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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
2020-10-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD

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 34.05 18:14:00 20.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 34.06 34.06 34.05 34.07

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 71.51 0 0 0.00 http://wwww.amius.com as per ex-post

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 Executed Total Notional Value Cancelled or Withdrawn Rfq Received / Modified Median Transaction Size exec Median Transaction Size all Designated Mkt.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 1,021,860.00 0 2 25.00 25.00 0

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 1,367.00 630.00 2,047.00

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
2020-10-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD

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 33.00 11:22:00 5.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 33.00 33.00 33.00 33.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 135.74 0 0 1,500.00 http://wwww.amius.com as per ex-post

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 1,424,500.00 0 1 5.00 5.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 660.00 120.00 990.00 180.00

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
2020-10-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD

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 32.93 10:16:00 40.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 32.93 32.93 32.93 32.93

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 101.81 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 790,320.00 0 1 40.00 40.00 0

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 40,234.00 270.00 60,351.00
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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
2020-11-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BO 600.00 USD lots Exotic USD

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 37.95 22:26:00 58.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 37.95 37.95 37.95 37.95

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 54.48 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,320,660.00 0 1 58.00 58.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 900.00 1,980.00 1,350.00 2,970.00

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
2020-12-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD
Exotic BO 600.00 USD lots Exotic USD

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 37.25 15:05:00 50.00 RFQ N/A Voice N/A
Exotic 1 0.20 15:05:00 51.20 RFQ N/A Voice N/A
Consumer Accumulator 1 37.30 19:15:00 50.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 37.28 37.28 37.25 37.30
Exotic 0.20 0.20 0.20 0.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 98.48 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 40.90 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,236,500.00 0 2 50.00 50.00 0
Exotic 1 1 1,117,500.00 0 1 51.20 51.20 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 240.00 360.00 330.00 420.00
Exotic 180.00 120.00 270.00 180.00

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
2020-12-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD

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 38.45 15:29:00 50.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 38.33 38.33 38.10 38.45

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 153.02 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,460,500.00 0 3 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 540.00 600.00 810.00 900.00
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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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD
Exotic BO 600.00 USD lots Exotic USD

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 37.94 14:45:00 30.00 RFQ N/A Voice N/A
Exotic 1 38.05 14:45:00 30.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 37.94 37.94 37.94 37.94
Exotic 38.05 38.05 38.05 38.05

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 30.91 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 30.91 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 682,920.00 0 1 30.00 30.00 0
Exotic 1 1 682,920.00 0 1 30.00 30.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 300.00 600.00 450.00 900.00
Exotic 300.00 600.00 450.00 900.00

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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator BO 600.00 USD lots Consumer Accumulator USD

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 38.94 12:55:00 50.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 38.94 38.94 38.94 38.94

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 51.51 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,168,200.00 0 1 50.00 50.00 0

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 1,200.00 450.00 1,800.00



BR

02 Oct 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

09 Oct 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

13 Oct 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-10-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 0.17 20:31:00 174.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 0.17 0.17 0.17 0.17

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 434.30 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,999,760.00 0 1 174.00 174.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 960.00 900.00 1,440.00 1,350.00

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
2020-10-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 0.18 16:47:00 54.80 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 0.18 0.18 0.18 0.18

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 136.78 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,000,100.00 0 1 54.80 54.80 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 1,500.00 1,799.00 2,250.00 2,698.50

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
2020-10-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 0.18 17:44:00 55.60 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 0.18 0.18 0.18 0.18

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 60.72 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,000,244.00 0 1 55.60 55.60 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 720.00 121.00 1,080.00 181.50
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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
2020-11-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 5.37 13:00:00 46.22 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 5.37 5.37 5.37 5.37

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 82.20 0 0 0.00 http://wwww.amius.com as per ex-post

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 24,829,384.00 0 1 46.22 46.22 0

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

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
2020-12-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 0.20 12:30:00 11.44 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 0.20 0.20 0.20 0.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 35.69 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 224,681.60 0 1 11.44 11.44 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 300.00 600.00 450.00 900.00

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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 0.20 17:20:00 20.01 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 0.20 0.20 0.20 0.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 34.96 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 390,995.40 0 1 20.01 20.01 0

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
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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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic BR 100000.00 USD lots Exotic USD

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 5.13 13:00:00 42.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 5.13 5.13 5.13 5.13

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

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 21,546,000.00 0 1 42.00 42.00 0

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
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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 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 379.50 10:55:00 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 379.50 379.50 379.50 379.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 27.32 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 189,750.00 0 1 10.00 10.00 0

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 0.00 990.00 0.00

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
2020-10-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic C_ 50.00 USD lots Exotic USD

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 1 407.50 16:13:00 41.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 407.50 407.50 407.50 407.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 113.25 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 835,375.00 0 1 41.00 41.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 600.00 840.00 900.00 1,260.00

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
2020-10-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 398.00 16:10:52 100.00 RFQ N/A Im N/A
Producer Accumulator 1 397.75 18:10:00 94.70 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 398.00 398.00 398.00 398.00
Producer Accumulator 397.75 397.75 397.75 397.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 201.96 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 191.26 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,990,000.00 0 1 100.00 100.00 0
Producer Accumulator 1 1 1,883,346.25 0 1 94.70 94.70 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 60.00 240.00 90.00 360.00
Producer Accumulator 240.00 0.00 360.00 0.00
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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
2020-10-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 391.00 22:10:00 229.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 394.63 395.36 391.00 398.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 235.61 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,344,637.50 0 2 138.00 138.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 570.00 1,724.00 810.00 1,961.00

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
2020-10-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 402.50 19:05:53 70.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 402.50 402.50 402.50 402.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 47.52 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,324,062.50 0 1 70.00 70.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 0.00 0.00 0.00

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
2020-10-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 402.50 11:11:00 70.00 RFQ N/A Im N/A
Consumer Accumulator 1 405.50 15:05:06 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 404.00 404.27 402.50 405.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 287.79 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,436,250.00 0 2 85.00 85.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 9,630.00 0.00 9,870.00 0.00
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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
2020-10-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 407.00 11:22:00 70.00 RFQ N/A Im N/A
Producer Accumulator 1 407.00 11:22:00 110.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 407.00 407.00 407.00 407.00
Producer Accumulator 407.00 407.00 407.00 407.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 222.16 0 0 10,500.00 http://wwww.amius.com as per ex-post
Producer Accumulator 222.16 0 0 16,500.00 http://wwww.amius.com as per ex-post

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 2,238,500.00 0 1 70.00 70.00 0
Producer Accumulator 1 1 2,238,500.00 0 1 110.00 110.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 660.00 120.00 990.00 180.00
Producer Accumulator 660.00 120.00 990.00 180.00

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
2020-10-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 406.25 10:16:00 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 406.50 406.50 406.25 406.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 16.16 0 0 400.00 http://wwww.amius.com as per ex-post

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 81,300.00 0 2 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 660.00 600.00 780.00 900.00

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
2020-10-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 399.75 10:43:00 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 416.75 16:24:15 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 416.75 416.75 416.75 416.75
Producer Accumulator 399.63 399.63 399.50 399.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 127.71 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 4.22 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,083,750.00 0 1 100.00 100.00 0
Producer Accumulator 2 2 39,950.00 0 2 5.50 5.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 540.00 2,340.00 810.00 3,510.00
Producer Accumulator 180.00 90.00 270.00 91.00
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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
2020-10-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic C_ 50.00 USD lots Exotic USD

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 1 400.00 15:47:00 20.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 400.00 400.00 400.00 400.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 54.05 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 400,000.00 0 1 20.00 20.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 1,860.00 837.00 2,790.00 1,255.50

