exotic 1 1,117,440.00 0 1 64.00 64.00 o]
Table 9 - Timings

| Instrument Mean A & s) Mean & (s) Median & s) Median & Pr s) \

| Exotic 240.00 1,680.00 360.00 2,520.00 |




04 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. A

tion Duration Fail. T

Fail. T

Fail. Tr

Value |

‘2019-09-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument C Currency |
[ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

Instrument Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Time (T) Size Range g Total Price

11:17:39
14:17:46

41.75 RFQ N/A Im
31.25 RFQ N/A Im

Producer Accumulator 1
Producer Accumulator 1

1,732.00
1,749.00

N/A
N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price Price \

] Instrument
1,741.50 1,732.00 1,749.00 |

[ Producer Accumulator

Avg. Trans. Price []
1,740.92

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

{ Instrument ion Fees Market Data 3rd Party Fees url
\ Producer Accumulator 108.80 0 0 0.00 http://wwww.amius.com
Table 6 - Likelihood of Execution

Size all

=

Mkt. Makers |

\ Instrument Orders i Trans. Total Value C: or Withdrawn Rfq 1] / Median Tr Size exec Median Ti

‘ Producer Accumulator 4 4 2,353,422.50 0 4 36.50

36.50

o]

Table 9 - Timings

& Pr

(s) |

I Instrument Mean A & ) Mean &

(s) Median & s) Median

‘ Producer Accumulator 7,470.00 1,530.00 7,170.00

1,620.00 |

06 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. A

Sched. Auction

Sched. A

tion Duration Fail. T

Fail. Tr:

Fail. Tr

Value |

‘2019-09-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fi Instrument Instrument Classification Currency |
\ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Producer Accumulator 1 1,729.50 13:42:58 30.75 RFQ N/A Im

N/A

Table 4 - Price Information

eighted Avg. Trans. Price Lowest Price Hi Price \
1,729.75 1,729.50 1,730.00 ‘

\ Instrument
\ Producer Accumulator

Avg. Trans. Price
1,729.75

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

I Instrument Fees Modifi Market Data 3rd Party Fees url
\ Producer Accumulator 63.04 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

D

Size all

Mkt. Makers |

\ Instrument Orders i Trans. Total Value C: or Withdrawn Rfq i / Median Tr Size exec Median Tr:

‘ Producer Accumulator 2 2 1,063,796.25 0 2 30.75

30.75

o]

Table 9 - Timings

s) Median

& Pr

(s) |

] Instrument Mean A &

s) Mean & s) Median A &

[ Producer Accumulator 10,350.00 300.00 15,360.00

450.00 |

09 Sep 2019
Table 1 - Execution Venue

I As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. A

tion Duration Fail. T

Fail. T

Fail. Tr

Value |

‘2019-09-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fil Instrument Instrument Ci Currency |
‘ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

Total Price  Time of Tr

\ Instrument Time (T) Size Range g

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

[ Producer Accumulator 1 1,729.00 15:36:20 41.00 RFQ N/A Im

N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price Hi Price \
1,733.28 1,729.00 1,739.00 ‘

[ Instrument
\ Producer Accumulator

Avg. Trans. Price
1,734.00

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 66.49 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

D

I Instrument Orders i Trans. Total Value C: or Withdrawn Rfq / dified Median Tr Size exec Median Ti

Mkt. Makers |

I Producer Accumulator 2 2 1,239,285.00 0 2 35.75

35.75

o]

Table 9 - Timings

(s) |

\ Instrument Mean A & s) Mean & (s) Median A & s) Median

& Pr

\ Producer Accumulator 510.00 297.00 750.00

387.50 |




10 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |
‘ 2019-09-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
| F Instrument Instrument Ci Currency |
I Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
\ Producer Accumulator 1 1,746.00 13:44:19 15.13 RFQ N/A Im N/A
Table 4 - Price Information
I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I
‘ Producer Accumulator 1,746.00 1,746.00 1,746.00 1,746.00 ‘
Table 5 - Cost Information
[ Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |
‘ Producer Accumulator 24.36 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
| Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D Mkt. Makers |
| Producer Accumulator 2 2 403,069.80 0 2 15.13 15.13 o
Table 9 - Timings
| Instrument Mean Acceptance & s) Mean & ision(s) Median Acceptance & s) Median & Pr s) \
| Producer Accumulator 1,320.00 60.00 1,950.00 60.00 |
11 Sep 2019
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. T Value |
‘ 2019-09-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument Cl Currency
Exotic QC 10.00 GBP lots Exotic GBP
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 1,754.00 09:46:10 58.00 RFQ N/A Voice N/A
Producer Accumulator 1 1,730.00 09:58:33 15.00 RFQ N/A Im N/A
Producer Accumulator 1 1,740.00 13:01:59 30.00 RFQ N/A Im N/A
Producer Accumulator 1 1,732.00 15:24:15 40.50 RFQ N/A Im N/A
Exotic 1 1,770.00 15:46:56 58.00 RFQ N/A Im N/A
Producer Accumulator 1 1,742.00 17:02:10 30.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price
Exotic 1,761.33 1,761.80 1,754.00 1,770.00
Producer Accumulator 1,734.80 1,735.69 1,730.00 1,742.00
Table 5 - Cost Information
Instrument Fees Modifi Market Data 3rd Party Fees url Value of Costs (%)
Exotic 165.73 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 145.52 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median Ti Size all Mkt. Makers
Exotic 3 3 2,306,900.00 0 3 58.00 58.00 0
Producer Accumulator 5 5 2,265,060.00 0 5 30.00 30.00 0
Table 9 - Timings
Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s)
Exotic 1,060.00 420.00 540.00 900.00
Producer Accumulator 1,884.00 144.00 2,520.00 0.00




