01 Jul 2020 - 30 Sep 2020

BO
29 Jul 2020
Table 1 - Execution Venue
As Of Venue LEIL Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F.
2020-07-29 Amius Limited 213800C1LIRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification 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
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 30.26 11:23:00 3.33 RFQ N/A Im N/A
Producer Accumulator 1 30.26 11:23:00 3.33 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 30.26 30.26 30.26 30.26
Producer Accumulator 30.26 30.26 30.26 30.26
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 7.62 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 7.62 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me: Designated Mkt. Makers
Consumer Accumulator 0 1 60,459.48 0 1 3.33 0
Producer Accumulator 0 1 60,459.48 0 1 3.33 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s,
Consumer Accumulator 420.00 60.00 630.00 90.00
Producer Accumulator 420.00 49.00 630.00 73.50
03 Aug 2020
Table 1 - Execution Venue
As Of Venue LEIL Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail
2020-08-03 Amius Limited 213800C1LIRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 31.23 19:28:00 2.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 31.23
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 2.91 0 0 0.00 _http://wwww.amius.com as per ex-post |
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 37,476.00 0 1 2.00 2.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 2,280.00 2,002.00 3,420.00 3,003.00
04 Aug 2020
Table 1 - Execution Venue
As Of Venue LEIL Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fai
2020-08-04 Amius Limited 213800C1LIRHXHOS5QC19 United Kingdom 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator BO 600.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 31.23 13:38:00 18.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 31.23 31.23

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 25.13 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 337,284.00 0 1 18.00 18.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 18,420.00 83,923.00 27,630.00 125,884.50




12 Aug 2020
Table 1 - Execution Venue

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number _Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fai

As Of Venue LEI
2020-08-12 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0

Transactions Value

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Classification Curren

Consumer Accumulator BO 600.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 10:30:00 3.33 RFQ N/A Im
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 30.70

30.70

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 7.22 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 61,338.60 0 1 3.33 3.33 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 240.00 120.00 360.00 180.00
26 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-26 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Classification Curren

Consumer Accumulator BO 600.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 32.59 10:49:00 3.33 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 32.59

32.59

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 7.02 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 65,114.82 0 1 3.33 3.33 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 240.00 1,440.00 360.00
19 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-19 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Clas:

ication Curren

Consumer Accumulator BO 600.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 34.98 10:44:00 3.33 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 34.98

34.98

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 7.42 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 69,890.04 0 1 3.33 3.33 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator

780.00 0.00 1,170.00 0.00




BP

21 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-21 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic BP 62500.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1.27 12:41:58 2.78 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1.27 1.27 1.27 1.27

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 8.15 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 220,662.50 0 1 2.78 2.78 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,620.00 240.00 2,430.00 360.00
BR
15 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-15 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Class:i

jon Currency
Exotic BR 100000.00 USD lots _Exotic Usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 5.39 17:58:00 53.86 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 168.04. 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 29,019,768.00 0 1 53.86 53.86 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 360.00 275.00 540.00 412.50
03 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-03 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 0.19 14:00:00 5.44 RFQ N/A Voice

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 0.19 0.19 0.19 0.19

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 16.97 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 100,966.40 0 1 5.44 5.44 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 0.00 0.00 0.00 0.00




01 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 350.50 19:18:15 37.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 350.50 350.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 40.66 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 648,425.00 0 1 37.00 37.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 240.00 0.00 360.00 0.00
08 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-08 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 351.00 21:56:00 2.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 363.00 363.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 45.62 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 225,000.00 0 2 4.00 4.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 600.00 60.00 900.00 90.00
10 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-10 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 379.50 18:39:00 50.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 380.45 379.54

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 976.37 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 5 5 8,699,024.25 0 5 50.00 50.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 2,772,00 816.00 2,250.00 540.00




14 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-14 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 366.00 22:02:00 2.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 351.50 351.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 11.23 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 50,550.00 0 2 1.75 1.75 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 480.00 0.00 720.00 0.00
15 Jul 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-07-15 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 333.75 11:20:00 55.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 333.75 333.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 35.94 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 441,625.00 0 1 55.00 55.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 300.00 0.00 450.00 0.00
16 Jul 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-16 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 349.00 23:33:00 20.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 349.00 349.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 46.33 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 349,000.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 1,980.00 310.00 2,970.00 465.00




17 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-17 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 339.00 22:58:00 1.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 339.00 339.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 2.58 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 16,950.00 0 1 1.00 1.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 780.00 120.00 1,170.00 180.00
18 Jul 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-07-18 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator uspb
Producer Accumulator C_ 50.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 340.00 10:54:00 75.00 RFQ N/A Im N/A
Producer 1 339.50 10:54:00 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 340.00 340.00 340.00 340.00
Producer Accumulator 343.17 345.19 339.50 350.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 158.15 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 94.92 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 1 1 1,275,000.00 0 1 75.00 0
Producer Accumulator 3 3 723,450.00 0 3 21.94 4
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s,

Consumer Accumulator 960.00 0.00 1,440.00 0.00

Producer Accumulator 1,240.00 0.00 2,070.00 0.00
23 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-07-23 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency

Consumer Accumulator C_ 50.00 USD lots  Consumer Accumulator usb

Producer Accumulator C_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 326.50 21:53:00 40.00 RFQ N/A Im N/A
Producer Accumulator 1 333.25 21:53:00 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 326.50 326.50 326.50 326.50
Producer Accumulator 333.25 333.25 333.25 333.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 22.87 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 187.11 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me: Designated Mkt. Makers
Consumer Accumulator 0 1 166,625.00 0 1 40.00 0
Producer Accumulator o 2 989,625.00 0 2 20.00 [4

Table 9 - Timings

Instrument Mean Elapsed Acce
Consumer Accumulator 623.00
Producer Accumulator 660.00




04 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-04 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator uspb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 325.75 09:37:46 5.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 325.75 325.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 12.18 0 0 187.50 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 81,437.50 0 1 5.00 5.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 60.00 0.00 90.00 0.00
08 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-08 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 332.00 11:00:00 5.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 332.17 332.23

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 123.55 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 3 1,079,750.00 0 3 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 32,520.00 180.00 72,720.00 360.00
12 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-12 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 323.25 10:12:00 120.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 323.25 323.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 363.53 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 1,939,500.00 0 1 120.00 120.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 360.00 360.00 540.00 540.00




13 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 348.00 22:30:00 47.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 342.50 338.59

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 1,152.75 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 2 5,670,600.00 0 2 167.50 167.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 360.00 3,876.00 540.00 5,813.50
18 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-18 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 342.75 22:19:00 287.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 348.50 348.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 295.84 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 1,664,975.00 0 2 167.00 167.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 3,810.00 330.00 5,130.00 330.00
21 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 373.50 11:36:00 0.40 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 373.50 373.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 1.62 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 7,470.00 0 1 0.40 0.40 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 1,080.00 360.00 1,620.00




22 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-22 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usp

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 352.50 10:06:00 2.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 363.00 356.17

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 9.62 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 42,720.00 0 2 1.20 1.20 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 240.00 120.00 330.00 180.00
25 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-25 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 353.00 22:27:00 60.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 353.00 353.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 146.12 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 1,059,000.00 0 1 60.00 60.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 360.00 0.00 540.00
26 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-26 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 394.25 13:43:00 20.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 394.25 394.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 48.11 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 394,250.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 300.00 1,080.00 450.00 1,620.00




02 Sep 2020

Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-02 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator C_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 377.50 10:14:00 15.00 RFQ N/A Im N/A
Consumer Accumulator 1 354.75 14:13:20 3.00 RFQ N/A Email N/A
Producer Accumulator 1 368.25 23:27:00 2.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 354.75 354.75 354.75 354.75
Producer Accumulator 372.88 376.44 368.25 377.50
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 7.22 0 0 112,50 http://wwww.amius.com as per ex-post
Producer Accumulator 31.90 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution
Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Instrument
Consumer Accumulator 1 1 53,212.50 0 1 3.00 3.00 0
Producer Accumulator 2 2 319,950.00 0 2 8.50 8.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 6,480.00 720.00 9,720.00 1,080.00
Producer 240.00 90.00 330.00 120.00
03 Sep 2020
Table 1 - Execution Venue
As Of Venue LET Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions Fail. Transactions Number _Fail. Transactions Value
2020-09-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency

Producer Accumulator C_ 50.00 USD lots Producer Accumulator

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 355.00 23:49:00 15.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 355.00 355.00 355.00 355.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 38.76 [} 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution
Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
15.00 15.00 0

