LC H AN LSEG BUSINESS SwapCIear

GLOBAL HIGHLIGHTS - Q2 2023 BENCHMARK REFORM Q2 MILESTONES

VOLUMES

21 April 23
2 1m 7() 8k Tranche 1 USD LIBOR conversion (VNS & ZCS)

completed
trades cleared, down client trades cleared,

16% vs Q12023 down 16% vs Q12023

19 May 23

Tranche 2 USD LIBOR conversion (IRS & Basis)

$295 tI'Il $87 trn completed

notional cleared, down client notional cleared,
22% vs Q12023 down 23% vs Q1 2023 9 June 23

SGD SOR and THB THBFIX conversion completed

HOUSE & CLIENT REGISTERED VOLUMES
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NOTIONAL BY PRODUCT CLIENT TRADE COUNT BY TENOR
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For more information, contact LCH Sales and Relationship Management: Ichsales@lseg.com | www.lch.com
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