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
2020-11-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 413.50 16:31:45 65.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 413.50 413.50 413.50 413.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 26.61 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 270,550.00 0 1 65.00 65.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 240.00 240.00 360.00 360.00

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
2020-11-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 418.25 12:40:20 75.00 RFQ N/A Im N/A
Consumer Accumulator 1 421.75 15:37:23 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 420.50 420.34 418.25 421.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 372.74 0 0 0.00 http://wwww.amius.com as per ex-post

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 4,215,625.00 0 3 75.00 75.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 800.00 240.00 990.00 270.00
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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
2020-11-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 401.75 09:42:09 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 401.75 401.75 401.75 401.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 136.62 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,008,750.00 0 1 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 33,960.00 0.00 50,940.00 0.00

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
2020-11-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 407.00 10:06:00 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 407.00 407.00 407.00 407.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 10.87 0 0 600.00 http://wwww.amius.com as per ex-post

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 61,050.00 0 1 3.00 3.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 213,240.00 0.00 319,860.00 0.00

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
2020-11-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 420.75 13:41:25 24.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 420.75 420.75 420.75 420.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 54.89 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 504,900.00 0 1 24.00 24.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 540.00 0.00 810.00
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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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 408.00 19:51:00 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 408.00 408.00 408.00 408.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 7.19 0 0 400.00 http://wwww.amius.com as per ex-post

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 40,800.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 507,540.00 0.00 761,310.00 0.00

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
2020-11-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 412.00 14:09:00 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 412.00 412.00 412.00 412.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 6.65 0 0 400.00 http://wwww.amius.com as per ex-post

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 41,200.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 5,700.00 1,200.00 8,550.00 1,800.00

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
2020-11-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 437.00 19:24:13 39.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 437.00 437.00 437.00 437.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 57.92 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 852,150.00 0 1 39.00 39.00 0

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 1,980.00 90.00 2,970.00
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12 Dec 2020
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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
2020-11-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 431.25 14:46:59 12.00 RFQ N/A Im N/A
Consumer Accumulator 1 429.25 16:45:08 30.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 430.25 429.82 429.25 431.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 97.12 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 902,625.00 0 2 21.00 21.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 60.00 690.00 90.00 690.00

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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator C_ 50.00 USD lots Consumer Accumulator USD

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 1 424.25 23:53:00 47.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 424.25 424.25 424.25 424.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 92.13 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,003,450.00 0 1 47.00 47.00 0

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 57.00 900.00 85.50

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
2020-12-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 427.00 11:15:00 47.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 427.00 427.00 427.00 427.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 92.13 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,003,450.00 0 1 47.00 47.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 41,520.00 29.00 62,280.00 43.50
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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
2020-12-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator C_ 50.00 USD lots Producer Accumulator USD

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 1 423.75 22:37:00 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 423.75 423.75 423.75 423.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 3.36 0 0 470.00 http://wwww.amius.com as per ex-post

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 54,300.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 360.00 240.00 540.00 360.00
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07 Oct 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-10-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,451.00 14:09:51 130.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,451.00 2,451.00 2,451.00 2,451.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 272.95 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,186,300.00 0 1 130.00 130.00 0

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

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
2020-10-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,473.00 13:43:19 250.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,471.50 2,471.91 2,470.00 2,473.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 1,111.88 0 0 0.00 http://wwww.amius.com as per ex-post

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 9,698,250.00 0 2 187.50 187.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,500.00 120.00 2,040.00 150.00

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
2020-10-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,425.00 14:04:39 69.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,425.00 2,425.00 2,425.00 2,425.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 254.78 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,673,250.00 0 1 69.00 69.00 0

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 2,040.00 1,080.00 3,060.00
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09 Dec 2020
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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
2020-11-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 2,267.00 14:47:05 80.00 RFQ N/A Im N/A
Producer Accumulator 11:30:00 1 2,279.13 1,823,307.20 N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 2,273.07 2,273.08 2,267.00 2,279.13

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 474.94 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,636,907.20 0 2 80.00 80.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 240.00 120.00 300.00 120.00

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
2020-11-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 13:30:00 1 2,650.00 821,500.00 N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,650.00 2,650.00 2,650.00 2,650.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 134.66 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 821,500.00 0 1 31.00 31.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,500.00 60.00 2,250.00 90.00

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
2020-12-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,520.00 16:55:51 234.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,520.00 2,520.00 2,520.00 2,520.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 93,178.80 0 0 0.00 http://wwww.amius.com as per ex-post

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 5,896,800.00 0 1 234.00 234.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 2,940.00 13,200.00 4,410.00 19,800.00
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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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,600.00 13:24:25 19.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,600.00 2,600.00 2,600.00 2,600.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 35.77 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 494,000.00 0 1 19.00 19.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 660.00 300.00 990.00 450.00

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
2020-12-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,596.00 14:58:04 18.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,596.00 2,596.00 2,596.00 2,596.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 35.19 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 467,280.00 0 1 18.00 18.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 11,580.00 0.00 17,370.00 0.00

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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD
Exotic CC 10.00 USD lots Exotic USD

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 2,519.00 10:22:21 17.50 RFQ N/A Im N/A
Consumer Accumulator 1 2,520.00 13:10:58 350.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,520.00 2,520.00 2,520.00 2,520.00
Exotic 2,519.00 2,519.00 2,519.00 2,519.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 1,000.93 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 57.02 0 0 0.00 http://wwww.amius.com as per ex-post

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 8,820,000.00 0 1 350.00 350.00 0
Exotic 1 1 440,825.00 0 1 17.50 17.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 2,100.00 1,320.00 3,150.00 1,980.00
Exotic 660.00 120.00 990.00 180.00
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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
2020-12-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic CC 10.00 USD lots Exotic USD

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 2,515.00 16:15:04 16.50 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 2,509.00 2,509.01 2,503.00 2,515.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 108.71 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 827,970.00 0 2 16.50 16.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 930.00 0.00 930.00 0.00

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
2020-12-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CC 10.00 USD lots Consumer Accumulator USD

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 2,462.00 10:58:17 160.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 2,437.50 2,437.50 2,413.00 2,462.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 927.31 0 0 0.00 http://wwww.amius.com as per ex-post

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 7,878,400.00 0 2 230.00 230.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,320.00 210.00 1,470.00 210.00

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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic CC 10.00 USD lots Exotic USD

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 2,533.00 16:49:23 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 2,533.00 2,533.00 2,533.00 2,533.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 179.19 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,266,500.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 4,200.00 540.00 6,300.00 810.00



29 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-12-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 2,478.00 10:44:57 100.00 RFQ N/A Im N/A
Exotic 1 2,500.00 15:29:09 13.50 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 2,500.00 2,500.00 2,500.00 2,500.00
Producer Accumulator 2,478.00 2,478.00 2,478.00 2,478.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 44.96 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 282.36 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 337,500.00 0 1 13.50 13.50 0
Producer Accumulator 1 1 2,478,000.00 0 1 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 1,140.00 120.00 1,710.00 180.00
Producer Accumulator 660.00 0.00 990.00 0.00
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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
2020-11-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator CRD 450.00 BRL lots Consumer Accumulator BRL

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 80.01 19:15:00 92.59 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 80.01 80.01 80.01 80.01

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 113.03 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,333,656.66 0 1 92.59 92.59 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 600.00 900.00 900.00 1,350.00

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
2020-12-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic CRD 450.00 BRL lots Exotic BRL

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 74.50 19:15:00 16.30 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 74.50 74.50 74.50 74.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 11.14 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 546,457.50 0 1 16.30 16.30 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 300.00 600.00 450.00 900.00