18 Sep 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

of

Table 2 - Type of Financial Instrument

I F Instrument Instrument C Currency |
[ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator 1 1,810.00 15:52:16 28.75 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 1,810.00 1,810.00 1,810.00 1,810.00 ‘

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url
‘ Producer Accumulator 23.89 0 0 0.00 http://wwww.amius.com

Table 6 - Likelihood of Execution

Value of Costs (%) |
as per ex-post

\ Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr

Mkt. Makers |

Size exec Median Ti Size all D

\ Producer Accumulator 1 1 520,375.00 0 1 28.75

28.75

o]

Table 9 - Timings

\ Instrument Mean Acceptance & s) Mean & (s) Median Acceptance & s) Median

& Provision(s) |

\ Producer Accumulator 0.00 0.00 0.00

0.00 |

20 Sep 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019»09-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

Instrument

Time (T) Size Range g Total Price Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 1,804.00 11:52:04 49.00 RFQ N/A Im
Producer Accumulator 1 1,809.78 13:42:44 49.00 RFQ N/A Im
Producer Accumulator 1 1,812.00 16:29:58 49.00 RFQ N/A Im

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 1,819.56 1,839.80 1,804.00 1,863.00 ‘

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url
[ Producer Accumulator 542.30 0 0 0.00 http://wwww.amius.com
Table 6 - Likelihood of Execution

Value of Costs (%) |
as per ex-post

[ Instrument Orders i Trans. Total Noti Value C:

Mkt. Makers |

or Withdrawn Rfq i / i Median Tr

Size exec Median T ion Size all

\ Producer Accumulator 5 5 8,295,692.20 0 5 49.00

49.00

o]

Table 9 - Timings

\ Instrument Mean & i s) Mean & (s) Median & s) Median

& Provision(s) |

\ Producer Accumulator 0.00 0.00 0.00

0.00 |

23 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Value |

Fail. Tr

[2019»09-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

[ i ial Instrument Instrument Classification Currency |
\ Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price  Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Producer Accumulator 1 1,885.06 11:48:47 147.00 RFQ N/A Im

N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Producer Accumulator 1,851.72 1,866.99 1,821.09 1,885.06 ‘

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url
\ Producer Accumulator 289.08 0 0 0.00 http://wwww.amius.com
Table 6 - Likelihood of Execution

Value of Costs (%) |
as per ex-post

I Instrument Orders i Trans. Total { Value C: or Withdrawn Rfq / Modified Median Tr

Size exec Median T ion Size all D

Mkt. Makers |

\ Producer Accumulator 3 3 4,176,537.63 0 3 48.75

48.75

o]

Table 9 - Timings

\ Instrument Mean A & i s) Mean & (s) Median & s) Median

& Provision(s) |

‘ Producer Accumulator 0.00 26,474.00 0.00

0.00 |




24 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-09-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
I Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
\ Producer Accumulator 1 1,848.00 15:08:42 27.75 RFQ N/A Im N/A
Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I
‘ Producer Accumulator 1,848.00 1,848.00 1,848.00 1,848.00 ‘

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) |
‘ Producer Accumulator 89.99 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C: or Withdrawn Rfq Received / Median Tr Size exec Median Ti Size all D

Mkt. Makers |

\ Producer Accumulator 2 2 1,025,640.00 0 2 27.75 27.75

o]

Table 9 - Timings

| Instrument Mean Acceptance & i s) Mean & ision(s) Median Acceptance & i s) Median & Provisi s)\
| Producer Accumulator 0.00 0.00 0.00 0.00 |

27 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
\ Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price  Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
\ Consumer Accumulator 1 1,940.00 10:57:49 11.50 RFQ N/A Im N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
‘ Consumer Accumulator 1,940.00 1,940.00 1,940.00 1,940.00 ‘

Table 5 - Cost Information

| Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) |
[ Consumer Accumulator 9.40 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq / i Median Tr Size exec Median T ion Size all

Mkt. Makers |

\ Consumer Accumulator 1 1 223,100.00 0 1 11.50 11.50

o]

Table 9 - Timings
I Instrument Mean & i s) Mean & ision(s) Median & { s) Median & Provisi s) I
| consumer Accumulator 0.00 0.00 0.00 0.00 |

Qs




02 Jul 2019
Table 1 - Execution Venue

Sched. A

Sched. Auction

Sched. Auction Duration Fail. T

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg.

As Of Venue LEI Country of Authority Mkt Mkt

‘2019-07-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Classification Currency |
‘ Exotic S_ 50.00 USD lots Exotic UsD

Table 3 - Price Information

Price Time of i Tr

Size Trading System Trading Mode Trading Platform

Best Bid / Offer

Instrument Time (T) Size Range g Total

15:26:00
18:40:00

Exotic 1 937.50
Exotic 1 900.25

12.75 RFQ N/A Voice
20.00 RFQ N/A Voice

N/A
N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest

Price \

‘ Exotic 912.17 906.85 898.75

937.50 |

Table 5 - Cost Information

I Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) \

‘ Exotic 60.92 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers

\Instrument Orders i Trans. Total Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti

‘ Exotic 3 3 3,025,781.25 0

3 20.00

20.00

0

Table 9 - Timings

& i s) Median & Pr

()]

Ilnstrument Mean & s) Mean & s) Median

‘ Exotic 3,560.00 580.00

3,690.00

900.00 |

12 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

I As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

‘2019»07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ i ial Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic Usb

