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REGIS-TR = Your European Trade Repository of choice

An European Trade Repository

= REGIS-TR is a central trade repository for reporting trades and transactions
covering all types of derivatives (i.e. ETD and OTC) across multiple product
classes and jurisdictions. The trade repository is open to financial and non-
financial institutions, and services all of the major regulatory reporting
obligations in Europe.

= REGIS-TR is a truly European Trade Repository with high quality services and
relationship management support from multiple locations and in multiple
European languages.

REGIS-TR’s history

= REGIS-TR was founded on 9 December 2010, and is incorporated and
headquartered in the Grand Duchy of Luxembourg. REGIS-TR is a joint venture
launched by the Spanish CSD, Iberclear Sociedad de Gestion de los Sistemas
de Registro, Compensacion y Liquidacién de Valores, S.A. (referred to as
“Iberclear”) and Clearstream Banking S.A. (referred to as “Clearstream”).

A one-stop-shop for regulatory reporting requirements

= REGIS-TR collects and administers details of trades and transactions reported
by its clients in order to give market participants and regulators an aggregated
view of positions in compliance with the relevant regulations. In addition to its
core services, REGIS-TR is already progressing well towards its goal of
becoming a one-stop-shop for regulatory reporting requirements.
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Key requirements aiming at increasing market transparency

REGIS-TR
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Regulation (EU) No 648/2012, Article 9

“Counterparties and CCPs shall ensure that the details of any derivatives contract (OTC and ETD) they have concluded and of any
modification or termination of the contract are reported to the TR no later than the working day following the conclusion, modification or

termination of the contract.”

Who must
report?

What needs to
be reported?

When to report
and to whom?

Financial (‘FC’) and non-financial counterparties (‘NFC’)
Central Counterparties and Clearing Members
Dual reporting: both counterparties have to report

Delegation to a third party or counterparty is allowed

Cleared and non-cleared ETDs and OTC traded contracts.

No exception on derivative products
Lifecycle events (e.g. give-ups, partial termination etc.)

Reporting of exposure: Daily reporting of valuations &
collateral posted by FCs and NFCs above the clearing
threshold

All derivatives positions must be reported to a Trade
repository authorised by ESMA by the end of T+1

Which
information

needs to be
reported?

Common data

» General common information related to contract type,
contract information, transaction details, risk mitigation,
clearing, modification to contract

+ Common data specific to each type of products (e.g.
Interest rates, foreign exchange, commodities, energy,
options, credit derivatives)

Counterparty data

 Information related to the counterparties of the contract
as well as to the clearing member, broker entity, CCP,
reporting entity, beneficiary etc.

Collateral data

Reporting of identifiers:

+ Legal entity identifier (LEI) for legal person
identification

» UPI or CFI for product classification
 ISIN for product identification

 Bilaterally agreed UTI for Trade ID , until global UTI is
available
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REGIS-TR’s comprehensive service offering

Full Support

= Dedicated technical helpdesk

= Experienced Relationship
Management

= Access to specialist staff

Ease of preparation Ease of Implementation

. Ffree tgst gnv;ronment (full mirror = Flexible user profiles
of production
. . n = Simple documentation
= Detailed tec_hnlcal customer A . . o .
documentation by product class RE G | S_TR Quick customer onboarding an

o account set-up
= Provision of XML and CSV

templates = Free backloading

Ease of access

= Extensive formats and
connectivity channels:

= REGIS-TR supports XML and
CSV files which may be
transferred via the following
automated methods:

=  SOAP API/Web service
=  SFTP Connection
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REGIS-TR’s EMIR reporting solution

Possibility to report directly or through delegation

REGIS-TR

EUROPEAN TRADE REPOSITORY

EMIR data
reporting file

(XML, CSV,...) R n.
Y

A

Web Service

Flexible suite of connectivity
channels (manual or automatic = File and data validation
upload)

= Data record keeping

form via the REGIS-TR website

= Reconciliation performance

EMIR
DDBB

REGIS-TR

= Publication of data in aggregated and anonymised

Intraday responses:
Trade Status, Message accepted, Message
rejected, Error code etc.

