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Monthly deal volumes
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Electronic and non-electronic volumes
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Electronic volume as a % of total volume
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Electronically eligible volume as a % of total volume
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Electronically confirmed as a % of electronically eligible
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Outstanding confirmations
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Business days outstanding
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Volume of pre-netted and post-netted settlements
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Monthly deal volumes
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Electronic and non-electronic volumes
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Electronically confirmed volume as a % of total volume
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Electronically eligible volume as a % of total volume
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Electronically confirmed as a % of electronically eligible
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Outstanding confirmations
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Business days outstanding
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Monthly deal volumes
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Electronic and non-electronic volumes
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Electronic volume as a % of total volume
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Electronically eligible volume as a % of total volume
100%
98%
96% = =
94% —
92% _
90%
88%
86% 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
— ~ ~ ~ ~ %) ™ ™M %) < < < < LN ) 7o)
- - - - - - - - - - - - - - - -
g 5 £ g § 5 £ & & 5 5 g 8§ 5 £ 8§
Weighted Average Electronically Eligible Deal Volume as a % of Total Deal Volume

\ 20
< Sapient’ Global Markets



Interest rate derivatives

markit

Electronically confirmed as a % of electronically eligible
100%
98%
96% -— — —
94% . o
92% -
90%
88%
86% : : : : : : : : : : : : : : :
A S B B B B SR B R I B T B B
Weighted Average Electronically Confirmed as a % of Electronically Eligible

\ 21
< Sapient’ Global Markets



Interest rate derivatives

markit

Outstanding confirmations
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Business days outstanding
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Disclaimer

The information contained in this presentation is confidential. Any unauthorised use, disclosure, reproduction or dissemination, in full or in part, in
any media or by any means, without the prior written permission of Markit Group Limited or any of its affiliates ("Markit") is strictly prohibited.

Opinions, statements, estimates and projections in this presentation (including other media) are solely those of the individual author(s) at the time
of writing and do not necessarily reflect the opinions of Markit. Neither Markit nor the author(s) has any obligation to update this presentation in the
event that any content, opinion, statement, estimate or projection (collectively, "information™) changes or subsequently becomes inaccurate.

Markit makes no warranty, expressed or implied, as to the accuracy, completeness or timeliness of any information in this presentation, and shall
not in any way be liable to any recipient for any inaccuracies or omissions. Without limiting the foregoing, Markit shall have no liability whatsoever
to any recipient, whether in contract, in tort (including negligence), under warranty, under statute or otherwise, in respect of any loss or damage
suffered by any recipient as a result of or in connection with any information provided, or any course of action determined, by it or any third party,
whether or not based on any information provided.

The inclusion of a link to an external website by Markit should not be understood to be an endorsement of that website or the site's owners (or their
products/services). Markit is not responsible for either the content or output of external websites.

Copyright ©2016, Markit Group Limited. All rights reserved and all intellectual property rights are retained by Markit.
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