Table 3 - Price Information

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

I Instrument Time (T) Size Range g Total

‘ Exotic 1 906.00 16:33:33

20.00 RFQ N/A Voice

N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest

Price

‘ Exotic 906.00 906.00 906.00

906.00 |

Table 5 - Cost Information

Value of Costs (%) \

] Instrument Fees Market Data 3rd Party Fees Url

l Exotic 24.95 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti

Size all

Mkt. Makers |

| Tnstrument orders i Trans. Total

‘ Exotic 1 1 906,000.00 0

1 20.00

20.00

0

Table 9 - Timings

& i s) Median & Pr

)]

\!nstrument Mean & s) Mean & s) Median

| Exotic 60.00 734.00

90.00

1,101.00 |




15 Jul 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Cl Currency|
| Exotic S_ 50.00 USD lots _Exotic usb

Table 3 - Price Information

Price Time of i Tr

{ Instrument Time (T) Size Range ] Total

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

‘ Exotic 15:30:00 1 903.25 451,625.00

N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest

Price Highest Price I

| Exotic 903.25 903.25 903.25 903.25 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) \

‘ Exotic 9.50 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ Median Tr Size exec Median Ti Size all

\Instrument Orders Trans. Total Value C or Withdrawn Rfq

Mkt. Makers \

‘ Exotic 1 1 451,625.00 0

1 10.00 10.00

0

Table 9 - Timings

[Instrument Mean Acceptance & s) Mean & s) Median

& ion(s) Median & Provision(s) |

| Exotic 29.00 4.00

43.50 6.00 |

16 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 904.50

18:26:33

10.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 904.50 904.50 904.50

904.50 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 21.68 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total

Mkt.

Makers |

Value C:

or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 1 1 452,250.00 0

1 10.00 10.00

o]

Table 9 - Timings

I Instrument Mean & s) Mean &

(s) Median &

s) Median & Provisi s)‘

| Producer Accumulator 60.00 0.00

90.00 0.00 |

18 Jul 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt

Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg.

[2019»07-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic UsD

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 880.50 15:03:30

7.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price Highest Price \

| Exotic 880.50 880.50 880.50 880.50 |

Table 5 - Cost Information

\ Instrument Fees Market Data 3rd Party Fees Url

Value of Costs (%) |

\ Exotic 13.10 0 0 0.00 http://wwww.amius.com

as per ex-post I

Table 6 - Likelihood of Execution

[ Instrument oOrders i Trans. Total

Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

‘ Exotic 1 1 308,175.00 0

1 7.00 7.00

0

Table 9 - Timings

\Instrument Mean & s) Mean & s) Median

& i s) Median & Provisi s)\

| Exotic 15.00 27.00

22.50 40.50 |




29 Jul 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Ti Value |

‘ 2019-07-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

I F Instrument Instrument Cl Currency |

| Exotic S_ 50.00 USD lots _Exotic usb

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 949.25 14:42:47 1.90 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I

| Exotic 949.25 949.25 949.25 949.25 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \

‘ Exotic 3.39 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

\ Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \

| Exotic 1 1 90,178.75 0 1 1.90 1.90 o]

Table 9 - Timings

| Instrument Mean Acceptance & s) Mean & s) Median & ion(s) Median & Provision(s) |

‘ Exotic 1,020.00 2,160.00 1,530.00 3,240.00 ‘

30 Jul 2019

Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |

‘ 2019-07-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Cl Currency |

\ Exotic S_ 50.00 USD lots Exotic Usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 944.50 16:11:05 2.20 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 944.50 944.50 944.50 944.50 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) \

[ Exotic 3.92 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers \

| Exotic 1 1 103,895.00 0 1 2.20 2.20 o]

Table 9 - Timings

I Instrument Mean & s) Mean &P s) Median & i s) Median & Provision(s) I

| Exotic 3,240.00 300.00 4,860.00 450.00 |

01 Aug 2019

Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Auctis Sched. Auction Sched. Auction Duration Fail. T Fail. Ti Fail. Tr i Value |
0 0 o o]

I2019>08-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Instrument Instrument Ci

Currency |

\ Exotic S_ 50.00 USD lots Exotic

usb

Table 3 - Price Information

\ Instrument Time (T) Size Range

Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

g Total

| Exotic 1

864.50 15:54:00

15.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Highest Price

| Exotic 864.50

864.50 864.50 864.50

|

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

| Exotic 23.61

0 0 0.00 http://wwww.amius.com

as per ex-post I

Table 6 - Likelihood of Execution

‘ Instrument Orders i Trans.