Instrument

Producer Accumulator 1 1 266,250.00 0 1
Table 9 - Timings

Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer 360.00 0.00 540.00 0.00

Instrument




09 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-09 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
| Producer Accumulator C_ 50.00 USD lots _ Producer Accumulator  USD |
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 371.75 11:34:00 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 369.25 21:20:00 10.00 RFQ N/A Im N/A
Producer Accumulator 1 369.25 21:20:00 10.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 367.67 364.47 362.00 371.75
Producer Accumulator 369.25 369.25 369.25 369.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 159.49 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 24.95 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 3 1,275,500.00 0 3 10.00 10.00 0
Producer Accumulator 1 1 184,625.00 0 1 10.00 10.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 1,120.00 37.00 1,890.00 78.00
Producer 660.00 60.00 990.00 90.00
11 Sep 2020
Table 1 - Execution Venue
As Of Venue LET Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions Fail. Transactions Number _Fail. Transactions Value
2020-09-11 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator C_ 50.00 USD lots _ Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 377.25 22:24:00 50.00 RFQ N/A Im N/A
Producer Accumulator 1 377.25 22:24:00 50.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 372.50 372.13 367.75 377.25
Producer Accumulator 377.25 377.25 377.25 377.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 243.24 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 102.08 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Canc d or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 0 2 2,046,375.00 0 2 55.00 0
Producer Accumulator 0 1 943,125.00 0 1 50.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 570.00 175.00 630.00
Producer Accumulator 1,020.00 228.00 1,530.00
15 Sep 2020

Table 1 - Execution Venue

As Of Venue LET
2020-09-15 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 375.50 23:00:00 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 375.50 375.50 375.50 375.50
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 23.17 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 187,750.00 0 1 10.00 10.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 180.00 60.00 270.00 90.00




18 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-18 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator C_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 376.75 22:58:00 20.00 RFQ N/A Im N/A
Producer Accumulator 1 385.75 23:26:00 20.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 380.45 379.62 376.75 386.00
Producer Accumulator 382.92 379.10 377.00 386.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 250.07 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 242.35 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me: Designated Mkt. Makers
Consumer Accumulator 5 5 2,467,000.00 0 5 20.00 0
Producer Accumulator 3 3 4,087,750.00 0 3 20.00 0

Table 9 - Timings
Instrument
Consumer Accumulator 300.00
Producer Accumulator 320.00
21 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value

2020-09-21 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency

Producer Accumulator C_ 50.00 USD lots Producer Accumulator usb
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 368.75 23:55:00 235.00 RFQ N/A Voice

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 368.75 368.75 368.75 368.75
Table 5 - Cost Information

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

Producer Accumulator 670.03 0 0 0.00 _http://wwww.amius.com as per ex-post |
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 4,332,812.50 0 1 235.00 235.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 780.00 420.00 1,170.00 630.00
24 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-24 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots  Consumer Accumulator usb
Producer Accumulator C_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 386.00 11:11:00 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 377.25 11:14:00 10.00 RFQ N/A Im N/A
Producer Accumulator 1 383.50 23:59:00 5.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 377.25 377.25 377.25 377.25

Producer Accumulator 382.25 382.04 377.25 386.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 20.49 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 62.67 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator o 1 188,625.00 0 1 10.00 10.00 0
Producer Accumulator 1 3 477,500.00 0 3 10.00 10.00 0

Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 480.00 47.00 720.00
Producer Accumulator 440.00 27.00 720.00




29 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-29 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 371.75 15:11:50 50.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 371.75 371.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 99.50 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 929,375.00 0 1 50.00 50.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 60.00 180.00 90.00 270.00




06 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-06 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator CC 10.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 2,155.00 17:25:35 500.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 2,155.00 2,155.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 2,511.25 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 10,775,000.00 0 1 500.00 500.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 6,720.00 180.00 10,080.00
27 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-27 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,257.00 145: 33.75 RFQ N/A Im
Producer Accumulator 1 2,266.00 : 33.75 RFQ N/A Im N/A
Producer Accumulator 15:30:00 1 2,266.00 764,775.00 N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Producer 2,263.00 2,263.00 2,257.00 2,266.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 139.58 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 3 3 2,294,325.00 0 3 33.75 33.75 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s;
Producer Accumulator 600.00 1,320.00 540.00 990.00
28 Jul 2020
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

| 2020-07-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom
Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,241.00 14, 5 33.50 RFQ N/A Im N/A
Producer Accumulator 1 2,250.00 15:57:29 33.50 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,253.67 2,257.82 2,241.00 2,270.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 201.90 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 3 3 3,025,385.00 0 3 33.50 33.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 10,640.00 9,000.00 7,290.00 270.00




29 Jul 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-07-29 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,290.00 H 66.50 RFQ N/A Im
Producer Accumulator 1 2,310.00 14:32:37 66.50 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,300.00 2,300.00 2,290.00 2,310.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 190.86 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 3,045,700.00 0 2 66.50 66.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 2,490.00 21,750.00 2,700.00 30,000.00
30 Jul 2020

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
| 2020-07-30 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,345.00 14:56:28 42.50 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,345.00 2,345.00 2,345.00 2,345.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 63.43 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 1 1 996,625.00 0 1 42.50 42.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,140.00 3,180.00 1,710.00 4,770.00
31 Jul 2020

Table 1 - Execution Venue

Transactions Value

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
|ZOZU-D7-31 Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,375.00 13:00:18 6.00 RFQ N/A Im N/A
Producer 1 2,380.00 16:37:52 42.25 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price _Lowest Executed Price Highest Executed Price

Producer Accumulator 2,370.00 2,368.06 2,355.00 2,380.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 141.96 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 3 3 2,143,037.50 0 3 42.25 42.25
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 5,040.00 560.00 2,520.00 90.00




03 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-08-03 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,399.00 H 84,00 RFQ N/A Im
Producer Accumulator 1 2,415.00 15:44:12 84.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,407.00 2,407.03 2,399.00 2,415.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 253.13 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 4,043,760.00 0 2 84.00 84.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 360.00 150.00 420.00 210.00
04 Aug 2020
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

|ZOZU-08-D4 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument  Instrument Classification Currency

Exotic CC 10.00 USD lots Exotic usD

Table 3 - Price Information

Instrument Time (T) e Range Average Executed Total Executed Price  Time of Execution Transa n Size Trat g Mode Trading Platform Best Bid / Offer
Exotic 1 2,426.00 12:02:58 32.25 RFQ N/A Im N/A

Exotic 1 2,417.00 14:33:56 41.75 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 2,421.50 2,420.93 2,417.00 2,426.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 202.96 0 [ 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers.

Exotic 2 2 1,791,482.50 0 2 37.00 37.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 450.00 270.00 510.00 270.00
05 Aug 2020
Table 1 - Execution Venue
[ asof Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

| 2020-08-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom
Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed  Price _Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer 1 2,453.00 10:41:59 120.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price _Lowest Executed Price Highest Executed Price

Producer Accumulator 2,453.00 2,453.00 2,453.00 2,453.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 268.63 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 2,943,600.00 0 1 120.00 120.00
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 420.00 840.00 630.00 1,260.00




07 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-07 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren

Exotic CC 10.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 2,485.00 15:52:14 82.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 2,485.00 2,485.00 2,485.00 2,485.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 225.93 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 2,037,700.00 0 1 82.00 82.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 420.00 180.00 630.00 270.00
10 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-10 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Exotic CC 10.00 USD lots Exotic
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform
Exotic 1 2,500.00 14: 7 81.50 RFQ N/A Im
Exotic 1 2,472.00 17:16:10 62.50 RFQ N/A Im
Producer Accumulator 1 2,465.00 17:20:45 62.50 RFQ N/A Im
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 2,486.00 2,487.92 2,472.00 2,500.00
Producer Accumulator 2,465.00 2,465.00 2,465.00 2,465.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 394.96 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 98.66 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 3,582,500.00 o 2 72.00 72.00
Producer Accumulator 1 1 1,540,625.00 0 1 62.50 62.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 180.00 0.00 270.00 0.00
Producer 120.00 0.00 180.00 0.00
11 Aug 2020

Table 1 - Execution Venue

As Of Venue LET
2020-08-11 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic CC 10.00 USD lots Exotic usD

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 2,481.76 11:40:54 62.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 2,460.38 2,457.72 2,439.00 2,481.76
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 429.15 0 [} 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 3,514,281.20 0 2 71.50 71.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 3,540.00 690.00 3,600.00 690.00




