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Be a step ahead
with MTS

SFTR overview
What do | need to report under SFTR?

What are the challenges with reporting
under SFTR?

MTS SFTR Blotter

Automate buyside and sellside workflows
with MTS Repo

Trade with confidence

MTS has operated electronic fixed
income markets for over 30 years,
supporting a network of over 500 unique
counterparties across our platforms in
Europe and the US.

MTS delivers one of the primary sources
of liquidity in European Repo trading
through its MTS Repo platform.

€120bn

DAILY VOLUME

20+Years @ €173bn

ESTABLISHED RECORD DAY




SFTR overview
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What is SFTR?

The “MiFID Il for repo”, SFTR is the Securities
Financing Transactions Regulation, a law in
the EU and UK that introduced transaction
reporting obligations for the repo and buy-sell
back markets. In general, both counterparties
to a trade need to report.

Who is in scope for reporting?
With some limited exemptions:

B EEA firms, including their EEA and
non-EEA branches.

B EEA branches of non-EEA firms.
The scope is similar for UK firms and UK

branches, with some further exemptions for
non-financial counterparties.

MTS Repo SFTR Solutions

What needs to be reported?

Trades, lifecycle events such as collateral
updates and collateral reuse are in scope for
reporting to a Trade Repository by T+1.

® Firms need information

about their counterparties
and collateral to report!




What do | need
to report under SFTR?

Up to 113 fields are in scope for repo with 61 matching fields
—> high risk of “reporting breaks”

Triparty Agent

Trading Venue

Clearing Member ‘

ccp
MTS

Repo

Custodian
Agent Lender

Reporting Firm Branch
CASH

Be a step ahead:[¥
with the MTS SFTR Blotter.

COLLATERAL —\L

Reporting Firm
Beneficiary Counterparty Branch

Counterparty Master Agreement

Broker
Counterparty Country
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Execution Timestamp
Trade ID (UTI)

RTN

General Collateral Indicator

Collateral Market Value

Issuer
CFIl Code

Issuer Jurisdiction

Collateral ISIN

Collateral Quality




What are the challenges
with reporting under SFTR?

Significant challenges for both buyside and sellside

State of the repo market

B Multiple manual processes
B |nefficient workflows

® | imited standardisation

DEALER

® How will | report all

my trades correctly?

® Will | have everything
| need to report?

m Will you report

for me?

£A

CLIENTS
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Be a step ahead

MTS
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= MENU = ORDERSTAGING %38 TRADING B BLOTTER ;4 DATA A ALERTS m
REPORT SUBMITTING REPORT COUNTERPARTY NAT. SECTOR SIDE ENTITY RESPONSIBLE OTHER COUNTERPARTY  COUNTRY  CLEARING MEMBER CSD PARTICIPANT UTI
v v 4 4 v v 4 v 4 v v

[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[e] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063 213800ZMKP
[e] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063 213800ZMKP
o 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 213800ZMKP
[e] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 7 CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[e] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 7 CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063 ~ 213800ZMKP
o 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063 213800ZMKP
[e] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 213800ZMKP
(o] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063 213800ZMKP
(o] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 213800ZMKP
o 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 7 CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 B CDTI GIVE 2138000ANOWGT2KW8063 8156006407E264D2C725 T 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI GIVE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP
[¢] 213800ZMKPUV1VKLCT69 2138000ANOWGT2KW8063 F CDTI TAKE 2138000ANOWGT2KW8063 R1104Y100975MWVCHB58 FR 2138990ANOWGT2KW8063 2138990ANOWGT2KW8063  213800ZMKP

Trades captured in SFTR fields and format

Available via

iii. FTP/sFTP

API

GUI auto-export

MTS Repo SFTR Solutions

Real-time
Share with

i. Counterparties
ii. Other third-party providers



Automate buyside and sellside
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Fixed income is changing.

So are we.

MTS has been a trusted facilitator
of electronic fixed income markets
for over 30 years

MTS Repo SFTR Solutions




Contact Us

Find out how we can enhance
your fixed income trading
business by speaking to our
expert team:

London +44 20 7797 4090
Milan +39 02 7242 61
Email: clientservices@mtsmarkets.com

www.mtsmarkets.com

Disclaimer Capitalised terms in this communication or publication shall have the meaning ascribed to them in the
MTS Glossary document that can be found here. Additional regulatory information can be found here: MTS Group
Regulatory Structure. This document is addressed to investment professionals only. Information in this publication
may or may not have been provided by MTS S.p.A. and/or its group undertakings, and/or the individual authors (each
a “party” and together the “parties”), but is made available without responsibility on the part of the parties. No
action should be taken or omitted to be taken in reliance upon information in this publication and the information
is not offered as and does not constitute professional, financial or investment advice on any particular matter and
must not be used as a basis for making investment decisions. None of the parties accept any liability for the results
of any action taken or omitted on the basis of the information in this document. It is in no way intended, directly
or indirectly, to invite or induce you to engage in any investment activity or as an attempt to market or sell any
type of financial instrument. Advice from a suitably qualified professional should always be sought in relation to
any particular matter or circumstance. None of the parties make any representations or warranties of any kind in
relation to this document and no responsibility is accepted by or on behalf of the parties for any errors, omissions,
or inaccurate information. Third party advertisements are clearly labelled as such and none of the parties endorse
or are responsible for the content of any third-party advertisement in this document or otherwise. MTS, EuroMTS
and their logo are registered trademarks of MTS S.p.A. Euronext and the Euronext logo are registered trademarks
of Euronext N.V. Information regarding trademark and intellectual property rights of Euronext is located at www.
euronext.com/terms-use. Other logos, organizations and company names referred to may be the trademarks of
their respective owners. All proprietary rights and interest in or connected with this document shall vest in MTS
S.p.A. No part of this document shall be redistributed or reproduced in any form without MTS prior written consent.
No part of these trademarks, or any other trademark owned by MTS S.p.A. or its group undertakings can be used,
reproduced, or transmitted in any form without express written consent by the owner of the trademark. © 2021,
MTS S.p.A., via Tomacelli 146, 00816 Rome.
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