End of Period Reports:
—————— Summary of reported messages, Full data set of F=—======
active trades as well as main details, mismatched
fields resulting from reconciliation etc.

el =

Manual or automatic download

Free access to data
retained by REGIS- TR
upon request

g--oneaes ESMA

Free access to data
retained by REGIS- TR
upon request Competent

authorities

Multiple competent
authorities

Flexible user profiles

= Reporting Participant: Direct Counterparty to a
derivative transaction

= Reporting Third Party Reports on behalf of others

= Non-Reporting Entity for Read-only access
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Market Participants

Clients
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Third Parties

Reporting Participant (RP)
= Direct Counterparty to a derivative transaction

= Can report on behalf of the other counterparty (partial or full delegation)

Non Member / Non Reporting Entity (NRE)
= Remain without contractual relation to REGIS-TR: reporting delegated to others

= Or become Non-Reporting Entity for Read-only access for everything reported on
their behalf, without capacity to send or modify trades

Reporting Third Party (TP)
= Reports on behalf of others, but is no direct counterparty to the trade

= Third Parties can be within a family group (e.g. parent company, fund manager)
or external providers, such as IT vendors, trading platforms or CCPs

Possibility to report directly or through TP delegation

o
o RP
™

NRE

[ )
Non members

. Reporting Participant (RP): Direct Counterparty to a derivative transaction. Can also report on behalf of

its counterparty

. Third Party (TP): Reports on behalf of others (i.e. RP, NRE and non members), but is no direct
counterparty to the trade

. Non Reporting Entities (NRE): read only access to the reported trades by a TP

= Non members: counterparties with no access to the TR delegating in TPs

. Superuser: read only access to the reported data of specific accounts
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REGIS-TR’'s EMIR Member Area

Definition

Purpose

%,

Test Environment

Pre-Production Environment

New

* Includes new functionalities that will

be deployed at a later stage in the

Production Environment

* Allow REGIS-TR’s customers to
test upcoming functional changes
related to EMIR regulation (e.g.:
revised EMIR Technical Standards)

» Mirrors our Production Environment

at all time

* Allow REGIS-TR’s customers to
test their reporting files before

submitting them to Production

REGIS-TR

EUROPEAN TRADE REPOSITORY

EMIR Member’s Areas overview available at REGIS-TR

Production Environment

» Customers’ reporting files are
processed here on a real-time basis

and later on sent to regulators

* Allow REGIS-TR’s customers to
submit their reporting files to meet

their reporting obligations
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REGIS-TR’s delegation model (1/2)

RP reports on its own behalf and on behalf of the counterparty

RPs and NRE have access to the counterparty data section and the common data of the trade reported

Counterparty 1

Own reporting

Counterparty 2

Reporting Participant (RP)

Optional

Direct Reporting
Queries
End of Period

RP

NRE D Sl

End of Period

Non member

R
REGIS-TR

EUROPEAN TRADE REPOSITORY

REGIS-TR

Direct Reporting + Queries +
End of Period
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REGIS-TR’s delegation model (2/2)

Third Party delegation

A Third Party (TP) reports on behalf of one or both counterparties to the trade
o RPs and NRE will have access to the counterparty data section and the common data of the trade reported.

o Third Party will have access to the common data section reported on behalf of RP and NRE
o Third Party will have access to the reported data on behalf of Non Members

Third Party

Reporting on behalf of

Counterparty 2

Reporting on behalf of
Counterparty 2

Optional

Non member

Non member

Direct Reporting
Queries
End of Period

RP

NRE <

End of Period

R
REGIS-TR
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REGIS-TR

Direct Reporting + Queries +
End of Period
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Information flows
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1 Information received by Reporting Third Parties