12 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-12 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren

Exotic CC 10.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 2,455.00 16:15:41 61.50 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 2,455.00 2,455.00 2,455.00 2,455.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 183.57 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 1,509,825.00 0 1 61.50 61.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,560.00 900.00 2,340.00 1,350.00
13 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,465.00 16:57:36 30.50 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,465.00 2,465.00 2,465.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 46.39 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 751,825.00 0 1 30.50 30.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 4,080.00 0.00 6,120.00 0.00
20 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-20 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,395.00 16:49:00 38.75 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,395.00 2,395.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 65.62 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 928,062.50 0 1 38.75 38.75 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 1,140.00 180.00 1,710.00 270.00




28 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-28 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren

Exotic CC 10.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 2,600.00 16:30:49 55.50 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 2,600.00 2,600.00 2,600.00 2,600.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 152.91 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 1,443,000.00 0 1 55.50 55.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 120.00 0.00 180.00 0.00
01 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value

2020-09-01 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren

Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 2,645.00 13:20:03 27.25 RFQ N/A Im N/A
Producer Accumulator 1 2,660.00 16:16:14 27.25 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,652.50 2,652.52 2,645.00 2,660.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 144.68 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 1,445,612.50 0 2 27.25 27.25 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,200.00 210.00 1,290.00 210.00
08 Sep 2020

Table 1 - Execution Venue

Transactions Value

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
|ZOZU-09-08 Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator CC 10.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 2,533,00 15:46:09 220.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 2,533.00 2,533.00 2,533.00 2,533.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 536.69 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer 1 1 5,572,600.00 [ 1 220.00 220.00 o
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 120.00 4,860.00 180.00 7,290.00




17 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number il. Transactions Value
2020-09-17 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator CC 10.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 2,585.00 14:42:49 588.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 2,585.00 2,585.00 2,585.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 2,008.20 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 15,199,800.00 0 1 588.00 588.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 5,940.00 2,640.00 8,910.00 3,960.00




CRD

12 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-12 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic CRD 450.00 BRL lots _Exotic BRL

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin stem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 55.40 18:20:00 20.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 55.40 55.40 55.40 55.40

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 14.40 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 0 1 498,600.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 600.00 600.00 900.00 900.00
18 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-18 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic CRD 450.00 BRL lots Exotic BRL

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin stem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 57.12 14:00:00

10.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 57.12 57.12 57.12 57.12

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 6.95 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 257,040.00 0 1 10.00 10.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 0.00 0.00 0.00 0.00
27 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-27 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic CRD 450.00 BRL lots Exotic BRL

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin stem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 58.50 14:00:00 8.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 58.50 58.50 58.50 58.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 0.00 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 210,600.00 0 1 8.00 8.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 0.00 0.00 0.00 0.00

cT
EC



KC

01 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument  Instrument Classification Currency

Exotic KC 375.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 104.00 18:15:00 12.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 104.00 104.00 104.00 104.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 0.00 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 468,000.00 0 1 12.00 12.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 660.00 3,300.00 990.00 4,950.00
07 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-07 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument  Instrument Classification Currency

Exotic KC 375.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 102.85 18:27:09 10.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 102.85 102.85 102.85 102.85

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 26.40 0 0 187.50 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 771,375.00 0 2 10.00 10.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 5,370.00 360.00 7,110.00 420.00
08 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-08 Amius Limited 213800C1LIRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument  Instrument Classification Currency

Exotic KC 375.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer
Exotic 1 103.60 14:53:41 91.00 RFQ N/A Im N/A
Exotic 1 103.65 16:22:04 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 103.63 103.60 103.60 103.65
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 76.74 0 [} 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 3,924,037.50 0 2 50.50 50.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 180.00 30.00 180.00 30.00




13 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-13 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 100.25 16:28:53 10.00 RFQ N/A Im
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 100.58 100.47

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 13.92 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 2 2 565,125.00 0 2 7.50 7.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 540.00 480.00 630.00 570.00

14 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
2020-07-14 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Instrument

Transactions Value

Table 2 - Type of Financi

Financial Instrument Instrument Classification 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 Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best / Offer
Producer Accumulator 1 100.55 17 9 10.00 RFQ N/A Im N/A
Exotic 1 100.50 17:24:30 7.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Exotic 100.50 100.50 100.50 100.50
Producer Accumulator 100.55 100.55 100.55 100.55

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 6.83 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 17.79 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Exotic 1 1 263,812.50 0 1 7.00 7.00 0
Producer Accumulator 1 1 377,062.50 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s;
Exotic 240.00 180.00 360.00 270.00
Producer Accumulator 300.00 480.00 450.00 720.00
16 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-16 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic KC 375.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin stem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 98.40 14:19:57 4.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 98.40 98.40 98.40 98.40

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Exotic 4.82 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 147,600.00 0 1 4.00 4.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 360.00 1,140.00 540.00 1,710.00




17 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-17 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Currency

Exotic KC 375.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 104.30 16:54:21 21.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 104.30 104.30 104.30 104.30

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 18.08 0 0 393.75 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 821,362.50 0 1 21.00 21.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 180.00 1,200.00 270.00 1,800.00

21 Jul 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-07-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financi:

Instrument

Financial Instrument Instrument Classification Curren
Exotic KC 375.00 USD lots Exotic
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best
Producer Accumulator 1 104.20 15 1 2.00 RFQ N/A Im N/A
Exotic 1 101.35 15:22:44 5.00 RFQ N/A Email N/A
Exotic 1 104.20 16:00:54 5.00 RFQ N/A Im N/A

Table 4 - Price Information

/ Offer

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 102.78 102.79 101.35 104.20
Producer Accumulator 104.20 104.20 104.20 104.20
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 12,92 0 0 93,75 http://wwww.amius.com as per ex-post
Producer Accumulator 2.64 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 385,406.25
Producer Accumulator 1 1 78,150.00 0 1 2.00 2.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 2,070.00 810.00 2,490.00 1,170.00
Producer 540.00 720.00 810.00 1,080.00

22 Jul 2020
Table 1 - Execution Venue

As Of Venue LET
2020-07-22 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 108.95 15 4 10.00 RFQ N/A Email N/A
Producer Accumulator 1 111.05 18:12:07 16.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Producer 110.00 110.25 108.95 111.05
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)

Producer Accumulator 55.16 0 0 187.50 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 2 2 1,074,862.50 0 2 13.00 13.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s;

Producer Accumulator 180.00 210.00 270.00 240.00




23 Jul 2020

Table 1 - Execution Venue

Venue

LEI

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number _Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fai

Transactions Value

As Of
2020-07-23 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financ

ial Instrument

Producer Accumulator KC

Financial Instrument

Exotic KC 375.00 USD lots

Instrument Classification Currency
Consumer Accumulator KC 375.00 USD lots  Consumer Accumulator usb
Exotic usp
375.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 112.40 09:40:03 4.00 RFQ N/A Email N/A
Producer Accumulator 1 112.40 10:00:00 3.00 RFQ N/A Email N/A
Exotic 1 110.60 15:18:19 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 112.20 18:23:43 10.00 RFQ N/A Im N/A
Exotic 1 107.40 18:29:01 17.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 112.20 112.20 112.20 12.20
Exotic 110.13 109.00 107.40 112.40
Producer 112.40 112.40 112.40 112.40

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 17.51 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 19.92 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 8.27 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Canc: d or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 1 1 420,750.00 0 1 10.00 0
Exotic 3 3 1,225,875.00 0 3 10.00 0
Producer Accumulator 1 1 126,450.00 0 1 3.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 240.00 480.00 360.00
Exotic 9,640.00 200.00 450.00
Producer Accumulator 27,460.00 120.00 41,190.00
24 Jul 2020
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

| 2020-07-24 Amius Limited 213800C1LJRHXHO5QC19
Table 2 - Type of Financial Instrument
Financial Instrument

United Kingdom

Instrument Classification

Exotic KC 375.00 USD lots _Exotic

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 107.45 10:08:00 16.00 RFQ N/A Im N/A
Exotic 1 0.00 15:03:33 160.00 RFQ N/A m N/A
Exotic 15:30:00 1 111.20 417,000.00 N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 72.88 108.92 0.00 111.20

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

Table 5 - Cost Information

Instrument Execution Fees Modi
Exotic 14.29

Table 6 - Likelihood of Execution

ations Market Data 3rd Party Fees url
0 0 187.50 _http://wwww.amius.com

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1,061,700.00 16.00 16.00

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 140.00 300.00 180.00 540.00