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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic CRD 450.00 BRL lots Exotic BRL

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 74.50 13:00:00 95.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 74.50 74.50 74.50 74.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 33.40 0 0 0.00 http://wwww.amius.com as per ex-post

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 3 3 1,639,372.50 0 3 95.00 95.00 0

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
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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
2020-12-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator CT 500.00 USD lots Producer Accumulator USD

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 73.20 19:10:52 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 73.20 73.20 73.20 73.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 3.10 0 0 150.00 http://wwww.amius.com as per ex-post

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 1 109,800.00 0 1 3.00 3.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,620.00 2,520.00 2,430.00 3,780.00

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
2020-10-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator DF 10.00 USD lots Producer Accumulator USD

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 1,337.00 11:45:20 194.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 1,337.00 1,337.00 1,337.00 1,337.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 333.78 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,593,780.00 0 1 194.00 194.00 0

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 0.00 540.00 0.00
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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
2020-10-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 108.26 10:01:48 180.00 RFQ N/A Im N/A
Exotic 1 109.00 16:18:07 5.00 RFQ N/A Email N/A
Producer Accumulator 1 109.00 16:18:47 5.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 109.00 109.00 109.00 109.00
Producer Accumulator 109.34 108.52 108.26 110.60

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 8.12 0 0 93.75 http://wwww.amius.com as per ex-post
Producer Accumulator 517.40 0 0 768.75 http://wwww.amius.com as per ex-post

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 1 204,375.00 0 1 5.00 5.00 0
Producer Accumulator 4 4 8,535,993.75 0 4 18.00 18.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 180.00 180.00 270.00 270.00
Producer Accumulator 705.00 240.00 660.00 330.00

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
2020-10-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 107.90 16:19:15 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 107.90 107.90 107.90 107.90

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 8.12 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 204,375.00 0 1 3.00 3.00 0

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

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 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 110.00 18:07:00 11.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 110.00 110.00 110.00 110.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 17.29 0 0 226.25 http://wwww.amius.com as per ex-post

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 1 453,750.00 0 1 11.00 11.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 4,680.00 4,462.00 7,020.00 6,693.00
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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
2020-10-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 110.00 15:44:33 5.00 RFQ N/A Email N/A
Producer Accumulator 1 110.00 15:45:34 5.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 110.00 110.00 110.00 110.00
Producer Accumulator 110.00 110.00 110.00 110.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 7.99 0 0 93.75 http://wwww.amius.com as per ex-post
Producer Accumulator 6.92 0 0 93.75 http://wwww.amius.com as per ex-post

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 1 206,250.00 0 1 5.00 5.00 0
Producer Accumulator 1 1 83,887.50 0 1 5.00 5.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 120.00 180.00 180.00 270.00
Producer Accumulator 180.00 180.00 270.00 270.00

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
2020-10-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KC 375.00 USD lots Exotic USD

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 1 111.20 11:19:00 25.00 RFQ N/A Email N/A
Exotic 1 109.80 15:54:57 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 110.50 110.80 109.80 111.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 998.22 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,454,250.00 0 2 17.50 17.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 960.00 1,410.00 1,320.00 1,890.00

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
2020-10-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 111.85 12:49:16 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 111.85 111.85 111.85 111.85

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 6.92 0 0 0.00 http://wwww.amius.com as per ex-post

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 83,887.50 0 1 2.00 2.00 0

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
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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
2020-10-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator USD

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 1 112.30 14:27:18 20.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 112.30 112.30 112.30 112.30

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 157.41 0 0 1,125.00 http://wwww.amius.com as per ex-post

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 3,369,000.00 0 4 20.00 20.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 480.00 120.00 720.00 180.00

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
2020-10-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KC 375.00 USD lots Exotic USD

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 1 112.50 19:20:03 5.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 112.50 112.50 112.50 112.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 3.67 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 210,937.50 0 1 5.00 5.00 0

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

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
2020-10-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 110.80 16:53:37 21.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 110.30 110.71 109.80 110.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 42.78 0 0 393.75 http://wwww.amius.com as per ex-post

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 2 954,900.00 0 2 11.50 11.50 0

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 90.00 690.00 90.00
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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
2020-10-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 110.85 12:36:17 2.00 RFQ N/A Im N/A
Exotic 1 110.70 14:24:35 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 110.70 110.70 110.70 110.70
Producer Accumulator 110.85 110.85 110.85 110.85

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 7.86 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 7.07 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 415,125.00 0 1 10.00 10.00 0
Producer Accumulator 1 1 83,137.50 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 360.00 660.00 540.00 990.00
Producer Accumulator 120.00 180.00 180.00 270.00

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
2020-10-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KC 375.00 USD lots Exotic USD

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 1 107.05 15:23:15 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 107.05 107.05 107.05 107.05

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 9.96 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 401,437.50 0 1 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 420.00 1,140.00 630.00 1,710.00

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
2020-10-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 106.65 15:36:55 19.00 RFQ N/A Email N/A
Exotic 1 109.20 16:56:50 76.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 109.20 109.20 109.20 109.20
Producer Accumulator 106.92 105.74 104.85 109.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 55.75 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 115.88 0 0 956.25 http://wwww.amius.com as per ex-post

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 3,112,200.00 0 1 76.00 76.00 0
Producer Accumulator 3 3 2,140,987.50 0 3 19.00 19.00 0

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 Accumulator 2,340.00 1,660.00 2,340.00 2,610.00
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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
2020-10-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 108.15 15:43:33 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 108.15 108.15 108.15 108.15

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 4.98 0 0 0.00 http://wwww.amius.com as per ex-post

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 81,112.50 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 120.00 360.00 180.00 540.00

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
2020-11-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 105.00 16:08:28 12.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 105.00 105.00 105.00 105.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 30.50 0 0 225.00 http://wwww.amius.com as per ex-post

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 1 472,500.00 0 1 12.00 12.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 540.00 420.00 810.00 630.00

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
2020-11-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 107.90 17:03:18 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 107.93 107.30 106.35 108.90

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 31.13 0 0 240.00 http://wwww.amius.com as per ex-post

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 4 4 482,793.75 0 4 3.00 3.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 375.00 345.00 510.00 360.00
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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
2020-11-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 109.55 14:13:59 2.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 109.55 109.55 109.55 109.55

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 4.93 0 0 0.00 http://wwww.amius.com as per ex-post

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 82,162.50 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 120.00 540.00 180.00 810.00

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
2020-11-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 111.10 13:33:05 2.00 RFQ N/A Im N/A
Consumer Accumulator 1 111.30 16:03:15 104.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 111.30 111.30 111.30 111.30
Producer Accumulator 111.10 111.10 111.10 111.10

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 217.98 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 5.08 0 0 0.00 http://wwww.amius.com as per ex-post

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 4,340,700.00 0 1 104.00 104.00 0
Producer Accumulator 1 1 83,325.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,620.00 1,620.00 2,430.00 2,430.00
Producer Accumulator 360.00 180.00 540.00 270.00

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
2020-11-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 112.00 13:33:19 2.00 RFQ N/A Im N/A
Exotic 1 112.40 14:20:15 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 112.40 112.40 112.40 112.40
Producer Accumulator 112.79 112.53 112.00 114.35

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 12.31 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 39.20 0 0 375.00 http://wwww.amius.com as per ex-post

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 1 421,500.00 0 1 10.00 10.00 0
Producer Accumulator 4 4 1,012,800.00 0 4 6.50 6.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 600.00 960.00 900.00 1,440.00
Producer Accumulator 1,110.00 525.00 900.00 600.00
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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
2020-11-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 114.40 14:18:16 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 114.40 114.40 114.40 114.40