REGIS-TR

EUROPEAN TRADE REPOSITORY

For the reports sent on behalf of
Non-Members & NRE

Intraday responses

EoP Reports

Message accepted

Trade Status Full Table
Short Table

Messages Report

For the reports sent on behalf of
Reporting Participants

Intraday responses

Message accepted EoP Reports

Common Data
(including Reconciliation
Status)

2 Information received by Reporting Participants

For the reports sent on behalf of
Non-Members, NRE & its own RP account

Intraday responses

EoP Reports

Full Table

Short Table
Messages Report

Trade Status
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Monitoring reporting: Superuser functionality

Superuser functionality for Management Companies and Investment Managers

= REGIS-TR has developed a new Superuser access functionality for supporting the needs of oversight expressed by Management Companies and Investment Managers

= Customers can use the Superuser access functionality to obtain an aggregated view of reporting data across multiple types of accounts, including accounts of both
Reporting Participants and Non-Reporting Entities

= The Superuser will be signing a SUPERUSER AGREEMENT with REGIS-TR

= The entities linked to the Superuser will necessarily have to be holders of a REGIS-TR account (NRE or RP)
= The account holders will have to authorize the Superuser to view their data via a specific Appendix

= The End of Day reports will be made available to the Superuser on a daily basis in CSV format via SFTP

Superuser functionality overview ey bene
Centralised oversight
RPO001 SU0001 = Keep track of multiple reporting obligations via one single access
RP0002 \ \erdofD Direct connectivity
nd of Day reports:
»
[ v . . . )
RP0003 REGISSTR—— g"g;;;?gfuiz’ggs Report = User receive reports directly via SFTP connection
v Valuation Updates Report
v’ Trade Status Report - -
NROOO1 Complimentary service
NR0002 With the data reported by = No additional fees for existing REGIS-TR users
or on behalf of RP0001,
RP0002, ... NRO0O3
NR0003 Flexible functionality
= User friendly - also advantageous for corporate
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New Search Functionality

“Search 001” and “Search 010”

= Available to Reporting Participant Accounts and Third Parties

= Users can view reported trades and transactions of reported contracts using filters provided in each option
= Results can be exported to an Excel or a CSV file

= The new section includes following search options :

SEARCH ROO1 Transactions/Messages Search
Trade Type ||Sent ~] From ||Apri| ] [z016[¥] To ||Ma‘,r ¥ [201e[¥]
| Contracts v ) [— e —]
. Search
Inactive Contracts Sub-acc T‘,rpe| IPerrietary . Sub-acc. | IAII .

Tran:sactionsfME:ssages Please consider that the search is done based on the submission date and not on the Reporting timestamp

Valuation Updates

Collateral Updates
Portability RO10 Transactions Search

TradeT‘,rpe| [=i Frum| Ty [F][z016[¥] o ||May [~ [z018[]
P& The user is able to searchiview registered ti |
Positions o ‘ ID Type 1 ||AII - D1 || Trade D ||

* Date
SEARCH RO10 - fszetlglﬂss Please consider that the search is done based on the submission date and not on the Reporting timestamp
* Trade
-
.
.

RO10 Trades Message ID

Sub-account Type
RO10 Transactions

Sub-account

The user is able to searchiview registered transactions by:

& Trade Type
= Date

« Trade ID

= IDT1

* D1

s IDT2

= D2
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"This presentation is prepared for general information purposes only. The information contained
herein is not intended to provide professional legal advice and should not be relied upon in that
regard.

Readers should seek appropriate professional advice where necessary before taking any action
based on the information contained in this document.

REGIS-TR, S.A. makes no guarantees, representations or warranties and accepts no responsibility
or liability as to the accuracy or completeness of the information, and under no circumstances will it
be liable for any loss or damage caused by reliance on any opinion, advice or statement made in
this document.

Information in this document is subject to change without notice."
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