27 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-27 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Finan Instrument Instrument Classification Curren:
Consumer Accumulator KC 375.00 USD lots  Consumer Accumulator usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator Usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 113.00 13:41:37 16.00 RFQ N/A Ema N/A
Consumer Accumulator 1 112.70 15:27:56 2.00 RFQ N/A Im N/A
Consumer Accumulator 09:30:00 1 110.70 166,050.00 N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 111.70 111.37 110.70 112.70
Producer Accumulator 113.00 113.00 113.00 113.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 13.09 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 28.93 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 2 250,575.00 0 2 3.00 3.00 0
Producer Accumulator 1 1 678,000.00 0 1 16.00 16.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 69,000.00 270.00 69,180.00

Producer 180.00 720.00 270.00 1,080.00
28 Jul 2020
Table 1 - Execution Venue

As Of Venue LET Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions Fail. Transactions Number _Fail. Transactions Value

2020-07-28 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 113.00 17:57:19 4.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 113.00 113.00 113.00 113.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 7.12 [} 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 169,500.00 0 1 4.00 4.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer 3,060.00 60.00 4,590.00 90.00




29 Jul 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-29 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Exotic KC 375.00 USD lots Exotic usb
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument ime (T) Size Range Average Executed To! xecuted Price Time of Execution Transaction Size Trading System Trading Mode
Exotic 1 11545 14:00:00 40.00 RFQ N/A
Producer Accumulator 1 116.30 14:54:58 4.00 RFQ N/A
Exotic 15:30:00 1 114.05 427,687.50 N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 114.75 115.17 114.05 115.45
Producer Accumulator 116.30 116.30 116.30 116.30
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 193.44 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 7.00 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Exotic 2 2 2,159,437.50 o 2 25.00 25.00 0
Producer Accumulator 1 1 174,450.00 0 1 4.00 4.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 240.00 300.00 240.00 300.00
Producer 300.00 120.00 450.00 180.00
30 Jul 2020
Table 1 - Execution Venue
As Of Venue LET Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions Fail. Transactions Number _Fail. Transactions Value
2020-07-30 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification 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 Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 118.40 14:27:00 51.00 RFQ N/A Email N/A
Producer Accumulator 1 118.95 10.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted A
Exotic 118.40
Producer Accumulator 119.73
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 32.20 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 24.91 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Designated Mkt. Makers

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size
Exotic 1 1 2,264,400.00 0 1 51.00 51.00 [
Producer Accumulator 2 2 626,812.50 0 2 7.00 7.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 240.00 1,980.00 360.00 2,970.00
Producer Accumulator 2,520.00 5,880.00 3,210.00 5,910.00
31 Jul 2020
Table 1 - Execution Venue
As Of Venue LET
2020-07-31 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 122.10 15:20:54 10.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 122.10 122.10 122.10 122.10
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 17.51 0 0 187.50 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 457,875.00 0 1 10.00 10.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 420.00 8,160.00 630.00 12,240.00




03 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 119.40 14:34:02 10.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 119.40 119.40

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 15.50 0 0 1,875.00 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 447,750.00 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 240.00 2,580.00 360.00 3,870.00
04 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-04 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 124.70 18:07:24 4.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 124.73 124.72

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 8.55 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 280,612.50 0 2 3.00 3.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 210.00 240.00 300.00 330.00
05 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-05 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 129.00 14:30:10 4.00 RFQ N/A Im N/A
Producer Accumulator 1 125.30 19:22:42 10.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 128.05 127.17 125.30 129.85
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 32.03 [ 0 187.50 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer 2 3 858,150.00 [ 3 4.00 4.00 o
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 24,474.00 6,680.00 720.00 1,350.00




06 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-06 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 120.00 17:08:00 10.00 RFQ N/A Email
Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 120.00 120.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 14.35 0 0 187.50 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 450,000.00 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 120.00 480.00 180.00 720.00
10 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-10 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

nan Instrument Instrument Classification Ci
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 120.45 09:46:49 7.00 RFQ N/A Im N/A
Consumer Accumulator 1 120.60 13:09:57 7.00 RFQ N/A Im N/A
Consumer Accumulator 1 120.35 13:33:32 7.00 RFQ N/A Im N/A
Producer Accumulator 1 118.35 14:23:33 10.00 RFQ N/A Im N/A
Producer Accumulator 1 116.30 16:14:24 8.00 RFQ N/A Im N/A
Consumer Accumulator 1 116.60 18:02:57 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 120.15 119.94 116.60 121.65
Producer Accumulator 116.30 116.66 114.25 118.35

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 60.33 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 89.77 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me:
Consumer Accumulator 4 6 2,023,537.50 0 6 7.00
Producer Accumulator 3 3 1,049,775.00 0 3 8.00

n Transaction

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 56,740.00 1,290.00 2,070.00
Producer 340.00 460.00 540.00




11 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-11 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator KC 375.00 USD lots  Consumer Accumulator usb
Exotic KC 375.00 USD lots Exotic Usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 113.25 13:39:59 10.00 RFQ N/A Ema N/A
Exotic 1 113.45 17:48:52 10.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 114.13 114.42 113.25 115.00
Exotic 113.45 113.45 113.45 113.45
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 89.83 0 0 187.50 http://wwww.amius.com as per ex-post
Exotic 8.04 0 0 187.50 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me: Designated Mkt. Makers
Consumer Accumulator 2 2 1,287,187.50 0 2 15.00 0
Exotic 1 1 425,437.50 0 1 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro n(s;
Consumer Accumulator 240.00 .| 330.00 2,250.00
Exotic 4,020.00 . 6,030.00 450.00
12 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-12 Amius Limited 213800C1LIRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 116.75 18:06:45 10.00 RFQ N/A Email
Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 116.75 116.75 116.75 116.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 15.21 0 0 187.50 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 437,812.50 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 180.00 60.00 270.00 90.00
13 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _ Instrument Classification Currency

Exotic KC 375.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 113.75 13:16:41 10.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 113.75 113.75 113.75 113.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Exotic 8.32 0 0 187.50 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 426,562.50 0 1 10.00 10.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,980.00 60.00 2,970.00 90.00




18 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-18 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 122.70 16:38:57 5.00 RFQ N/A Im
Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 122.50 122.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 36.16 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 2 2 459,375.00 0 2 5.00 5.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 300.00 90.00 420.00 90.00
19 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-19 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financi

Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 118.65 16:22:02 10.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 118.65 118.65

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 16.07 0 0 187.50 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 444,937.50 0 1 10.00 10.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 240.00 600.00 360.00
21 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

nan Instrument Instrument Classification Curren:
Consumer Accumulator KC 375.00 USD lots  Consumer Accumulator usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 118.20 13:20:42 10.00 RFQ N/A Im N/A
Producer 1 118.25 14:46:29 10.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 118.20 118.20 118.20 118.20
Producer Accumulator 118.25 118.25 118.25 118.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 16.36 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 25.83 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Canc d or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 1 1 443,250.00 0 1 10.00 0
Producer Accumulator 1 1 443,437.50 0 1 10.00 4

Table 9 - Timings

Instrument Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 240.00 60.00 360.00 90.00
Producer Accumulator 240.00 360.00 360.00 540.00




25 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-25 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 121.60 14:26:49 5.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 121.60 121.60

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 18.22 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 228,000.00 0 1 5.00 5.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 360.00 120.00 540.00 180.00
26 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-26 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Ci
Consumer Accumulator KC 375.00 USD lots  Consumer Accumulator usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Best Bid / Offer
Producer Accumulator 1 124.65 13:58:17 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 125.90 14:55:56 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 123.95 16:45:43 10.00 RFQ N/A Im N/A
Producer Accumulator  13:30:00 1 126.48 948,562.50 N/A Voice N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 124.93 124,93 123.95 125.90
Producer 125.89 125.89 124.65 126.55
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 52.23 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 69.45 0 0 562.50 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 2 2 936,937.50 0 2 10.00 10.00 0
Producer Accumulator 4 4 1,888,312.50 0 4 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro n(s)
Consumer Accumulator 300.00 210.00 420.00 240.00
Producer Accumulator 360.00 765.00 540.00 840.00
27 Aug 2020
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

| 2020-08-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom
Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 119.55 15:19:49 11.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 119.55 119.55 119.55 119.55
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates ue of Costs (%)
Consumer Accumulator 17.05 0 0 206.25 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 493,143.75 0 1 11.00 11.00 [4)
Table 9 - Timings