Total i Value C or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all

Mkt. Makers |

\ Exotic 1

1 648,375.00 0

1 15.00 15.00

0

Table 9 - Timings

& i s) Median & Provisi s)\

\ Instrument Mean &

s) Mean & s) Median

‘ Exotic

1,140.00 600.00

1,710.00 900.00 |




06 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-08-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
I F Instrument Instrument Cl Currency |
| Exotic S_ 50.00 USD lots _Exotic usb
Table 3 - Price Information
{ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 857.25 15:38:00 10.00 RFQ N/A Voice N/A
Table 4 - Price Information
I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I
| Exotic 857.25 857.25 857.25 857.25 |
Table 5 - Cost Information
\ Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \
‘ Exotic 25.54 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
\ Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
| Exotic 2 2 857,250.00 0 2 10.00 10.00 o]
Table 9 - Timings
[Instrument Mean Acceptance & s) Mean & s) Median Acceptance & s) Median & Provision(s) |
| Exotic 480.00 600.00 720.00 900.00 |
08 Aug 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-08-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
\ F Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic Usb
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 876.50 14:39:00 300.00 RFQ N/A Im N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 876.50 876.50 876.50 876.50 |
Table 5 - Cost Information
] Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) \
[ Exotic 356.40 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers \
‘ Exotic 1 1 13,147,500.00 0 1 300.00 300.00 0 ‘
Table 9 - Timings
I Instrument Mean & s) Mean & s) Median & i s) Median & Provision(s) I
| Exotic 120.00 420.00 180.00 630.00 |
09 Aug 2019
Table 1 - Execution Venue
] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Aucti Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Tr Value |
l 2019-08-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic UsD
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price  Time of i T Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 9,415.00 16:41:00 3.97 RFQ N/A Voice N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 9,415.00 9,415.00 9,415.00 9,415.00 |
Table 5 - Cost Information
\ Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) [
\ Exotic 7.07 0 0 0.00 http://wwww.amius.com as per ex-post I
Table 6 - Likelihood of Execution
I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers ‘
| Exotic 1 1 1,868,877.50 0 1 3.97 3.97 o]
Table 9 - Timings
\ Instrument Mean & s) Mean & s) Median & i s) Median & Provisi s) \
| Exotic 1,860.00 600.00 2,790.00 900.00 |




12 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-08-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
] F Instrument Instrument Cl Currency |
[ Exotic S_ 50.00 USD lots Exotic usb
Table 3 - Price Information
{ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 941.25 14:46:00 1.32 RFQ N/A Voice N/A
Table 4 - Price Information
I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I
| Exotic 941.25 941.25 941.25 941.25 |
Table 5 - Cost Information
\ Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \
‘ Exotic 2.47 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
\ Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
| Exotic 0 1 62,122.50 0 1 1.32 1.32 o]
Table 9 - Timings
[Instrument Mean Acceptance & s) Mean & s) Median Acceptance & s) Median & Provision(s) |
| Exotic 660.00 420.00 990.00 630.00 |
14 Aug 2019
Table 1 - Execution Venue
\ As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
‘ 2019-08-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
\ F Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic Usb
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 939.00 18:24:52 1.76 RFQ N/A Im N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 939.00 939.00 939.00 939.00 |
Table 5 - Cost Information
] Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) \
[ Exotic 3.24 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers \
| Exotic 1 1 82,632.00 0 1 1.76 1.76 o]
Table 9 - Timings
I Instrument Mean & s) Mean & s) Median & i s) Median & Provision(s) I
| Exotic 2,580.00 720.00 3,870.00 1,080.00 |
22 Aug 2019
Table 1 - Execution Venue
] As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. Sched. Aucti Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Tr Value |
l 2019-08-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
Instrument Instrument Cl Currency |
\ Exotic S_ 50.00 USD lots Exotic usb
Table 3 - Price Information
\ Instrument Time (T) Size Range g Total Price Time of {1 Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 870.00 18:58:00 60.00 RFQ N/A Voice N/A
Table 4 - Price Information
\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 870.00 870.00 870.00 870.00 |
Table 5 - Cost Information
\ Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%) [
\ Exotic 130.09 0 0 0.00 http://wwww.amius.com as per ex-post I
Table 6 - Likelihood of Execution
I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers ‘
| Exotic 1 1 2,610,000.00 0 1 60.00 60.00 o]
Table 9 - Timings
\ Instrument Mean & s) Mean & s) Median & i s) Median & Provisi s) \
| Exotic 660.00 1,020.00 990.00 1,530.00 |




28 Aug 2019
Table 1 - Execution Venue

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Ci Currency |
I Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

{ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 898.25 14:30:00

10.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument

Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

| Producer Accumulator 898.25 898.25 898.25 898.25 |

Table 5 - Cost Information

\ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

‘ Producer Accumulator 18.12 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

B

\ Instrument Orders Trans. Total Value C: or Withdrawn Rfq

/ Median Tr Size exec Median Ti Size all

Mkt. Makers |

[ Producer Accumulator 1 1 449,125.00 0

1 10.00 10.00

o]

Table 9 - Timings

[ Instrument Mean Acceptance & i ) Mean & (s) Median

Acceptance & s) Median & Provision(s) \

\ Producer Accumulator 300.00 600.00

450.00 900.00 |

12 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

\ As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-09-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ F Instrument Instrument Ci Currency |
\ Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

\ Producer Accumulator 1 928.50 17:56:18

50.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

| Producer Accumulator 928.50 928.50 928.50 928.50 |

Table 5 - Cost Information

I Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 56.43 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

Mkt. Makers |

/ i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 1 1 2,321,250.00 0

1 50.00 50.00

o]

Table 9 - Timings

I Instrument Mean & i s) Mean & (s) Median

& ion(s) Median & Provision(s) |

| Producer Accumulator 28.00 28.00

42.00 42.00 |

13 Sep 2019
Table 1 - Execution Venue

] As Of Venue LEI Country of Authority Mkt Mkt

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg. Sched. Aucti Sched. Auction

[2019»09-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument Instrument CI Currency |
\ Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of { Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Producer Accumulator 1 934.00 19:08:00

10.00 RFQ N/A Voice N/A

Table 4 - Price Information

\ Instrument

Avg. Trans. Price Avg. Trans. Price Lowest Price

Price \

| Producer Accumulator 934.00 934.00 934.00 934.00 |

Table 5 - Cost Information

\ Instrument Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Producer Accumulator 17.23 0 0 0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

[ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

B,

Mkt. Makers |

/ Modified Median Tr Size exec Median T ion Size all

\ Producer Accumulator 1 1 467,000.00 0

1 10.00 10.00

o]

