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RepoClear
Margin Calculator

Optimise your margin requirements
with near real-time margin analytics

_CH’s enhanced RepoClear Margin Calculator
orovides access to near real-time margin information
that enables you to manage your clearing portfolios
proactively, and identifies the main drivers of margin
and portfolio sensitivities as a guide to potential

optimisation opportunities.
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The Challenge

Ol.

Market pressures and
resource management

Increased pressure to reduce margin
requirements and collateral use.

O2.

Expensive
collateral

Liquidity provision for potential
unexpected cash calls.

03.

Missed
opportunities

With end-of-day views only, the
majority of risk systems lack timely
information for accurate risk
calculations, optimisation of initial
margin (IM) and funding.

04.

Cost vs
value

Inhouse margin calculators and
analytic tools are costly to develop
and maintain, may contain inaccurate
pricing and can introduce errors into
margin calculations.



RepoClear Margin Calculator

The solution

LCH RepoClear Margin Calculator is part of our suite of data, analytics and optimisation services. Developed for and with the markets, this enhanced digital tool

helps members and clients drive potential cost and capital savings through more efficient resource allocation.
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RepoClear Margin Calculator

Users/Use cases

Ol.

Repo trading

— Faster information allowing
proactive management of

cleared book

— Near real-time portfolio and

margin updates

— Top contributions to
margins to quickly identify

optimisation opportunities

02.

Margin management

— Historical comparison of

margin across EoD and ITD

— Forecasting capability to
see the impact of future
settlements on margin

requirements

03.

Risk management

— History of margins and
margin rates, sensitivities

and stress views

— Sensitivity and time bucketed

views of cleared portfolio

04.

Treasury

— Predict margin
requirements and assess
which positions are driving

the largest PVO1

— View current exposures

per membership
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In action
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Access essential margin calculator — . R Powerful margin analytics
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— Benefit from near real-time and historical
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performance by market.

— Access intermediate margin calculations for near
real-time insight into your cleared portfolio’s risk.

— Summarised dashboard information is available

across all margin types, each allocated cost and — LCH RepoClear Margin Calculator’s APl is

able to feed into core systems to integrate
with your workflow.

margining performance by market.
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The tool allows a quick assessment of a
portfolio’s characteristics in terms of maturities __
and sensitivities that allow for quick identification ' —

of optimisation opportunities.
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Simulation of additional trades
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— Ability to manage, create and tailor your own
portfolio and trade allocation to optimise resources.

> Show Input form

— Visualise settlement and sensitivity breakdowns.
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RepoClear Margin Calculator

Feature comparison

Key features

RepoClear Margin Calculator

— Access essential Margin Calculator
- EoD and One ITD

— Will continue to be available for free to all
Members and Agents

— Simulation of additional trades

Advanced

— Access to all Margin calculator features
- EoD and all ITD

— Additional analytics

Features Repoclear margin calculator Advanced

Rest API

Margin Simulations

Multi-day Margin Forecast

Number of Simulated Trades for GUI UP TO 6000

Near Real-time Intermediate Margins Runs NO YES

Margin Breakdown to Driving ISIN NO YES

Risk Sensitivities NO YES




Access today | Start optimising your margin today.

LCH members can now access the LCH RepoClear Margin Calculator via the LCH Portal.
Add-on analytics can be requested by contacting our Sales team.

LSEG POST Contact us Email RepoClearGroupSales@Iich.com
TRADE Visit Ich.com

Disclaimer

This document has been provided to you for informational purposes only and is intended as an overview of certain aspects of, or proposed changes to, the SwapClear, Listed Interest Rates, SwapAgent and/or any other service provided by LCH Group Holdings Limited (“LCH Group”) or any of its group undertakings (group undertakings shall be construed in accordance with section
1161 of the Companies Act 2006; each an (“LCH Group Company”).

LCH Limited is supervised by the Bank of England within the UK regulatory framework, registered as a derivatives clearing organisation with the U.S. Commodity Futures Trading Commission (“CFTC”) and recognised as a third-country CCP under Regulation (EU) No. 648/2012 of the European Parliament and of the Council of 4 July 2012 on OTC derivatives, central counterparties and
trade repositories (‘EMIR”). LCH S.A. is regulated and supervised in France by the Autorité des Marchés Financiers, the Autorité de Contrdle Prudentiel et de Résolution and the Banque de France, authorised as an E.U. CCP under EMIR, registered as a derivatives clearing organisation with the CFTC and as a clearing agency with the U.S. Securities and Exchange Commission. LCH

Limited and LCH S.A. also hold licenses or authorisations in other jurisdictions in which they offer their services. More information is available at www.lch.com.

The relationship of an LCH Group Company with its members is governed solely by its rulebook and certain other ancillary documentation, as applicable. This document does not, and does not purport to, contain a detailed description of any aspect of a service provided by an LCH Group Company or any other topics discussed in this document, and it has not been prepared for

any specific person. This document does not, and does not seek to, constitute advice of any nature. You may not rely upon the contents of this document under any circumstance and should seek your own independent legal, investment, tax and other advice. The information and any opinion contained in this document does not constitute a recommendation or offer with respect to
any derivative contract, financial instrument, security or service. No LCH Group Company makes any representation, warranty, condition or guarantee (whether express or implied) that the contents of this document are accurate, complete or up-to-date, and makes no commitment to offer any particular product or service. No LCH Group Company shall have any liability for any losses,
claims, demands, actions, proceedings, damages, costs or expenses arising out of, or in any way connected with, the information contained in this document, except that each LCH Group Company accepts liability that cannot be excluded by applicable law.

Copyright © LCH Limited 2023. All rights reserved. Copyright © LCH S.A. 2023. All rights reserved. LCH SwapClear, LCH CDSClear, LCH ForexClear, LCH RepoClear, LCH EquityClear, LCH SwapAgent and €GCPlus are registered trademarks of LCH.

The information contained in this document is confidential. By reading this document, each recipient agrees to treat it in a confidential manner and will not, directly or indirectly, disclose or permit the disclosure of any information in this document to any other person (other than its regulators or professional advisers who have been informed of the confidential nature of the information)
without the prior written consent of the relevant LCH Group Company to whom such confidential information belongs.
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