Instrument

Consumer Accumulator




28 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-28 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren:

Exotic KC 375.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 125.75 17:54:07 20.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 125.75 125.75 125.75 125.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 10.91 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 943,125.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 0.00 0.00 0.00 0.00
31 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-31 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 128.00 15:04:00 25.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 128.00 128.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 38.75 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 1,200,000.00 0 1 25.00 25.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 1,860.00 190,620.00 2,790.00 285,930.00
01 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-09-01 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 130.55 17:53:39 4.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 130.55 130.55

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 4.94 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 195,825.00 o 1 4.00 4.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 180.00 360.00 270.00 540.00




02 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-02 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Finan Instrument Instrument Classification Curren:
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb
Exotic KC 375.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price ime of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 131.15 14:20:17 12.00 RFQ N/A Ema N/A
Consumer Accumulator 1 129.15 14:59:35 20.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 129.15 129.15 129.15 129.15
Exotic 131.15 131.15 131.15 131.15
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 32.14 0 0 375.00 http://wwww.amius.com as per ex-post
Exotic 13.43 0 0 225.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me: Designated Mkt. Makers
Consumer Accumulator 1 1 968,625.00 0 1 20.00 0
Exotic 1 1 590,175.00 0 1 12.00 0
Table 9 - Timings
Instrument
Consumer Accumulator 4,200.00
Exotic 420.00
03 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-03 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 131.30 13:23:18 10.00 RFQ N/A Email
Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 131.28 131.28 131.25 131.30

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 27.84 0 0 375.00 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 2 2 984,562.50 0 2 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 600.00 600.00 900.00 900.00
08 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-08 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer KC 375.00 USD lots Consumer usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 128.75 15:46:31 20.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 128.75 128.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 32.72 0 0 375.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 965,625.00 0 1 20.00 20.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 1,740.00 780.00 2,610.00




09 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-09 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 128.00 16:46:07 12.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 128.00 128.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 19.29 0 0 225.00 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 576,000.00 0 1 12.00 12.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 840.00 120.00 1,260.00 180.00
10 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-10 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren:

Exotic KC 375.00 USD lots Exotic

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 132.60 14:25:38 10.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 132.60 132.60 132.60 132.60

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 12.34 0 0 187.50 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 497,250.00 0 1 10.00 10.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 300.00 60.00 450.00 90.00
14 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-14 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
nan Instrument Instrument Classification Curren
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator usb
Producer Accumulator KC 375.00 USD lots  Producer Accumulator Usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 129.20 14:21:59 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 124.90 14:58:19 11.00 RFQ N/A Email N/A
Consumer Accumulator 1 123.75 16:40:41 11.00 RFQ N/A Email N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 124.33 124.33 123.75 124.90
Producer Accumulator 127.15 127.18 125.10 129.20
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 36.94 0 0 412,50 http://wwww.amius.com as per ex-post
Producer Accumulator 74.91 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 2 2 1,025,681.25 0 2 11.00 11.00 0
Producer Accumulator 2 2 953,625.00 0 2 10.00 10.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Proy
Consumer Accumulator 600.00 150.00 810.00
Producer 300.00 120.00 420.00




15 Sep 2020
Table 1 - Execution Venue

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value

As Of Venue LEI

2020-09-15 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Classification Curren
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 119.50 14:32:59 10.00 RFQ N/A Email
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 119.50

119.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 18.08 0 0 187.50 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 448,125.00 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator

540.00 240.00 810.00 360.00

16 Sep 2020
Table 1 - Execution Venue

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value

As Of Venue LEI

2020-09-16 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Classification Curren:

Consumer Accumulator KC 375.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 119.00 14:31:17 12.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 119.00

119.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 20.32 0 0 225.00 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 535,500.00 0 1 12.00 12.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator

840.00 0.00 1,260.00

17 Sep 2020
Table 1 - Execution Venue

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value

As Of Venue LEI

2020-09-17 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Instrument Classification Curren

Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 117.65 13:55:00 10.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 117.65

117.65

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 37.02 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 441,187.50 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator

1,080.00 660.00 1,620.00 990.00




22 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-22 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Exotic KC 375.00 USD lots Exotic usb
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument ime (T) Size Range Average Executed Tof xecuted Price Time of Execution Transaction Size Trading System Trading Mode Trading
Exotic 1 112.50 13:46:29 7.00 RFQ N/A Im
Producer 1 110.55 16:09:04 7.00 RFQ N/A Im
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed e Highest Executed Price
Exotic 112.50 112.50 112.50 112.50
Producer Accumulator 110.78 110.78 110.55 111.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 7.23 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 25.11 0 0 0.00 _http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Exotic 1 1 295,312.50 o 1 7.00 7.00 0
Producer Accumulator 2 2 581,568.75 0 2 7.00 7.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s
Exotic 90.00
Producer Accumulator 1,050.00 1,860.00 1,200.00 1,950.00
25 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value
2020-09-25 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer KC 375.00 USD lots Consumer usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 113.25 13:45:52 10.00 RFQ N/A Voice
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 113.25 113.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 36.45 0 0 0.00 _http://wwww.amius.com as per ex-post |
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 424,687.50 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 180.00 60.00 270.00 90.00
29 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-29 Amius Limited 213800C1LIRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator KC 375.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 109.00 14:29:47 2.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 109.00 109.00 109.00 109.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 4.02 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 81,750.00 0 1 2.00 2.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 300.00 360.00 450.00




Kw

10 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-10 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator KW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 487.00 20:47:00 7.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 487.00 487.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 13.93 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 170,450.00 0 1 7.00 7.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,500.00 360.00 2,250.00 540.00
11 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-11 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator KW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 428.25 26:37 47.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 428.25 428.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 96.32 0 0 293.75 http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 1,006,387.50 0 1 47.00 47.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 0.00 0.00 0.00 0.00
01 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator KW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 487.25 12:33:00 14.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 487.25 487.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 29.52 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 341,075.00 0 1 14.00 14.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 3,660.00 1,020.00 5,490.00 1,530.00




11 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-11 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator KW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 506.50 11:12:00 2.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 506.50 506.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 8.02 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 50,650.00 0 1 2,00 2.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 180.00 480.00 270.00 720.00




Mw

05 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-05 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator MW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 557.25 10:55:00 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 550.60 550.60

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 183.74 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 2 1,087,916.00 0 2 15.00 15.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 540.00 42,00 780.00 63.00
15 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-15 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator MW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 524.50 21:59:00 20.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 524.50 524.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 90.83 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 524,500.00 0 1 20.00 20.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 780.00 120.00 1,170.00 180.00
16 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-16 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator MW 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 537.25 10:59:00 15.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 537.25 537.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 67.34 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 402,937.50 0 1 15.00 15.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 300.00 120.00 450.00 180.00




Qc

10 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-10 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

ancial Instrument Instrument Classification Currency

Exotic QC 10.00 GBP lots Exotic GBP

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 13:30:00 1 1,583.00 1,598,830.00 N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,583.00 1,583.00 1,583.00 1,583.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 96.09 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 1,598,830.00 0 1 101.00 101.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 60.00 60.00 90.00 90.00

14 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-07-14 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 1,567.00 B

RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 1,567.00 1,567.00 1,567.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 52.53 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 877,520.00 0 1 56.00 56.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 300.00 300.00 450.00
17 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-17 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 1,565.00 09:47:00 24.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 1,565.00 1,565.00 1,565.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 21.87 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 0 1 375,600.00 0 1 24.00 24.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 33,900.00 360.00 50,850.00




21 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren

Exotic QC 10.00 GBP lots Exotic GBP

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1,575.00 12:47:02 94.00 RFQ N/A Voice
Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,575.00 1,575.00 1,575.00 1,575.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 3.50 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 220,662.50 0 1 94.00 94.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,980.00 120.00 2,970.00 180.00
03 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _Instrument Classification Curren

Exotic QC 10.00 GBP lots Exotic

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1,630.00 09:47:44 20.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,630.00 1,630.00 1,630.00 1,630.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 25.46 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 326,000.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,020.00 0.00 1,530.00 0.00
05 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-08-05 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
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 Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Exotic 1 1,665.00 15:34:42 9.00 RFQ N/A Im N/A
Producer Accumulator 1 1,665.00 15:34:47 9.00 RFQ N/A Im N/A
Exotic 09:30:00 1 1,670.00 150,300.00 N/A Voice N/A
Producer Accumulator 09:30:00 1 1,670.00 150,300.00 N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed e Highest Executed Price
Exotic 1,672.00 1,672.50 1,665.00 1,680.00
Producer 1,672.00 1,672.51 1,665.00 1,680.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 64.83 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 62.11 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size Designated Mkt. Makers
Exotic 5 5 904,500.00 0 5 9.00 9.00 0
Producer Accumulator 5 5 903,150.00 0 5 9.00 9.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 6,588.00 4,440.00 1,170.00 0.00