Table 9 - Timings

\ Instrument Mean & i s) Mean & (s) Median

& i s) Median & Provisi s)\

‘ Producer Accumulator 1,080.00 1,200.00

1,620.00 1,800.00 |




17 Sep 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-09-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency |

| Exotic S_ 50.00 USD lots _Exotic usb

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 931.00 19:14:25 30.00 RFQ N/A Voice N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price I

| Exotic 931.00 931.00 931.00 931.00 |

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \

‘ Exotic 49.01 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
| Exotic 1 1 1,396,500.00 0 1 30.00 30.00 o]
Table 9 - Timings

| Instrument Mean Acceptance & s) Mean & s) Median Acceptance & s) Median & Provision(s) |

| Exotic 29.00 240.00 43.50 360.00 |

23 Sep 2019

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. T Value |
‘ 2019-09-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument

| F Instrument Instrument Cl Currency |

\ Exotic S_ 50.00 USD lots Exotic Usb

Table 3 - Price Information

| Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 891.00 18:49:00 60.00 RFQ N/A Voice N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 891.00 891.00 891.00 891.00 |

Table 5 - Cost Information

| Instrument Fees Market Data 3rd Party Fees Url Value of Costs (%) \

[ Exotic 0.00 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers \
| Exotic 1 1 2,673,000.00 0 1 60.00 60.00 o]
Table 9 - Timings

I Instrument Mean & s) Mean & s) Median & i s) Median & Provision(s) I

| Exotic 0.00 0.00 0.00 0.00 |




SB

01 Jul 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. Aucti Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-07-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Classification Currency |
\ Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator usD

Table 3 - Price Information
Instrument Time (T) Size Range g Total Price Time of i Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 12.81 12:31:00 400.00 RFQ N/A Im N/A
Consumer Accumulator 1 12.62 16:09:00 100.00 RFQ N/A Email N/A
Table 4 - Price Information

| Instrument Avg. Trans. Price i Avg. Trans. Price Lowest Price Hi Price \
| consumer Accumulator 12.72 12.77 12.62 12.81 |

Table 5 - Cost Information

| Instrument ion Fees ificati Market Data 3rd Party Fees url Value of Costs (%) |
‘ Consumer Accumulator 706.02 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders i Trans. Total i Value C: or Withdrawn Rfq i / i Median Tr ion Size exec Median Ti ion Size all D

Mkt. Makers |

\ Consumer Accumulator 2 2 7,152,320.00 0 2 250.00 250.00

o]

Table 9 - Timings
| Instrument Mean Acceptance & i s) Mean & ision(s) Median Acceptance & i s) Median & Provisi s) \
\ Consumer Accumulator 1,950.00 1,950.00 1,980.00 2,130.00 \

12 Jul 2019
Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Mkt i Outages Outage number Outage Avg. i Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019»07-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument
| i ial Instrument Instrument Ci ificati Currency |
\ Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range g Total Price Time of { Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 12.40 11:40:00 50.00 RFQ N/A Voice N/A
Consumer Accumulator 1 12.31 16:31:40 50.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Price Hi Price [
| consumer Accumulator 12.35 12.35 12.30 12.40 |

Table 5 - Cost Information

I Instrument ion Fees Modificatit Market Data 3rd Party Fees url Value of Costs (%) |
\ Consumer Accumulator 426.20 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders i Trans. Total { Value C or Withdrawn Rfq i / Median Tr ion Size exec Median Tr: ion Size all D

Mkt. Makers |

‘ Consumer Accumulator 4 4 2,765,840.00 0 4 50.00 50.00

o]

Table 9 - Timings
| Instrument Mean A & s) Mean & s) Median A & s) Median & Pr (s) \
| consumer Accumulator 5,775.00 195.00 660.00 0.00 |




15 Jul 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg.

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
[ Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Instrument Time (T) Size Range g Total Price Time of i Tr

\ Consumer Accumulator 1 12.20 11:09:00 50.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price I
| consumer Accumulator 12.20 12.20 12.20 12.20 |

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

Market Data 3rd Party Fees url
0.00 http://wwww.amius.com

| Instrument ion Fees
‘ Consumer Accumulator 119.11 0 0

Table 6 - Likelihood of Execution

B

Mkt. Makers |

| Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all

\ Consumer Accumulator 1 1 683,200.00 0 1 50.00 50.00

o]

Table 9 - Timings

| Instrument Mean Acceptance & i s) Mean & (s) Median Acceptance & i s) Median & Provisi s)\
| consumer Accumulator 0.00 180.00 0.00 270.00 |

16 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

| As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched.

‘2019-07-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

| F Instrument Instrument Ci Currency |
\ Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Instrument Time (T) Size Range g Total Price Time of i Tr

\ Producer Accumulator 1 13.00 17:01:32 345.00 RFQ N/A Im N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Hi Price \
| Producer Accumulator 13.01 13.01 13.00 13.01 |

Table 5 - Cost Information

Value of Costs (%) |
as per ex-post

Market Data 3rd Party Fees Url
38,640.00 http://wwww.amius.com

| Instrument Fees
[ Producer Accumulator 2,247.64 0 0

Table 6 - Likelihood of Execution

I Instrument Orders i Trans. Total i Value C or Withdrawn Rfq i / i Median Tr Size exec Median T ion Size all

Mkt. Makers |

\ Producer Accumulator 2 2 10,050,264.00 0 2 345.00 345.00

o]

Table 9 - Timings

I Instrument Mean & i s) Mean & (s) Median & i s) Median & Provisi s)‘
‘ Producer Accumulator 1,050.00 1,500.00 1,560.00 2,070.00 ‘