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 5.03 0 0 0.00 http://wwww.amius.com as per ex-post

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 85,800.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 420.00 120.00 630.00 180.00

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
2020-11-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 112.30 14:04:46 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 112.30 112.30 112.30 112.30

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 4.93 0 0 0.00 http://wwww.amius.com as per ex-post

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 84,225.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 180.00 300.00 270.00 450.00

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
2020-11-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 114.15 12:28:22 10.00 RFQ N/A Im N/A
Exotic 1 114.15 12:28:35 10.00 RFQ N/A Im N/A
Producer Accumulator 1 114.85 14:15:09 2.00 RFQ N/A Im N/A
Producer Accumulator 1 116.70 16:15:06 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 114.15 114.15 114.15 114.15
Producer Accumulator 116.13 114.84 114.00 120.10

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 11.79 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 72.00 0 0 562.50 http://wwww.amius.com as per ex-post

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 1 428,062.50 0 1 10.00 10.00 0
Producer Accumulator 7 7 1,636,125.00 0 7 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 1,080.00 600.00 1,620.00 900.00
Producer Accumulator 600.00 1,448.00 540.00 900.00
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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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 120.90 15:15:21 2.00 RFQ N/A Im N/A
Exotic 1 120.50 15:38:31 25.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 120.50 120.50 120.50 120.50
Producer Accumulator 120.90 120.90 120.90 120.90

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 12.45 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 4.93 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,129,687.50 0 1 25.00 25.00 0
Producer Accumulator 1 1 90,675.00 0 1 2.00 2.00 0

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 Accumulator 480.00 120.00 720.00 180.00

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
2020-11-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 121.80 13:01:41 2.00 RFQ N/A Im N/A
Producer Accumulator 1 122.25 18:30:53 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 122.03 122.03 121.80 122.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 13.57 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 183,037.50 0 2 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 300.00 240.00 420.00 240.00

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
2020-11-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 123.45 15:04:52 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 121.65 16:01:15 6.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 121.65 121.65 121.65 121.65
Producer Accumulator 123.45 123.45 123.45 123.45

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 5.50 0 0 112.50 http://wwww.amius.com as per ex-post
Producer Accumulator 19.39 0 0 187.50 http://wwww.amius.com as per ex-post

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 1 273,712.50 0 1 6.00 6.00 0
Producer Accumulator 1 1 462,937.50 0 1 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 14,820.00 3,240.00 22,230.00 4,860.00
Producer Accumulator 420.00 480.00 630.00 720.00



20 Nov 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

24 Nov 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

25 Nov 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-11-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator KC 375.00 USD lots Consumer Accumulator USD
Exotic KC 375.00 USD lots Exotic USD

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 1 123.15 13:49:04 8.00 RFQ N/A Email N/A
Exotic 1 123.10 13:49:15 8.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 122.40 122.51 121.65 123.20
Exotic 122.38 122.48 121.65 123.10

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 95.79 0 0 787.50 http://wwww.amius.com as per ex-post
Exotic 15.09 0 0 150.00 http://wwww.amius.com as per ex-post

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 6 1,929,337.50 0 6 7.00 7.00 0
Exotic 1 2 643,012.50 0 2 7.00 7.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 48,570.00 1,440.00 48,960.00 1,530.00
Exotic 48,570.00 1,440.00 48,960.00 1,530.00

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
2020-11-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KC 375.00 USD lots Exotic USD

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 1 118.80 15:36:23 25.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 118.80 118.80 118.80 118.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 23.58 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,227,500.00 0 2 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 120.00 30.00 120.00 30.00

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
2020-11-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 118.60 14:00:06 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 118.60 118.60 118.60 118.60

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 131.00 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 190,250.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 0.00 300.00 0.00 450.00
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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
2020-11-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 122.00 12:38:11 10.00 RFQ N/A Email N/A
Producer Accumulator 1 122.55 12:42:03 2.00 RFQ N/A Im N/A
Producer Accumulator 1 122.15 14:22:48 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 122.09 122.09 122.00 122.20
Producer Accumulator 122.35 122.35 122.15 122.55

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 93.53 0 0 750.00 http://wwww.amius.com as per ex-post
Producer Accumulator 12.00 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,831,312.50 0 4 10.00 10.00 0
Producer Accumulator 2 2 183,525.00 0 2 2.00 2.00 0

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 8,700.00 1,110.00 12,720.00
Producer Accumulator 90.00 120.00 120.00 180.00

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
2020-11-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 123.00 11:13:31 25.00 RFQ N/A Im N/A
Producer Accumulator 1 124.90 13:13:08 2.00 RFQ N/A Im N/A
Producer Accumulator 1 122.85 13:55:15 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 123.00 123.00 123.00 123.00
Producer Accumulator 123.88 123.88 122.85 124.90

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 57.64 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 10.11 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,153,125.00 0 1 25.00 25.00 0
Producer Accumulator 2 2 185,812.50 0 2 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 1,920.00 0.00 2,880.00
Producer Accumulator 270.00 390.00 330.00 480.00
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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
2020-12-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 119.15 18:20:25 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 119.15 119.15 119.15 119.15

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 6.81 0 0 0.00 http://wwww.amius.com as per ex-post

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 89,362.50 0 1 2.00 2.00 0

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 0.00 540.00 0.00

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
2020-12-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 121.00 16:15:02 20.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 120.77 120.75 120.50 121.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 84.94 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,901,850.00 0 3 20.00 20.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 560.00 660.00 450.00 630.00

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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 121.55 14:16:24 2.00 RFQ N/A Im N/A
Producer Accumulator 1 120.90 15:55:43 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 121.23 121.23 120.90 121.55

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 14.10 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 181,837.50 0 2 2.00 2.00 0

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 60.00 300.00 90.00
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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
2020-12-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 125.10 14:26:41 2.00 RFQ N/A Im N/A
Producer Accumulator 1 125.95 15:55:35 4.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 125.85 125.88 125.10 126.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 27.35 0 0 0.00 http://wwww.amius.com as per ex-post

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 3 377,625.00 0 3 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 220.00 0.00 360.00 0.00

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
2020-12-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 126.70 12:52:55 10.00 RFQ N/A Im N/A
Producer Accumulator 1 125.50 15:09:32 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 126.70 126.70 126.70 126.70
Producer Accumulator 125.50 125.50 125.50 125.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 13.36 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 6.86 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 475,125.00 0 1 10.00 10.00 0
Producer Accumulator 1 1 94,125.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 240.00 480.00 360.00 720.00
Producer Accumulator 180.00 60.00 270.00 90.00

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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 127.25 13:45:37 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 127.58 127.58 127.25 127.90

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 13.73 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 191,362.50 0 2 2.00 2.00 0

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 0.00 420.00 0.00
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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
2020-12-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 127.00 09:43:35 2.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 127.00 127.00 127.00 127.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 6.92 0 0 0.00 http://wwww.amius.com as per ex-post

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 95,250.00 0 1 2.00 2.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 54,215.00 0.00 81,322.50 0.00

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
2020-12-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 122.35 12:52:02 5.00 RFQ N/A Im N/A
Producer Accumulator 1 124.65 15:09:03 5.00 RFQ N/A Im N/A
Producer Accumulator 1 124.50 17:04:06 10.00 RFQ N/A Email N/A
Exotic 1 124.50 17:04:47 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 124.50 124.50 124.50 124.50
Producer Accumulator 123.82 123.89 122.35 124.65

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 12.58 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 109.91 0 0 562.50 http://wwww.amius.com as per ex-post