Producer Accumulator 6,588.00 4,440.00 1,170.00 0.00




13 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren
Producer Accumulator QC 10.00 GBP lots Producer Accumulator GBP
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 1,692.00 12:21:17 12.00 RFQ N/A Im
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 1,692.00 1,692.00 1,692.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 12.38 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 203,040.00 0 1 12,00 12.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 9,720.00 180.00 14,580.00 270.00
17 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-17 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification 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 Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best / Offer
Exotic 1 1,694.00 09 4 10.00 RFQ N/A Im N/A
Producer 1 1,690.00 09:50:49 37.50 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Exotic 1,694.00 1,694.00 1,694.00 1,694.00
Producer Accumulator 1,690.00 1,690.00 1,690.00 1,690.00
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 32.16 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 32.16 0 0 0.00 _http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Exotic 1 1 633,750.00 0 1 10.00 10.00 0
Producer Accumulator 1 1 633,750.00 0 1 37.50 37.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s;
Exotic 480.00 240.00 720.00 360.00
Producer Accumulator 900.00 35,460.00 1,350.00 53,190.00
19 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-19 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

ancial Instrument Instrument Classification Currency

Exotic QC 10.00 GBP lots Exotic GBP

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1,635.00 12:21:28 16.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,635.00 1,635.00 1,635.00 1,635.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 21.87 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 261,600.00 0 1 16.00 16.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 1,680.00 2,580.00 2,520.00 3,870.00




25 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-25 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

nstrument Instrument Clas:
Exotic QC 10.00 GBP lots Exotic

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1,730.00 16:16:52 34.50 RFQ N/A Im
Exotic 11:30:00 1 1,710.00 102,600.00 N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,720.00 1,727.07 1,710.00 1,730.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 53.47 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 2 2 699,450.00 0 2 21.25 21.25 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 4,470.00 30.00 5,280.00 30.00
28 Aug 2020
Table 1 - Execution Venue
| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

|ZOZU-08-28 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument  Instrument Classification Currency

Exotic QC 10.00 GBP lots Exotic

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 1,735.00 13:36:41 33.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 1,735.00 1,735.00 1,735.00 1,735.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 42.89 0 [ 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 572,550.00 0 1 33.00 33.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 6,900.00 0.00 10,350.00 0.00




Qs

07 Jul 2020
Table 1 - Execution Venue

Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value

As Of Venue LEI
2020-07-07 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Consumer Accumulator QS 100.00 USD lots

Instrument Clas:
Consumer Accumulator

Table 3 - Price Information

Consumer Accumulator

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

1 367.00 11:03:57 22.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

Consumer Accumulator 367.00

Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
367.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 57.33 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 807,400.00 0 1 22.00 22.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 1,440.00 180.00 2,160.00
13 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-13 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Consumer Accumulator QS 100.00 USD lots

Instrument Classification Currency
Consumer Accumulator

Table 3 - Price Information

Consumer Accumulator

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

1 371.25 14:42:22 25.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price

Consumer Accumulator 371.25

Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
371.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 58.01 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 928,125.00 0 1 25.00 25.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 240.00 60.00 360.00
20 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-20 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument

Consumer Accumulator QS 100.00 USD lots

Instrument Clas:
Consumer Accumulator

Table 3 - Price Information

Consumer Accumulator

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

1 365.25 15:21:42 13.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price

Consumer Accumulator 365.25

Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
365.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 45.48 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Consumer Accumulator

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 474,825.00 0 1 13.00 13.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

12,660.00 240.00 18,990.00




24 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-24 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Consumer Accumulator QS 100.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 378.75 16:44:14 29.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 378.75 378.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 78.68 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 1,098,375.00 0 1 29.00 29.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 660.00 180.00 990.00 270.00
04 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-04 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Consumer Accumulator QS 100.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 372.00 11:01:14 22.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 372.00 372.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 62.83 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 0 1 818,400.00 0 1 22.00 22,00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Proy
Consumer Accumulator 180.00 0.00 270.00
26 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value
2020-08-26 Amius Limited 213800C1LIRHXHO5QC19 United Kingdom 0 0 ) [ 0 3

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator QS 100.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 382.75 18:17:09 28.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 382.75 382.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 87.96 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 0 1 1,071,700.00 0 1 28.00 28.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 480.00 300.00 720.00 450.00




02 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-02 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator QS 100.00 USD lots Producer Accumulator usb
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 377.00 10:59:54 47.00 RFQ N/A Voice

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 377.00 377.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 102.35 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 1,771,900.00 0 1 47.00 47.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 660.00 0.00 990.00 0.00
Qw
07 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-07 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator QW 50.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 0.00 18:12:02 240.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 0.00 0.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 386.40 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 -8,400.00 0 1 240.00 240.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro

n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 2,520.00 7,020.00 3,780.00 10,530.00




01 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration _Fail. Transactions _Fail. Transactions Number _Fail. Transactions Value
2020-07-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator S_ 50.00 USD lots Producer Accumulator usp
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 896.00 14:51:31 22.00 RFQ N/A Im N/A
Producer Accumulator 1 891.00 15:55:26 22.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 894.83 893.69 891.00 897.50
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 52.87 0 0 2,200.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 3 2,062,325.00 0 3 22.00 22.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,320.00 20.00 450.00 0.00
02 Jul 2020
Table 1 - Execution Venue
As Of Venue LET
2020-07-02 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom [ [ [ 0 [ 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Clas: ation Currency
Exotic S_ 50.00 USD lots Exotic usb
Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 902.25 22.00 RFQ N/A Im N/A
Exotic 1 849.25 -10.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 849.25 849.25 849.25 849.25
Producer Accumulator 902.25 902.25 902.25 902.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 2,168.10 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 21.56 0 0 1,100.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Exotic 1 1 -424,625.00 0 1 -10.00 -10.00 0
Producer Accumulator 0 1 992,475.00 0 1 22.00 22.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 0.00 0.00 0.00 0.00
Producer 120.00 0.00 180.00 0.00
06 Jul 2020

Table 1 - Execution Venue

As Of Venue LET
2020-07-06 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 907.25 15:06:00 100.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 907.25 907.25 907.25 907.25
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 169.29 0 [ 15,000.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 4,536,250.00 0 1 100.00 100.00 0

Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 900.00 1,260.00 1,350.00 1,890.00




07 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-07 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 898.00 15:35:41 34.00 RFQ N/A Voice

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 898.00 898.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 43.42 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 1,526,600.00 0 1 34.00 34.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 60.00 60.00 90.00 90.00
15 Jul 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-07-15 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 883.25 11:44:00 10.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 883.25 883.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 35.94 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 441,625.00 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,080.00 0.00 1,620.00 0.00
29 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-29 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator S_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 891.75 10:59:00 25.00 RFQ N/A Im N/A
Producer Accumulator 1 891.75 10:59:00 25.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 891.75 891.75 891.75 891.75
Producer Accumulator 891.75 891.75 891.75 891.75
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 61.74 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 61.63 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Me:
Consumer Accumulator 1 1 1,114,687.50 0 1 25.00
Producer Accumulator 1 1 1,114,687.50 0 1 25.00

Table 9 - Timings

Designated Mkt. Makers
0
0

Instrument
Consumer Accumulator 420.00
Producer Accumulator 420.00




04 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-04 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator uspb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 880.00 18:28:00 50.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 880.00 880.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 151.47 0 0 7,500.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 2,200,000.00 0 1 50.00 50.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 720.00 2,880.00 1,080.00 4,320.00
08 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-08 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 868.50 11:00:00 15.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 868.50 868.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 89.10 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 830,625.00 0 1 15.00 15.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 720.00 120.00 1,080.00 180.00
12 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-12 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren

Producer Accumulator S_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 873.75 10:23:00 15.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 873.75 873.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 47.22 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 655,312.50 o 1 15.00 15.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 120.00 360.00 180.00




13 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic S_ 50.00 USD lots Exotic usD
Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Exotic 1 0.00 19:21:16 30.00 RFQ N/A Voice