24 Jul 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. Ti Fail. Ti Fail. Ti Value |
‘ 2019-07-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 |
Table 2 - Type of Financial Instrument
F Instrument Instrument CI Currency
Exotic SB 1120.00 USD lots Exotic usb
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range g Total Price Time of Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 12.98 16:59:44 144.00 RFQ N/A Im N/A
Producer Accumulator 1 13.11 18:34:15 49.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Price
Exotic 12.98 12.98 12.98 12.98
Producer Accumulator 13.07 13.07 13.00 13.11
Table 5 - Cost Information
Instrument ion Fees Market Data 3rd Party Fees url Value of Costs (%)
Exotic 165.31 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 327.67 0 0 5,488.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D Mkt. Makers
Exotic 1 1 2,093,414.40 0 1 144.00 144.00 0
Producer Accumulator 0 3 2,152,393.60 0 3 49.00 49.00 0
Table 9 - Timings
Instrument Mean A & ion(s) Mean & ision(s) Median & s) Median & Provision(s)
Exotic 41.00 1,440.00 61.50 2,160.00
Producer Accumulator 67,800.00 16,740.00 101,700.00 25,110.00
31 Jul 2019
Table 1 - Execution Venue
I As Of Venue LEI Country of Authority Mkt Mkt Outages Outage number Outage Avg. i Sched. Sched. Auction Sched. Auction Duration Fail. T Fail. T Fail. Tr Value |
| 2019-07-31  Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom 0 0 0 o
Table 2 - Type of Financial Instrument
\ i ial Instrument  Instrument Cl i Currency |
‘ Exotic SB 1120.00 USD lots Exotic usb
Table 3 - Price Information
I Instrument Time (T) Size Range g Total Price  Time of { Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer ‘

| Exotic 1

3.00

13:56:00

300.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \

| Exotic 3.00 3.00 3.00 3.00 |

Table 5 - Cost Information

] Instrument Fees Market Data 3rd Party Fees url Value of Costs (%) \

[ Exotic 861.00 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq / i Median Tr Size exec Median Ti ion Size all Mkt. Makers \
‘ Exotic 1 1 1,008,000.00 0 1 300.00 300.00 0 ‘
Table 9 - Timings

\ Instrument Mean & (] s) Mean s) Median & i s) Median & Provision(s) I

| Exotic 240.00 1,140.00 360.00 1,710.00 |




12 Aug 2019
Table 1 - Execution Venue

[ Asof Venue LEI

Country of Authority Mkt

Mkt

Outages Outage number Outage Avg. Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

‘2019-08-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

I F Instrument Instrument Ci

Currency |

| Exotic SB 1120.00 USD lots _Exotic

usb

Table 3 - Price Information

gt Total Price Time of

Ti

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Instrument Time (T) Size Range

| Exotic 1

11.79

16:20:00

300.00 RFQ N/A Email N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price  Highest

Price I

| Exotic 11.79

11.79 11.79

11.79 |

Table 5 - Cost Information

\ Instrument ion Fees

Market Data 3rd Party Fees Url

Value of Costs (%) \

| Exotic 309.96

0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Trans.

Total Value C

/ Median Tr Size exec Median Ti

\ Instrument Orders

or Withdrawn Rfq

Mkt. Makers \

| Exotic 1

1 3,961,440.00

0

1 300.00 300.00

0

Table 9 - Timings

| Instrument Mean Acceptance &

s) Mean &

s) Median &

s) Median & Provision(s) |

\Exoﬁc

4,440.00

1,080.00

6,660.00 1,620.00 |

28 Aug 2019
Table 1 - Execution Venue

Mkt

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

[ asof Venue LEI

Country of Authority Mkt

Outages Outage number Outage Avg.

Value |

‘2019-08-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ ;

Instrument

Instrument Cl

Currency |

\ Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

[ Instrument

Time (T) Size Range g Total Price

Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer |

\ Producer Accumulator

1 12.47

16:53:02

125.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price \

‘ Producer Accumulator 12.47

12.47 12.47

12.47 |

Table 5 - Cost Information

I Instrument Fees

Market Data 3rd Party Fees

url

Value of Costs (%) |

[ Producer Accumulator 344.40

0 0

0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

{ Instrument Orders

Size exec Median T

Size all

Mkt. Makers |

Trans. Total

Value C:

Median Tr

or Withdrawn Rfq i /

\ Producer Accumulator 1

1 1,745,800.00

0 1 125.00

125.00

o]

Table 9 - Timings

I Instrument Mean

& i s) Mean

(s) Median &

s) Median & Pr

)|

\ Producer Accumulator

480.00

1,920.00

720.00

ision(s
2,880.00 |

30 Aug 2019
Table 1 - Execution Venue

| asof Venue LEI

Mkt

Sched. Aucti

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Country of Authority Mkt

Outages Outage number Outage Avg.

l2019>08-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

{ i ial Instrument

Instrument Ci Currency |

\ Consumer Accumulator SB 1120.00 USD lots

Consumer Accumulator usb

Table 3 - Price Information

\ Instrument

Time (T) Size Range g Total Price

Time of

Tr ion Size Trading System Trading Mode Trading Platform Best Bid / Offer I

\ Consumer Accumulator

1 12.28

16:22:29

125.00 RFQ N/A Im N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price

Price \

‘ Consumer Accumulator 12.28

12.28

12.28

12.28 |

Table 5 - Cost Information

\ Instrument Fees

Market Data 3rd Party Fees

url

Value of Costs (%) |

\ Consumer Accumulator 473.55

0 0

0.00 http://wwww.amius.com

as per ex-post |

Table 6 - Likelihood of Execution

Size exec Median T

Size all

Desi Mkt. Makers |

[ Instrument Orders

Trans. Total

Value C:

Median Tr

or Withdrawn Rfq

7 =

\ Consumer Accumulator 1

1 1,718,500.00

0 1 125.00

125.00

o]