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 1 466,875.00 0 1 10.00 10.00 0
Producer Accumulator 6 6 2,322,750.00 0 6 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 480.00 540.00 720.00 810.00
Producer Accumulator 470.00 340.00 720.00 510.00
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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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 126.15 14:07:26 10.00 RFQ N/A Im N/A
Consumer Accumulator 1 124.25 15:58:46 15.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 124.25 124.25 124.25 124.25
Producer Accumulator 125.95 126.02 125.75 126.15

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 14.93 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 47.68 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 698,906.25 0 1 15.00 15.00 0
Producer Accumulator 2 2 708,843.75 0 2 7.50 7.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 660.00 900.00 990.00 1,350.00
Producer Accumulator 330.00 0.00 480.00 0.00

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
2020-12-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 126.65 14:51:39 10.00 RFQ N/A Email N/A
Exotic 1 126.65 14:52:13 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 126.65 126.65 126.65 126.65
Producer Accumulator 126.63 126.64 126.55 126.65

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 13.10 0 0 187.50 http://wwww.amius.com as per ex-post
Producer Accumulator 69.17 0 0 562.50 http://wwww.amius.com as per ex-post

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 1 474,937.50 0 1 10.00 10.00 0
Producer Accumulator 4 4 1,662,093.75 0 4 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 900.00 5,940.00 1,350.00 8,910.00
Producer Accumulator 705.00 4,470.00 1,290.00 8,910.00

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
2020-12-29 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

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

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 1 123.47 13:03:00 10.00 RFQ N/A Im N/A
Producer Accumulator 1 124.80 14:17:38 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 123.99 123.99 123.47 124.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 58.43 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,394,887.50 0 3 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 360.00 120.00 360.00 90.00



30 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-12-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KC 375.00 USD lots Exotic USD

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 1 125.75 18:24:58 15.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 125.75 125.75 125.75 125.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 601.68 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 707,343.75 0 1 15.00 15.00 0

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



KO

11 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution
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14 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

22 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KO 25.00 MYR lots Exotic MYR

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 1 733.88 11:02:03 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 711.19 712.21 692.03 733.88

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 40.50 0 0 250.00 http://wwww.amius.com as per ex-post

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 4 4 533,835.00 0 4 7.50 7.50 0

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

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
2020-12-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KO 25.00 MYR lots Exotic MYR

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 1 686.32 10:17:47 5.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 686.32 686.32 686.32 686.32

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 6.75 0 0 125.00 http://wwww.amius.com as per ex-post

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 85,790.00 0 1 5.00 5.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 4,020.00 0.00 6,030.00 0.00

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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KO 25.00 MYR lots Exotic MYR

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 1 759.31 12:00:49 5.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 732.87 733.63 701.88 759.31

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 20.25 0 0 0.00 http://wwww.amius.com as per ex-post

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 3 3 274,825.00 0 3 5.00 5.00 0

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



23 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

24 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

KW

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
2020-12-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KO 25.00 MYR lots Exotic MYR

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 1 764.54 14:53:45 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 725.89 731.49 693.22 764.54

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 54.00 0 0 1,000.00 http://wwww.amius.com as per ex-post

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 5 5 730,648.75 0 5 7.50 7.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 0.00 17.00 0.00 0.00

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
2020-12-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic KO 25.00 MYR lots Exotic MYR

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 1 773.29 13:06:29 15.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 740.64 738.45 699.34 780.63

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 110.70 0 0 2,050.00 http://wwww.amius.com as per ex-post

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 7 7 1,512,160.25 0 7 15.00 15.00 0

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



LH

01 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument
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21 Dec 2020
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24 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-12-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator LH 400.00 USD lots Producer Accumulator USD

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 68.85 21:00:00 51.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 68.85 68.85 68.85 68.85

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
No Rows Present

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 1,404,540.00 0 1 51.00 51.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 540.00 660.00 810.00 990.00

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
2020-12-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator LH 400.00 USD lots Producer Accumulator USD

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 66.18 23:41:00 37.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 66.18 66.18 66.18 66.18

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
No Rows Present

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 1 979,390.00 0 1 37.00 37.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 960.00 720.00 1,440.00 1,080.00

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
2020-12-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator LH 400.00 USD lots Producer Accumulator USD

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 67.60 21:10:00 34.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 67.60 67.60 67.60 67.60

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
No Rows Present

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 1 919,360.00 0 1 34.00 34.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 420.00 960.00 630.00 1,440.00



MW

01 Oct 2020
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21 Oct 2020
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18 Dec 2020
Table 1 - Execution Venue

Table 2 - Type of Financial Instrument

Table 3 - Price Information

Table 4 - Price Information

Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

PE

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
2020-10-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic MW 50.00 USD lots Exotic USD

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 1 550.00 16:08:00 200.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 550.00 550.00 550.00 550.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 370.67 0 0 0.00 http://wwww.amius.com as per ex-post

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 5,500,000.00 0 1 200.00 200.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 2,220.00 524.00 3,330.00 786.00

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
2020-10-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator MW 50.00 USD lots Consumer Accumulator USD

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 1 593.25 17:54:00 83.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 593.25 593.25 593.25 593.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 361.90 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,461,987.50 0 1 83.00 83.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 5,580.00 1,260.00 8,370.00 1,890.00

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
2020-12-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator MW 50.00 USD lots Consumer Accumulator USD

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 1 577.00 15:05:00 250.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 577.00 577.00 577.00 577.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 1,102.73 0 0 0.00 http://wwww.amius.com as per ex-post

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 7,212,500.00 0 1 250.00 250.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,500.00 9.00 2,250.00 13.50



QC

05 Oct 2020
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11 Nov 2020
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17 Nov 2020
Table 1 - Execution Venue
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Table 5 - Cost Information

Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-10-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

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 1,727.00 13:40:45 205.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,721.00 1,722.65 1,715.00 1,727.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 350.11 0 0 0.00 http://wwww.amius.com as per ex-post

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 9,698,250.00 0 2 205.00 205.00 0

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 90.00 3,150.00 90.00

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
2020-11-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

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 1,589.00 16:52:30 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,589.00 1,589.00 1,589.00 1,589.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 157.32 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,589,000.00 0 1 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 8,280.00 3,420.00 12,420.00 5,130.00

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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,706.00 15:40:18 35.50 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,706.00 1,706.00 1,706.00 1,706.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 38.85 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 605,630.00 0 1 35.50 35.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 0.00 60.00 0.00 90.00



18 Nov 2020
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27 Nov 2020
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Table 6 - Likelihood of Execution

Table 9 - Timings

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
2020-11-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 14:58:12 35.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,730.00 1,730.00 1,730.00 1,730.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 38.30 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 605,500.00 0 1 35.00 35.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 660.00 0.00 990.00 0.00

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
2020-11-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator QC 10.00 GBP lots Consumer Accumulator GBP

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 1,753.00 10:47:39 59.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,753.00 1,753.00 1,753.00 1,753.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 65.91 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,034,270.00 0 1 59.00 59.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 60.00 0.00 90.00

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
2020-11-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,845.00 13:06:11 63.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,845.00 1,845.00 1,845.00 1,845.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 69.67 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,162,350.00 0 1 63.00 63.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 2,040.00 60.00 3,060.00 90.00
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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
2020-12-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,780.00 10:47:31 56.00 RFQ N/A Im N/A
Exotic 1 1,800.00 13:51:27 60.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,790.00 1,790.00 1,780.00 1,800.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 123.69 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,993,600.00 0 2 58.00 58.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 7,980.00 270.00 8,940.00 270.00

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
2020-12-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,820.00 14:02:39 59.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,820.00 1,820.00 1,820.00 1,820.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 61.88 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,073,800.00 0 1 59.00 59.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 1,080.00 60.00 1,620.00 90.00

