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LCH SA held margin collateral with a
market value of €69.3 Bn on the 28™ of
February 2021. (Default Funds not
included).

The size of each prefunded Default Fund
and an indicative allocation of dedicated
capital are as at 28" of February 2021.

Assessments are callable up to the value
of each member's Default Fund
contribution at the time of the default.

Further resources are available in the
Service Continuity phase as determined
by the LCH SA Rulebook.
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ForexClear
Member Default
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LCH LTD held margin collateral
with a market value of €239bn
on 28" of February 2022.

The size of each prefunded
Default Fund and an indicative
allocation of dedicated capital
are as of 28" of February
2022.

Assessments are callable up to
the value of each member’s
Default Fund contribution at
the time of the default.

Further resources are available
in the service continuity phase
as determined by the LCH LTD
Rulebook.
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Overview of the IRS market (1/2)
e
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Overview of the IRS market (2/2)
e

EU firms other EU firms EUR
CCY 7.4% 6.6%
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DISCLAIMER This documenthas been provided to you for informational purposes onlyand is intended as an overview of certain aspects of, or proposed changesto, services provided by LCH Limited (“LCH”). This
documentdoes not, and does notpurport to, contain a detailed description ofany aspectof an LCH service or any other matter setout in this document, and it has not been prepared for any specific person. This
documentdoes not, and does notseekto, constitute advice of any nature. You may not rely upon the contents of this documentunder any circumstance and should seek your own independentlegal, investment, tax and
other advice. The information contained in this documentdoes notconstitute a recommendation or offer with respectto any derivative contract, financial instrument, securityor service. LCH makes no representation,
warranty or guarantee (express orimplied) thatthe contents of this documentare accurate, complete or upto-date, and LCH makes no commitmentto offer any particular productor service. LCH shall have no liability for
any losses, claims, demands, actions, proceedings, damages, costs or expenses arising out of, or in any way connected with, he information contained in this document, exceptthat LCH accepts liabilityfor personal
injury or death caused by its negligence, forits fraud or wilful misrepresentation, and for any other liabilitywhich cannotbe excluded by applicable law. LCH Limited is supervised bythe 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 Parliamentand of the Council of4 July 2012 on OTC derivatives, central counterparties and trade repositories (‘EMR”). LCH SA 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 agencywith the
U.S. Securities and Exchange Commission.LCH Limited and LCH SAalso hold licenses in otherjurisdictions in which they offertheir services. More information is available atwww.lch.com. Copyright© LCH Limited
2022. All rights reserved. The information contained in this documentis confidential. By reading this document, each recipientagrees to treat it in a confidential manner and will not, directly or indirectly, disclose or permit
the disclosure ofanyinformationin this documentto any other person (other than its regulators or professional advisers who have beeninformed ofthe confidential nature ofthe information) withoutthe prior written

consentof LCH
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