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 0.00 0.00 0.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 0.00 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 0.00 0 1 30.00 30.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 0.00 0.00 0.00 0.00

18 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value

2020-08-18 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator uspb
Producer Accumulator S_ 50.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 921.25 11:00:00 25.00 RFQ N/A Im N/A
Consumer Accumulator 1 922.25 11:07:00 48.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 922.25 922.25 922.25 922.25
Producer Accumulator 921.25 921.25 921.25 921.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 108.35 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 108.91 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 1 1 2,213,400.00 0 1 48.00 0
Producer Accumulator 1 1 2,213,400.00 0 1 25.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s,
Consumer Accumulator 360.00 0.00 540.00 0.00
Producer Accumulator 360.00 0.00 540.00 0.00
29 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-29 Amius Limited 213800C1LIRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 950.50 11:11:00 15.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 950.50 950.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 31.63 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 0 1 712,875.00 0 1 15.00 15.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 360.00 174.00 540.00




31 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-31 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator uspb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 961.75 23:32:00 20.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 961.75 961.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 76.03 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 2 2 1,923,500.00 0 2 25.00 25.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 720.00 120.00 1,080.00 180.00
10 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-10 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 977.75 10:12:00 20.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 977.75 977.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 46.33 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 977,750.00 0 1 20.00 20.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro

n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 240.00 60.00 360.00
11 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-11 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator S_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 949.25 11:56:00 1.00 RFQ N/A Im N/A
Consumer Accumulator 1 988.50 22:24:00 25.00 RFQ N/A Im N/A
Producer Accumulator 1 988.50 22:24:00 25.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 988.50 988.50 988.50 988.50
Producer Accumulator 968.88 987.05 949.25 988.50
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 107.93 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 51.25 0 0 0.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator o 1 943,125.00 0 1 25.00 25.00 0
Producer Accumulator 2 2 1,283,087.50 0 2 13.00 13.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro

Consumer Accumulator 1,020.00 189.00 1,530.00
Producer 570.00 423.00 630.00




18 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-18 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb
Producer Accumulator S_ 50.00 USD lots  Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price e of Execution Transaction Si:
Consumer Accumulator 1 1,024.50 10:29:00 19.00 RFQ N/A Im N/A
Consumer Accumulator 1 1,046.25 23:42:00 10.00 RFQ N/A Im N/A
Producer Accumulator 1 1,046.25 23:42:00 25.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,037.92 1,034.93 1,024.50 1,046.25
Producer Accumulator 1,046.25 1,046.25 1,046.25 1,046.25
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 80.81 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 64.15 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 3 3 2,019,525.00 0 3 19.00 19.00 0
Producer Accumulator 1 1 579,000.00 0 1 25.00 25.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 300.00 140.00 450.00 90.00
Producer 420.00 60.00 630.00 90.00
19 Sep 2020
Table 1 - Execution Venue
As Of Venue LET Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-19 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 1,041.00 10:01:00 60.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 1,041.00 1,041.00 1,041.00 1,041.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 135.43 0 [ 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 3,123,000.00 0 1 60.00 60.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 36,240.00 0.00 54,360.00
21 Sep 2020
Table 1 - Execution Venue
As Of Venue LET
2020-09-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price  Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 1,020.00 17:23:40 22.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 1,020.00 1,020.00 1,020.00 1,020.00
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 24.83 0 [ 1,100.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 1,122,000.00 0 1 22.00 22.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Proy

Consumer Accumulator 120.00 0.00 180.00




22 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-22 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator uspb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 1,018.00 19:07:08 22.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 1,018.00 1,018.00 1,018.00

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 23.52 0 0 1,100.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 1,119,800.00 0 1 22.00 22,00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 120.00 0.00 180.00 0.00
24 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-24 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator uspb
Producer Accumulator S_ 50.00 USD lots  Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Trading System Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 998.75 15:27:58 22.00 RFQ N/A Im N/A
Producer 1 947.50 23:59:00 2.00 RFQ N/A Im N/A
Table 4 - Price Information
Instrument Avg. Trans. Price Weighted Avg. Trans, Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 998.75 998.75 998.75 998.75
Producer Accumulator 947.50 947.50 947.50 947.50
Table 5 - Cost Information
Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 26.14 0 0 1,100.00 http://wwww.amius.com as per ex-post
Producer Accumulator 18.12 0 0 0.00 http://wwww.amius.com as per ex-post
Table 6 - Likelihood of Execution
Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Designated Mkt. Makers
Consumer Accumulator 1 1 1,098,625.00 0 1 22.00 0
Producer Accumulator o 1 95,875.00 0 1 2.00 4
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s,
Consumer Accumulator 60.00 0.00 90.00 0.00
Producer Accumulator 540.00 79.00 810.00 118.50
28 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-28 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 994.50 15:21:43 22.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. PriceWeighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 994.50 994.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 28.75 0 0 1,100.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 1 1,093,950.00 0 1 22.00 22.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 60.00 120.00 90.00 180.00




29 Sep 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-29 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 994.50 14:42:00 50.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 994.50 994.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 133.65 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 2,486,250.00 0 1 50.00 50.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 3,060.00 2,640.00 4,590.00 3,960.00




SB

01 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Exotic SB 1120.00 USD lots _Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin stem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 12.04 17:17:30 82.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 12.04 12.04 12.04 12.04

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 129.44 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 1 1 1,105,753.60 0 1 82.00 82.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 420.00 6,240.00 630.00 9,360.00

13 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value

2020-07-13 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency

Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 12.34 17:40:52 300.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.34 12.34

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 628.53 0 0 16,800.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 4,146,240.00 0 1 300.00 300.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 480.00 180.00 720.00 270.00
15 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-15 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 12.56 18:03:48 100.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.56 12.56

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 177.94 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 1,406,720.00 0 1 100.00 100.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 5,580.00 360.00 8,370.00




27 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-27 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 12.66 14:45:01 25.00 RFQ N/A Email
Producer Accumulator 1 12.25 15:39:13 250.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.46 12.29 12,25 12.66
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 760.55 0 0 1,400.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 3,784,480.00 0 2 137.50 137.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 11,190.00 330.00 11,310.00 330.00
28 Jul 2020

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
| 2020-07-28 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator SB 1120.00 USD lots Producer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 12.68 15:53:14 100.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.68 12.68 12,68 12.68
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 169.33 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 1 1 1,420,160.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 300.00 2,760.00 450.00 4,140.00
30 Jul 2020

Table 1 - Execution Venue

Transactions Value

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
|ZOZU-D7-30 Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Clas:

ication Currency

Producer Accumulator SB 1120.00 USD lots Producer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 12.71 17:48:57 25.00 RFQ N/A Email N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.71 12.71 12,71 12.71
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 38.03 0 0 840.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer 1 1 355,880.00 0 1 25.00 25.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 540.00 60.00 810.00 90.00




31 Jul 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-31 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 12.99 14:13:04 100.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 12.99 12.99

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 169.33 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 1,454,880.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 240.00 480.00 360.00 720.00
03 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.28 15:36:30 30.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.28 13.28

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 68.88 0 0 1,680.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 446,208.00 0 1 30.00 30.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 180.00 1,140.00 270.00 1,710.00
06 Aug 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-06 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.39 16:11:14 50.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.39 13.39

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 88.97 0 0 2,800.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 1 1 749,840.00 0 1 50.00 50.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 180.00 5,280.00 270.00 7,920.00




13 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-13 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 13.60 15:04:18 100.00 RFQ N/A Email
Producer Accumulator 1 13.25 16:14:00 400.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.43 13.32 13.25 13.60
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 1,730.61 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 7,459,200.00 0 2 250.00 250.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 600.00 1,320.00 750.00 1,320.00
14 Aug 2020

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
| 2020-08-14 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Producer Accumulator SB 1120.00 USD lots Producer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.64 16:35:15 200.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.63 13.64 13.62 13.64
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 636.85 0 0 560.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 3,207,904.00 0 2 105.00 105.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,530.00 60.00 1,590.00 90.00
24 Aug 2020

Table 1 - Execution Venue

Transactions Value

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
|ZOZU-08-Z4 Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.44 11:34:00 100.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.44 13.44 13.44 13.44
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 172.20 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer 0 1 1,505,280.00 0 1 100.00 100.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 180.00 240.00 270.00 360.00




26 Aug 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-26 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.42 11:19:00 100.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.42 13.42

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 166.46 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 1,503,040.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 420.00 3,960.00 630.00 5,940.00
01 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-01 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.38 10:07:00 100.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.38 13.38