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
2020-12-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,703.00 09:46:24 48.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,703.00 1,703.00 1,703.00 1,703.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 51.98 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 817,440.00 0 1 48.00 48.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 780.00 60.00 1,170.00 90.00
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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
2020-12-21 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QC 10.00 GBP lots Exotic GBP

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 1,690.00 12:22:31 94.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,690.00 1,690.00 1,690.00 1,690.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 102.87 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,588,600.00 0 1 94.00 94.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 8,700.00 60.00 13,050.00 90.00

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
2020-10-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic QS 100.00 USD lots Exotic USD

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 1 350.75 09:51:31 55.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 350.75 350.75 350.75 350.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 64.17 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,122,975.00 0 1 55.00 55.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 300.00 0.00 450.00 0.00

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
2020-11-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator QS 100.00 USD lots Consumer Accumulator USD

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 1 362.25 14:55:14 31.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 362.25 362.25 362.25 362.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 207.00 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 928,750.00 0 1 31.00 31.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 540.00 1,140.00 810.00 1,710.00
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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
2020-11-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator QW 50.00 USD lots Producer Accumulator USD

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 11.20 17:06:48 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 11.20 11.20 11.20 11.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 73.50 0 0 0.00 http://wwww.amius.com as per ex-post

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 28,000.00 0 1 50.00 50.00 0

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 4,140.00 1,440.00 6,210.00
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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
2020-10-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic S_ 50.00 USD lots Exotic USD

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 1,015.00 14:51:02 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,015.00 1,015.00 1,015.00 1,015.00

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

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 2,537,500.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 120.00 120.00 180.00 180.00

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
2020-10-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1 943.00 22:26:00 100.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 985.75 987.60 943.00 1,028.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 335.61 0 0 0.00 http://wwww.amius.com as per ex-post

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 9,857,500.00 0 2 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 450.00 1,650.00 600.00 2,070.00

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
2020-10-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1 969.50 10:25:00 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 969.50 969.50 969.50 969.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 5.61 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 145,425.00 0 1 3.00 3.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 120.00 180.00 180.00 270.00
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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
2020-10-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,059.25 19:06:17 25.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,059.25 1,059.25 1,059.25 1,059.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 21.38 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 199,875.00 0 1 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 0.00 0.00 0.00

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
2020-10-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,058.75 11:11:00 25.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,058.75 1,058.75 1,058.75 1,058.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 139.29 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,408,750.00 0 1 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 480.00 0.00 720.00 0.00

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
2020-10-20 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic S_ 50.00 USD lots Exotic USD

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 1 975.00 17:51:00 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 975.00 975.00 975.00 975.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 132.17 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,437,500.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 660.00 7,172.00 990.00 10,758.00
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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
2020-10-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,084.25 14:00:00 30.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,084.25 1,084.25 1,084.25 1,084.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 89.10 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,626,375.00 0 1 30.00 30.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 20,138.00 0.00 30,207.00

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
2020-11-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic S_ 50.00 USD lots Exotic USD

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 1,055.00 15:22:00 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,055.00 1,055.00 1,055.00 1,055.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 126.23 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,637,500.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 720.00 360.00 1,080.00 540.00

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
2020-11-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,065.75 13:29:13 50.00 RFQ N/A Email N/A
Consumer Accumulator 1 1,061.00 14:45:50 22.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,063.38 1,064.30 1,061.00 1,065.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 129.67 0 0 1,650.00 http://wwww.amius.com as per ex-post

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 3,831,475.00 0 2 36.00 36.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 480.00 1,590.00 570.00 1,950.00
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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
2020-11-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic S_ 50.00 USD lots Exotic USD
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1,088.90 15:25:52 176.00 RFQ N/A Im N/A
Producer Accumulator 1 1,094.00 15:48:47 3.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,088.90 1,088.90 1,088.90 1,088.90
Producer Accumulator 1,094.00 1,094.00 1,094.00 1,094.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 522.72 0 0 1,100.00 http://wwww.amius.com as per ex-post
Producer Accumulator 3.03 0 0 150.00 http://wwww.amius.com as per ex-post

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 9,582,355.20 0 1 176.00 176.00 0
Producer Accumulator 1 1 164,100.00 0 1 3.00 3.00 0

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 Accumulator 60.00 60.00 90.00 90.00

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
2020-11-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,099.50 14:41:00 50.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,099.50 1,099.50 1,099.50 1,099.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 105.44 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,748,750.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 960.00 852.00 1,440.00 1,278.00

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
2020-11-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,107.50 16:26:13 11.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,107.50 1,107.50 1,107.50 1,107.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 13.39 0 0 550.00 http://wwww.amius.com as per ex-post

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 1 609,125.00 0 1 11.00 11.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 120.00 300.00 180.00 450.00
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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
2020-11-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,112.75 12:25:00 22.00 RFQ N/A Voice N/A
Consumer Accumulator 1 1,117.50 16:09:16 40.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,072.42 1,040.08 987.00 1,117.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 262.90 0 0 0.00 http://wwww.amius.com as per ex-post

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 8,394,025.00 0 3 40.00 31.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 680.00 1,467.00 1,350.00 1,440.00

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
2020-11-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1,153.75 11:45:00 22.00 RFQ N/A Voice N/A
Producer Accumulator 1 1,025.00 22:42:00 1.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,153.75 1,153.75 1,153.75 1,153.75
Producer Accumulator 1,025.00 1,025.00 1,025.00 1,025.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 26.14 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 3.74 0 0 150.00 http://wwww.amius.com as per ex-post

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 1,269,125.00 0 1 22.00 22.00 0
Producer Accumulator 1 1 51,250.00 0 1 1.00 1.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 300.00 600.00 450.00 900.00
Producer Accumulator 240.00 120.00 360.00 180.00

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
2020-11-12 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,143.25 19:04:12 22.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,143.25 1,143.25 1,143.25 1,143.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 24.83 0 0 1,100.00 http://wwww.amius.com as per ex-post

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 1,257,575.00 0 1 22.00 22.00 0

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
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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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,170.50 12:59:54 22.00 RFQ N/A Im N/A
Consumer Accumulator 1 1,172.25 15:44:44 22.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,171.38 1,171.38 1,170.50 1,172.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 56.85 0 0 2,200.00 http://wwww.amius.com as per ex-post

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 2,577,025.00 0 2 22.00 22.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 300.00 150.00 360.00 210.00

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
2020-11-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,184.75 16:40:00 45.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,184.75 1,184.75 1,184.75 1,184.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 173.75 0 0 0.00 http://wwww.amius.com as per ex-post

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 5,331,375.00 0 2 46.00 46.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 511.00 0.00 762.50 0.00

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
2020-11-25 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1,054.00 10:43:00 0.50 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 1,054.00 1,054.00 1,054.00 1,054.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 1.83 0 0 150.00 http://wwww.amius.com as per ex-post

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 26,350.00 0 1 0.50 0.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 360.00 840.00 540.00 1,260.00
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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
2020-12-07 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,156.75 18:42:00 25.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,156.75 1,156.75 1,156.75 1,156.75

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 58.66 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,445,937.50 0 1 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 5,204.00 0.00 7,806.00

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
2020-12-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,159.00 10:51:00 18.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,159.00 1,159.00 1,159.00 1,159.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 42.77 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,043,100.00 0 1 18.00 18.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 339.00 0.00 508.50 0.00