Table 9 - Timings

s) |

& i s) Mean

(s) Median & s) Median & Pr

\ Instrument Mean A

‘ Consumer Accumulator

660.00

1,140.00

990.00

1,710.00 |




11 Sep 2019
Table 1 - Execution Venue

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

Outages Outage number Outage Avg.

| asof Venue LEI

Country of Authority Mkt Mkt

‘2019-09-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

F Instrument

Instrument Cl Currency

Consumer Accumulator SB 1120.00 USD lots
Producer Accumulator SB 1120.00 USD lots

Consumer Accumulator usb
Producer Accumulator usb

Table 3 - Price Information

Price Time of

Size Trading System Trading Mode Trading Platform Best Bid / Offer

Instrument

Time (T) Size Range g Total

Consumer Accumulator
Producer Accumulator

1 11.92
1 11.87

16:01:00
17:49:15

300.00 RFQ N/A
30.00 RFQ N/A

Voice
Im

N/A
N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price

Price

Consumer Accumulator 11.92
Producer Accumulator 11.87

11.92 11.92
11.87 11.87

11.92
11.87

Table 5 - Cost Information

Value of Costs (%)

Instrument i Fees

Market Data 3rd Party Fees url

Consumer Accumulator 637.14
Producer Accumulator 62.85

0 0
0 0

0.00 http://wwww.amius.com
0.00 http://wwww.amius.com

as per ex-post
as per ex-post

Table 6 - Likelihood of Execution

Size exec Median T

B

Mkt. Makers

/ Median Tr

Instrument Orders

Trans. Total Value C

or Withdrawn Rfq

Consumer Accumulator 1
Producer Accumulator 1

1 4,005,120.00
1 398,832.00

0
0

300.00
30.00

300.00
30.00

0
0

Table 9 - Timings

& Provision(s)

Instrument Mean

& { ) Mean &

(s) Median

& ion(s) Median

Consumer Accumulator
Producer Accumulator

126.00
27.00

0.00
180.00

189.00
40.50

0.00
270.00

24 Sep 2019
Table 1 - Execution Venue

Sched.

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

Outages Outage number Outage Avg.

| asof Venue LEI

Country of Authority Mkt Mkt

‘2019»09-24 Amius Limited 213800C1LJRH

XHO5QC19 United Kingdom

0 0

o]

Table 2 - Type of Financial Instrument

| i ial Instrument

Instrument Ci Currency |

\ Producer Accumulator SB 1120.00 USD lots

Producer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

[ Instrument

Time (T) Size Range g Total

Price Time of

Tr

\ Producer Accumulator

1 12.47

14:58:17

25.00 RFQ N/A

Email

N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price

| Instrument Avg. Trans. Price

Price \

‘ Producer Accumulator 12.47

12.47 12.47

12.47 |

Table 5 - Cost Information

| Instrument Fees

Market Data 3rd Party Fees url

Value of Costs (%) |

[ Producer Accumulator 42.33

0 0

1,400.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Value C:

or Withdrawn Rfq

/ i Median Tr

Size exec Median T

Size all

Mkt. Makers |

Trans. Total

| Instrument Orders

\ Producer Accumulator 1

1 349,160.00

0

25.00

25.00

o]

Table 9 - Timings

)|

| Instrument Mean

& i s) Mean &

(s) Median

& i s) Median

\ Producer Accumulator

420.00

2,040.00

630.00

ision(s]
3,060.00




25 Sep 2019
Table 1 - Execution Venue

Sched. i Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

| asof Venue LEI

Country of Authority Mkt Mkt Outages Outage number Outage Avg.

‘2019-09-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

| Fi ial Instrument

Instrument Cl ificati Currency |

I Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |

I Instrument

Time (T) Size Range g Total

\ Producer Accumulator

1 12.65 17:56:35 25.00 RFQ N/A Email N/A

Table 4 - Price Information

Avg. Trans. Price Lowest Price Hi Price I

I Instrument Avg. Trans. Price

\ Producer Accumulator 12.65

12.65 12.65 12.65 |

Table 5 - Cost Information

| Instrument ion Fees

Market Data 3rd Party Fees url Value of Costs (%) |

‘ Producer Accumulator 42.33

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Trans. Total Value C: or Withdrawn Rfq / Median Tr Size exec Median Ti Size all D

Mkt. Makers |

| Instrument Orders

[ Producer Accumulator 0

1 354,200.00 0 1 25.00 25.00

o]

Table 9 - Timings

| Instrument Mean

Acceptance & i ) Mean &

(s) Median Acceptance & s) Median & Provision(s) |

\ Producer Accumulator

6,300.00 11,760.00 9,450.00 17,640.00 ‘

30 Sep 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

Value |

Outages Outage number Outage Avg. i Sched.

| asof Venue LEI

Country of Authority Mkt Mkt

‘2019-09-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0

o]

Table 2 - Type of Financial Instrument

Instrument

Instrument Ci Currency |

\ Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

| Instrument

Time (T) Size Range g Total

Price Time of i Tr

\ Producer Accumulator

1 12.78 14:58:08 100.00 RFQ N/A Email N/A

Table 4 - Price Information

| Instrument Avg. Trans. Price

Avg. Trans. Price Lowest Price Hi Price \

‘ Producer Accumulator 12.78

12.78 12.78 12.78 |

Table 5 - Cost Information

| Instrument Fees

Market Data 3rd Party Fees url Value of Costs (%) |

I Producer Accumulator 212.38

0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

I Instrument Orders

Trans. Total i Value C: or Withdrawn Rfq i / i Median Tr Size exec Median Ti ion Size all

