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SFTR — UTI Logic

SFTR requires firms to report details of their Securities Financing Transactions ( SFTS) to a registered trade repository by close of
business on the business date following the reportable activity. Each SFT is to be identified by a unique trade identifier (UTI) which is to
be reported by both counterparties to the activity.

ESMA's guidelines are clear in that when a trade is centrally cleared it is the CCP who is ultimately responsible for generation and
communication of the UTI. The following pages detail logic that LCH will use to create UTIs. Members thereby retain the option to either
obtain UTIs from LCH reporting or generate them independently using the same logic LCH will use.

The format of the UTI is alphanumeric and can contain up to 52 characters. LCH’s logic does not require the padding/ filling out of

individual components with zeroes or X characters.

The character lengths indicated on the following pages indicate the maximum permissible length of a given component. The field names
match those presentin new reporting specifications which will be published later this year.
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UTI construction — LCH Ltd

Each field’s inputis to be concatenated with the next with no special characters.

There is to be no padding of the reference with zeroes or X characters to make up an exact 52 character reference (the guidance on UTlIs

Is that they should be “Up to” 52 characters).

An example is provided below the table.

Field name Max Length Description

Entity MIC 4 “XLCH? for LCH Ltd
<dealerld> 9 Unigue LCH mnemonic for the

RepoClear Dealer. Usually 5 characters starting “RD”. Eg: RDABC
<tradeSourceReference> 20 Unique Reference from the trade source system
<tradingVenueMIC> 4 ISO standard MIC for Trading Venue (XXXX for OTC via ETCMS)
<tradeDate> 8 The date the trade was made by the counterparties. Formatis YYYYMMDD.
<buyerSeller> 1 The buyer/seller of the transaction

from the member's perspective
Free Space 6
(based on 52 character max)

Eg: XLCHRDABC123456789XXXX20190423S
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UTI construction — LCH SA

Each field’s inputis to be concatenated with the next with no special characters.

There is to be no padding of the reference with zeroes or X characters to make up an exact 52 character reference (the guidance on UTls

is that they should be “Up to” 52 characters).

An example is provided below the table.

Field name Max Length Description
Entity MIC 4 “LCHC” for LCH SA
<dealerld> 9 Unigue LCH mnemonic for the
RepoClear Dealer. Usually 2 (Repo and cash) or 3 (EGCPIlus) characters. Eg: XX for Repo & Cash, EXX for
€GCPlus
<tradeSourceReference> 20 Unique Reference from the trade
source system
<tradingVenueMIC> 4 ISO standard MIC for Trading Venue
(XXXX for OTC via ETCMS)
<tradeDate> 8 The date the trade was made by the
counterparties. Formatis YYYYMMDD.
<buyerSeller> 1 The buyer/seller of the transaction from the member's perspective
Free Space 6
(based on 52 character max)

Eg: LCHCXX123456789XXXX20190418B
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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 Ich.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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http://www.lch.com/
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