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
2020-12-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1,162.50 10:05:00 48.00 RFQ N/A Email N/A
Producer Accumulator 1 1,163.00 10:05:00 48.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,162.50 1,162.50 1,162.50 1,162.50
Producer Accumulator 1,163.00 1,163.00 1,163.00 1,163.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 95.52 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 95.52 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,791,200.00 0 1 48.00 48.00 0
Producer Accumulator 1 1 2,791,200.00 0 1 48.00 48.00 0

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 39,240.00 450.00 58,860.00
Producer Accumulator 300.00 39,240.00 450.00 58,860.00
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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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,192.25 16:28:00 44.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,192.25 1,192.25 1,192.25 1,192.25

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 90.17 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,622,950.00 0 1 44.00 44.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,080.00 600.00 1,620.00 900.00

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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic S_ 50.00 USD lots Exotic USD

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 1,251.00 13:00:00 59.00 RFQ N/A Im N/A
Exotic 1 1,400.00 14:38:54 20.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 1,325.50 1,291.98 1,251.00 1,400.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 117.32 0 0 250.00 http://wwww.amius.com as per ex-post

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 5,090,450.00 0 2 39.50 39.50 0

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

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
2020-12-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,250.00 18:03:16 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,250.00 1,250.00 1,250.00 1,250.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 78.71 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,125,000.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,200.00 9,060.00 1,800.00 13,590.00
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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
2020-12-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator S_ 50.00 USD lots Producer Accumulator USD

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 1,086.00 22:37:00 1.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 1,086.00 1,086.00 1,086.00 1,086.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 3.36 0 0 400.00 http://wwww.amius.com as per ex-post

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 54,300.00 0 1 1.00 1.00 0

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

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
2020-12-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator S_ 50.00 USD lots Consumer Accumulator USD

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 1,287.50 12:28:00 11.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 1,287.50 1,287.50 1,287.50 1,287.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 28.42 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 708,125.00 0 1 11.00 11.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 540.00 900.00 810.00 1,350.00
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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
2020-10-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 13.55 11:58:00 25.00 RFQ N/A Im N/A
Producer Accumulator 1 13.60 17:53:19 20.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 13.57 13.60 13.43 13.70

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 309.82 0 0 0.00 http://wwww.amius.com as per ex-post

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 4 4 1,827,280.00 0 4 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 9,645.00 1,755.00 8,820.00 1,260.00

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 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 13.80 19:14:45 20.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 13.80 13.80 13.80 13.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 6.89 0 0 1,120.00 http://wwww.amius.com as per ex-post

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 1 206,250.00 0 1 60.00 60.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,740.00 0.00 2,610.00 0.00

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
2020-10-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.36 15:03:35 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.36 14.36 14.36 14.36

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 17.22 0 0 560.00 http://wwww.amius.com as per ex-post

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 1 160,832.00 0 1 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 252,035.00 7,320.00 378,052.50 10,980.00
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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
2020-10-19 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.70 18:35:37 10.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.70 14.70 14.70 14.70

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 18.66 0 0 560.00 http://wwww.amius.com as per ex-post

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 1 164,640.00 0 1 10.00 10.00 0

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 7,380.00 1,080.00 11,070.00

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
2020-10-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SB 1120.00 USD lots Exotic USD

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 13.19 18:50:14 50.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 13.19 13.19 13.19 13.19

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 143.50 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 738,640.00 0 1 50.00 50.00 0

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

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
2020-11-02 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.45 09:55:56 20.00 RFQ N/A Im N/A
Producer Accumulator 1 14.57 14:18:32 20.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.51 14.51 14.45 14.57

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 117.67 0 0 0.00 http://wwww.amius.com as per ex-post

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 2 650,048.00 0 2 20.00 20.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 660.00 240.00 780.00 240.00
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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
2020-11-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator USD
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 15.05 13:38:59 10.00 RFQ N/A Email N/A
Consumer Accumulator 1 14.62 14:59:39 200.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 14.62 14.62 14.62 14.62
Producer Accumulator 15.05 15.05 15.05 15.05

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 470.68 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 15.50 0 0 560.00 http://wwww.amius.com as per ex-post

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 3,274,880.00 0 1 200.00 200.00 0
Producer Accumulator 0 1 168,560.00 0 1 10.00 10.00 0

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
Producer Accumulator 505,500.00 840.00 758,250.00 1,260.00

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
2020-11-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.56 14:44:10 25.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.56 14.56 14.56 14.56

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 103.32 0 0 2,800.00 http://wwww.amius.com as per ex-post

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 2 815,360.00 0 2 25.00 25.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,020.00 8,460.00 1,530.00 12,690.00

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
2020-11-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SB 1120.00 USD lots Exotic USD

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 14.94 17:05:12 63.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 14.94 14.94 14.94 14.94

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 81.36 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,054,166.40 0 1 63.00 63.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 180.00 180.00 270.00 270.00
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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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SB 1120.00 USD lots Exotic USD
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 15.59 10:53:49 61.00 RFQ N/A Im N/A
Exotic 1 13.34 13:02:30 82.00 RFQ N/A Im N/A
Producer Accumulator 1 13.83 16:01:59 100.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 14.47 14.39 13.34 15.59
Producer Accumulator 13.80 13.80 13.77 13.83

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 228.80 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 304.22 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,290,254.40 0 2 71.50 71.50 0
Producer Accumulator 1 2 3,091,200.00 0 2 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 4,800.00 600.00 6,240.00 870.00
Producer Accumulator 43,950.00 7,650.00 44,070.00 8,070.00

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
2020-11-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SB 1120.00 USD lots Exotic USD

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 15.50 10:19:55 400.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 15.50 15.50 15.50 15.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 746.20 0 0 0.00 http://wwww.amius.com as per ex-post

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 6,944,000.00 0 1 400.00 400.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 960.00 0.00 1,440.00 0.00

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
2020-11-27 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator USD

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 14.96 13:54:28 200.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 14.96 14.96 14.96 14.96

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 419.02 0 0 4,480.00 http://wwww.amius.com as per ex-post

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 3,350,278.40 0 1 200.00 200.00 0

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 6,660.00 1,080.00 9,990.00
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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
2020-11-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator USD

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 14.55 16:09:31 106.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 14.57 14.57 14.55 14.58

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 1,524.43 0 0 0.00 http://wwww.amius.com as per ex-post

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 9,892,176.00 0 2 303.00 303.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 3,270.00 390.00 3,750.00 540.00

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
2020-12-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SB 1120.00 USD lots Consumer Accumulator USD

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 14.40 12:06:02 145.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 14.40 14.40 14.40 14.40

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 395.34 0 0 3,248.00 http://wwww.amius.com as per ex-post

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 2,338,560.00 0 1 145.00 145.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 24,480.00 2,220.00 36,720.00 3,330.00

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
2020-12-10 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 13.96 10:30:00 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 13.96 13.96 13.96 13.96

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 16.36 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 156,352.00 0 1 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 62,972.00 1,620.00 94,458.00 2,430.00
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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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.50 17:43:20 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.50 14.50 14.50 14.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 127.72 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 812,000.00 0 1 50.00 50.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 1,920.00 60.00 2,880.00 90.00

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
2020-12-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Producer Accumulator SB 1120.00 USD lots Producer Accumulator USD

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 14.87 23:49:00 36.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Producer Accumulator 14.87 14.87 14.87 14.87

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Producer Accumulator 83.69 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 599,558.40 0 1 36.00 36.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Producer Accumulator 900.00 120.00 1,350.00 180.00
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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
2020-10-05 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 341.80 17:04:00 11.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 338.10 337.91 334.40 341.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 114.88 0 0 0.00 http://wwww.amius.com as per ex-post

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 5 5 2,766,400.00 0 5 11.00 11.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,428.00 1,440.00 540.00 2,700.00