\ Producer Accumulator 0

1 1,431,360.00 0 1 100.00 75.00

o]

Table 9 - Timings

& i s) Mean & (s) Median & s) Median & Pr )I

I Instrument Mean

\ Producer Accumulator

ision(s]
347,640.00 148,200.00 521,460.00 222,300.00 ‘




SM

03 Jul 2019
Table 1 - Execution Venue

[ asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. A Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. Tr

Value |

‘2019-07-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

F Instrument Instrument Ci i { Currency I
\ Consumer Accumulator SM 100.00 USD lots Consumer Accumulator usbD \

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer I

‘ Consumer Accumulator 1 307.80 16:06:02

16.50 RFQ N/A Email N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price [] Avg. Trans. Price Lowest Price

Price \

| consumer Accumulator 306.85 307.61 305.90 307.80 |

Table 5 - Cost Information

[ Instrument ion Fees Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 239.43 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

Mkt. Makers |

\ Instrument Orders 1] Trans. Total i Value C: or Withdrawn Rfq

/ i Median Tr Size exec Median Ti ion Size all D

\ Consumer Accumulator 1 2 5,144,970.00 0

2 16.50 16.50

of

Table 9 - Timings

& ion(s) Median & Provision(s) |

I Instrument Mean A & {1 ) Mean & (s) Median

\ Consumer Accumulator 420.00 660.00

630.00 990.00 |

15 Jul 2019
Table 1 - Execution Venue

| Asof Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched. A Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

value |

‘2019-07-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fil ial Instrument Instrument Cl i i Currency I
\ Consumer Accumulator SM 100.00 USD lots Consumer Accumulator usb \

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of i Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer \

I Consumer Accumulator 1 313.30 17:22:00

15.00 RFQ N/A Im N/A

Table 4 - Price Information

{ Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Price

Price |

| consumer Accumulator 313.30 313.30 313.30 313.30 |

Table 5 - Cost Information

I Instrument Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) |

\ Consumer Accumulator 40.60 0 0 0.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

/ i Median Tr Size exec Median Tr: ion Size all D

\ Instrument Orders i Trans. Total i Value C or Withdrawn Rfq

Mkt. Makers |

‘ Consumer Accumulator 1 1 469,950.00 0

1 15.00 15.00

o]

Table 9 - Timings

A & s) Median & Pr (s) |

\ Instrument Mean A & s) Mean & s) Median

[ Consumer Accumulator 29.00 60.00

43.50 90.00 |

31 Jul 2019
Table 1 - Execution Venue

Sched. Auction

Sched. Auction Duration Fail. Ti

Fail. T

Fail. T

I As Of Venue LEI Country of Authority Mkt Mkt

Outages Outage number Outage Avg. i Sched.

Value |

‘2019-07-31 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

\ Fil ial Instrument  Instrument Cl i i Currency \
| Exotic SM 100.00 USD lots Exotic usD

Table 3 - Price Information

\ Instrument Time (T) Size Range g Total Price Time of Tr

Size Trading System Trading Mode Trading Platform Best Bid / Offer |

‘ Exotic 1 304.00 11:23:46 44.00 RFQ N/A Email N/A

Table 4 - Price Information

\ Instrument Avg. Trans. Price Avg. Trans. Price Lowest Price Highest Price \
| Exotic 304.00 304.00 304.00 304.00 |

Table 5 - Cost Information

\ Instrument Fees Modifi Market Data 3rd Party Fees url

Value of Costs (%) \

‘ Exotic 152.68 0 0 3,300.00 http://wwww.amius.com

as per ex-post

Table 6 - Likelihood of Execution

IInstrument Orders Trans. Total Value C lled or Withdrawn Rfq /

Median Tr ion Size exec Median Ti Size all

Mkt. Makers \

| Exotic 0 1 1,337,600.00 0

1 44.00 44.00

o]

Table 9 - Timings

hnstrument Mean A & ion(s) Mean & (s) Median

& ion(s) Median & Provision(s) |

| Exotic 300.00 0.00

450.00 0.00 |




24 Sep 2019
Table 1 - Execution Venue

| asof Venue LEI

Country of Authority Mkt Mkt

Sched. Auction Sched. Auction Duration Fail. Ti

Fail. T

Outages Outage number Outage Avg. i Sched.

Fail. T

Value |

‘2019-09-24 Amius Limited 213800C1LIJRHXHO5QC19

United Kingdom

0 0 0

o]

Table 2 - Type of Financial Instrument

| Fil ial Instrument  Instrument Cl Currency \

I Exotic SM 100.00 USD lots _Exotic usb

Table 3 - Price Information

I Instrument Time (T) Size Range g Total Price Time of i Tr Size Trading System Trading Mode Trading Platform Best Bid / Offer |
‘ Exotic 1 305.80 14:53:00 520.00 RFQ N/A Im N/A

Table 4 - Price Information

I Instrument Avg. Trans. Price

Avg. Trans. Price Lowest

Price  Highest

Price I

| Exotic 305.80

305.80 305.80 305.80 ‘

Table 5 - Cost Information

| Instrument ion Fees Market Data 3rd Party Fees Url Value of Costs (%) \

‘ Exotic 108.26 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

| Instrument Orders Trans. Total Value C or Withdrawn Rfq / Median Tr Size exec Median Ti Size all Mkt. Makers \
[ Exotic 1 1 15,901,600.00 0 1 520.00 520.00 0 ‘
Table 9 - Timings

| Instrument Mean Acceptance & s) Mean & s) Median & ion(s) Median & Provision(s) |

| Exotic 240.00 540.00 360.00 810.00 |