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 146.37 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 1,498,560.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 480.00 240.00 720.00 360.00
03 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currenc:

Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 12.85 12:35:39 50.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 12.85 12.85

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 169.33 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 719,600.00 0 1 50.00 50.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 1,380.00 120.00 2,070.00 180.00




17 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-17 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Curren
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.15 16:07:00 100.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.15 13.15

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 198.03 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 1,472,800.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 720.00 180.00 1,080.00 270.00
18 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-18 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.35 17:30:00 100.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.35 13.35

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 218.12 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 1,495,200.00 0 1 100.00 100.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 3,960.00 360.00 5,940.00 540.00
22 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-22 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 13.37 15:14:00 50.00 RFQ N/A Im N/A
Producer Accumulator 1 13.39 15:35:51 25.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.38 13.38 13.37 13.39
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 172.92 0 0 840.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer 1 2 1,123,640.00 0 2 37.50 37.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 240.00 450.00 330.00 660.00




24 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-24 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 13.40 15:06:00 50.00 RFQ N/A Im
Producer Accumulator 1 13.44 17:24:33 50.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.42 13.42 13.40 13.44
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 199.46 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 1,503,040.00 0 2 50.00 50.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 2,640.00 210.00 2,820.00 210.00
25 Sep 2020

Table 1 - Execution Venue

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
| 2020-09-25 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.50 13:37:00 25.00 RFQ N/A Im N/A
Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.50 13.50 13.50 13.50
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 176.51 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer 2 2 1,134,000.00 0 2 37.50 37.50 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 7,740.00 7,800.00 9,180.00 8,010.00
29 Sep 2020

Table 1 - Execution Venue

Transactions Value

| As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F:
|ZOZU-09-29 Amius Limited 213800C1LIJRHXHO5QC19 United Kingdom

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer
Producer Accumulator 1 13.49 15:23:00 50.00 RFQ N/A Im N/A
Producer 1 13.39 16:55:54 50.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price _Lowest Executed Price Highest Executed Price

Producer Accumulator 13.44 13.44 13.39 13.49

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Producer Accumulator 205.21 0 0 2,800.00 http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 2 2 1,505,000.00 0 2 50.00 50.00
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 630.00 600.00 900.00 630.00




06 Oct 2020
Table 1 - Execution Venue

As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-10-06 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator usb
Table 3 - Price Information
Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 13.78 15:25:00 100.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 13.78 13.78

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 398.93 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 0 1 1,543,360.00 0 1 60.00 60.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 4,059,960.00 2,340.00 6,089,940.00 3,510.00




SM

20 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-20 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument _ Instrument Classification Currency

Exotic SM 100.00 USD lots Exotic usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin: tem Trading Mode Trading Platform Best Bid / Offer

Exotic 1 293.50 17:51:00 17.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Exotic 293.50 293.50 293.50 293.50

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Exotic 38.34 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Exotic 0 1 498,950.00 0 1 17.00 17.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Exotic 71,100.00 18,480.00 106,650.00 27,720.00
24 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-24 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 302.10 15:35:00 22.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 300.10 300.10

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 183.56 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 3 3 1,974,060.00 0 3 22.00 22.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Proy n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 720.00 807.00 1,080.00
30 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-30 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument Instrument Classification Currency

Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 294.30 11:07:53 55.00 RFQ N/A Email N/A
Consumer Accumulator 1 297.70 15:21:00 22.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 296.57 295.82 294.30 297.70
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 315.28 0 [ 4,125.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 3 3 2,928,530.00 0 3 22.00 22.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 560.00 9,560.00 1,260.00 21,510.00




03 Aug 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-03 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator SM 100.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 290.60 17:27:00 4.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 290.60 290.60

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 16.14 0 0 400.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 0 1 147,050.00 0 1 4.00 4.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 27,371.00 0.00 41,056.50 0.00
04 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-08-04 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 294.10 18:07:35 5.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 294.10 294.10

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 16.14 0 0 500.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 0 1 147,050.00 0 1 5.00 5.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 240.00 0.00 360.00
14 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-14 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument Instrument Classification Curren:
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 325.20 09:49:55 21.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 325.20 325.20

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 25.04 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 1 1 323,200.00 0 1 21.00 21.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 600.00 480.00 900.00 720.00




15 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-15 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 323.20 10:40:10 10.00 RFQ N/A Email

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 319.80 318.70

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 87.44 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 1 2 956,000.00 0 2 15.00 15.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 15,270.00 11,730.00 15,420.00 13,500.00
18 Sep 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number F: Transactions Value
2020-09-18 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Curren:

Consumer Accumulator SM 100.00 USD lots Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 315.00 14:08:00 20.00 RFQ N/A Im N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 329.00 326.65

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 207.11 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 7 7 3,103,380.00 0 7 11.00 11.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Pro n(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Pro
Consumer Accumulator 5,151.00 9,720.00 9,810.00 14,580.00
21 Sep 2020
Table 1 - Execution Venue
As of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-21 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom 0 0 0 0 0 0

Table 2 - Type of Financial Instrument

Instrument Instrument Classification Curren:
Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer

Consumer Accumulator 1 334.80 12:04:00 11.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 325.00 322.43

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Consumer Accumulator 166.35 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Consumer Accumulator 4 4 1,997,360.00 0 4 15.50 15.50 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 2,010.00 3,060.00 2,520.00 4,590.00




24 Sep 2020
Table 1 - Execution Venue

As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-09-24 Amius Limited 213800C1LJRHXHOS5QC19 United Kingdom o 0 0 0 0 0

Table 2 - Type of Financial Instrument

Financial Instrument Instrument Classification Currency

Consumer Accumulator SM 100.00 USD lots _Consumer Accumulator

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Tradin tem Trading Mode Trading Platform Best Bid / Offer
Consumer Accumulator 1 341.40 10:41:39 55.00 RFQ N/A Email
Consumer Accumulator 1 340.60 14:30:01 21.00 RFQ N/A Email N/A

Table 4 - Price Information

Instrument Avg. Trans. Price_Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Consumer Accumulator 341.00 341.18 340.60 341.40
Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%)
Consumer Accumulator 158.23 0 0 0.00 _http://wwww.amius.com as per ex-post

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Consumer Accumulator 2 2 2,592,960.00 0 2 38.00 38.00 [¢)
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Consumer Accumulator 9,480.00 1,380.00 9,960.00 1,380.00




13 Jul 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-07-13 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator W_ 50.00 USD lots Producer Accumulator uspb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 524.21 18:22:52 60.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 524.21 524.21

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 76.63 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 0 1 1,572,636.00 0 1 60.00 60.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 300.00 0.00 450.00 0.00
07 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-07 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator W_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 507.25 21:49:00 10.00 RFQ N/A Im

Table 4 - Price Information

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 507.25 507.25 507.25 507.25

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 14.26 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers
Producer Accumulator 1 1 253,625.00 0 1 10.00 10.00 0
Table 9 - Timings
Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 960.00 60.00 1,440.00 90.00
25 Aug 2020
Table 1 - Execution Venue
As Of Venue LEI Country of Authority Mkt Segment Mkt Segment Identifier Outages Outage number Outage Avg. Duration Sched. Auction Sched. Auction Number Sched. Auction Duration Fail. Transactions Fail. Transactions Number Fail. Transactions Value
2020-08-25 Amius Limited 213800C1LJRHXHOSQC19 United Kingdom 0 0 0 0 0 0
Table 2 - Type of Financial Instrument
Financial Instrument Instrument Classification Currency
Producer Accumulator W_ 50.00 USD lots Producer Accumulator usb

Table 3 - Price Information

Instrument Time (T) Size Range Average Executed Total Executed Price Time of Execution Transaction Size Trading System Trading Mode Trading Platform Best Bid / Offer

Producer Accumulator 1 536.75 19:13:54 63.00 RFQ N/A Voice N/A

Table 4 - Price Information

Instrument Avg. Trans. Price  Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price

Producer Accumulator 536.75 536.75

Table 5 - Cost Information

Instrument Execution Fees Modifications Market Data 3rd Party Fees url Rebates Value of Costs (%) |
Producer Accumulator 69.23 0 0 0.00 _http://wwww.amius.com as per ex-post |

Table 6 - Likelihood of Execution

Instrument Orders Received Trans. Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt. Makers

Producer Accumulator 0 1 1,690,762.50 0 1 63.00 63.00 0
Table 9 - Timings

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)

Producer Accumulator 60.00 120.00 90.00 180.00