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
2020-10-14 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 355.50 18:35:35 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 355.50 355.50 355.50 355.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 167.96 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,555,000.00 0 1 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,920.00 0.00 2,880.00 0.00

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
2020-10-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 367.10 15:06:27 40.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 367.10 367.10 367.10 367.10

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 123.50 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,027,500.00 0 1 40.00 40.00 0

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
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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
2020-10-23 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 382.00 14:44:00 10.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 382.00 382.00 382.00 382.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 70.15 0 0 1,000.00 http://wwww.amius.com as per ex-post

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 2,235,000.00 0 1 10.00 10.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 13,440.00 660.00 20,160.00 990.00

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
2020-10-26 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 385.60 23:35:00 6.24 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 371.08 373.81 356.70 385.60

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 32.76 0 0 6,552.00 http://wwww.amius.com as per ex-post

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 5 5 691,891.20 0 5 3.12 3.12 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,740.00 1,080.00 2,610.00 1,620.00

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
2020-10-30 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SM 100.00 USD lots Exotic USD

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 1 370.30 14:12:10 44.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 366.15 366.20 362.00 370.30

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 84.08 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,222,120.00 0 2 44.00 44.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 90.00 1,530.00 120.00 1,890.00
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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
2020-11-03 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 377.70 09:59:12 5.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 377.70 377.70 377.70 377.70

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 172.90 0 0 0.00 http://wwww.amius.com as per ex-post

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 3,744,000.00 0 1 5.00 5.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 0.00 0.00 0.00

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
2020-11-04 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD
Producer Accumulator SM 100.00 USD lots Producer Accumulator USD

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 1 374.40 10:21:17 100.00 RFQ N/A Im N/A
Consumer Accumulator 1 381.20 10:55:41 150.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 381.20 381.20 381.20 381.20
Producer Accumulator 374.40 374.40 374.40 374.40

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 79.04 0 0 0.00 http://wwww.amius.com as per ex-post
Producer Accumulator 403.85 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,664,375.00 0 1 150.00 150.00 0
Producer Accumulator 1 1 5,718,000.00 0 1 100.00 100.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 0.00 0.00 0.00 0.00
Producer Accumulator 0.00 0.00 0.00 0.00

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
2020-11-06 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 386.50 14:51:56 7.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 386.50 386.50 386.50 386.50

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 22.13 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 270,550.00 0 1 7.00 7.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 6,360.00 240.00 9,540.00 360.00
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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
2020-11-09 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 369.45 14:50:05 55.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 369.45 369.45 369.45 369.45

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 92.38 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,031,991.50 0 1 55.00 55.00 0

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

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
2020-11-11 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 381.50 17:26:00 11.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 380.37 375.57 369.60 387.20

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 168.82 0 0 0.00 http://wwww.amius.com as per ex-post

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 5,287,102.50 0 7 11.00 11.00 0

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 1,084.00 2,070.00 1,704.00

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
2020-11-13 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 347.70 14:44:33 100.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 367.66 358.44 347.70 387.63

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 171.42 0 0 0.00 http://wwww.amius.com as per ex-post

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 4,756,179.00 0 2 66.50 66.50 0

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 30.00 150.00 30.00
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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
2020-11-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 386.72 11:13:08 55.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 384.73 384.73 382.73 386.72

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 192.91 0 0 0.75 http://wwww.amius.com as per ex-post

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 4,253,920.00 0 2 55.00 55.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,890.00 3,120.00 2,730.00 4,680.00

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
2020-11-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD
Exotic SM 100.00 USD lots Exotic USD

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 1 389.30 11:18:00 28.00 RFQ N/A Email N/A
Consumer Accumulator 1 347.50 20:00:00 22.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 340.07 340.10 337.50 347.50
Exotic 389.30 389.30 389.30 389.30

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 412.44 0 0 0.00 http://wwww.amius.com as per ex-post
Exotic 30.43 0 0 0.00 http://wwww.amius.com as per ex-post

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 6 6 4,488,880.00 0 6 22.00 22.00 0
Exotic 1 1 1,090,040.00 0 1 28.00 28.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 5,670.00 2,769.00 8,100.00 1,350.00
Exotic 600.00 1,560.00 900.00 2,340.00

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
2020-11-24 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 388.80 11:02:05 11.00 RFQ N/A Email N/A
Consumer Accumulator 1 395.00 13:00:00 33.00 RFQ N/A Im N/A
Consumer Accumulator 1 391.50 15:36:26 50.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 392.06 392.46 388.80 395.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 259.18 0 0 0.00 http://wwww.amius.com as per ex-post

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 5 5 6,295,680.00 0 5 33.00 33.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 348.00 60.00 0.00 0.00
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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
2020-12-01 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 391.80 15:10:03 50.00 RFQ N/A Im N/A
Consumer Accumulator 1 388.20 19:11:49 13.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 389.40 390.58 388.20 391.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 161.74 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,968,320.00 0 3 13.00 13.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 260.00 1,920.00 270.00 4,320.00

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
2020-12-08 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SM 100.00 USD lots Exotic USD

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 1 379.70 19:06:00 22.00 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 369.25 369.25 358.80 379.70

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Exotic 65.21 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,670,680.00 0 2 16.50 16.50 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Exotic 240.00 210.00 330.00 270.00

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
2020-12-15 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 383.00 14:33:45 66.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 383.00 383.00 383.00 383.00

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 141.83 0 0 0.00 http://wwww.amius.com as per ex-post

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 2,527,800.00 0 1 66.00 66.00 0

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
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18 Dec 2020
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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
2020-12-16 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 393.10 16:52:00 33.00 RFQ N/A Im N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 393.10 393.10 393.10 393.10

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 68.47 0 0 0.00 http://wwww.amius.com as per ex-post

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 1,297,230.00 0 1 33.00 33.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 720.00 360.00 1,080.00 540.00

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
2020-12-17 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 394.40 18:26:00 20.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 394.40 394.40 394.40 394.40

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 42.98 0 0 1,500.00 http://wwww.amius.com as per ex-post

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 1 788,800.00 0 1 20.00 20.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 1,620.00 339.00 2,430.00 508.50

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
2020-12-18 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 399.40 12:50:37 15.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 399.40 399.40 399.40 399.40

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 27.79 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 599,100.00 0 1 15.00 15.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 8,520.00 0.00 12,780.00 0.00
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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
2020-12-22 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Exotic SM 100.00 USD lots Exotic USD

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 1 413.00 13:00:00 16.50 RFQ N/A Voice N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Exotic 413.00 413.00 413.00 413.00

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

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 1 681,450.00 0 1 16.50 16.50 0

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

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
2020-12-28 Amius Limited 213800C1LJRHXHO5QC19 United Kingdom 0 0 0 0 0 0

Financial Instrument Instrument Classification Currency
Consumer Accumulator SM 100.00 USD lots Consumer Accumulator USD

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 1 410.80 15:01:05 9.00 RFQ N/A Email N/A

Instrument Avg. Trans. Price Weighted Avg. Trans. Price Lowest Executed Price Highest Executed Price
Consumer Accumulator 410.80 410.80 410.80 410.80

Instrument Execution Fees Modifications Market Data 3rd Party Fees Url Rebates Value of Costs (%)
Consumer Accumulator 16.45 0 0 0.00 http://wwww.amius.com as per ex-post

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 1 369,720.00 0 1 9.00 9.00 0

Instrument Mean Elapsed Acceptance & Execution(s) Mean Elapsed Request & Provision(s) Median Elapsed Acceptance & Execution(s) Median Elapsed Request & Provision(s)
Consumer Accumulator 14,160.00 0.00 21,240.00 0.00




