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Key Terms & Definitions

= Ancillary Services: All services offered by ICE Trade Vault other than the ICE SDR
Service.

= API: Application Programming Interface.

» Applicable CFTC Regulations: Rules promulgated by the CFTC that are applicable to the
ICE SDR Service, including but not limited to rules pertaining to: Swap Data Repositories
(17 CFR Part 49); Swap Data Recordkeeping and Reporting Requirements (17 CFR Part
45); Real-Time Public Reporting of Swap Transaction Data (17 CFR Part 43);
Confirmation, Portfolio Reconciliation, and Portfolio Compression Requirements for Swap
Dealers and Major Swap Participants (17 CFR Part 23); and End-User Exception to
Mandatory Clearing of Swaps (17 CFR Part 39).

= Applicable Law: Any and all applicable domestic and foreign governmental laws and
regulations (including but not limited to Applicable CFTC Regulations), judicial orders or
decisions, and rules, regulations, interpretations and protocols, as amended from time to
time.

= CEA: The Commodity Exchange Act, as amended from time to time.
= CFTC: The U.S. Commodity Futures Trading Commission.

» End-Users: Participants that rely on the end-user exception from mandatory clearing
requirements under 17 CFR Part 39 of Applicable CFTC Regulations.

= |CE: IntercontinentalExchange, Inc., a publicly traded company.

» |CE Real-Time Ticker: An architectural component of the ICE SDR Service which will
publicly disseminate trade data in real-time as prescribed by 17 CFR Part 43 of Applicable
CFTC Regulations.

= |CE SDR Service: The regulated swap data repository (“SDR”) service offered by ICE
Trade Vault utilized for the collection, storage and regulatory reporting of a comprehensive
range of trade data in respect of swaps.

= |CE Trade Vault: ICE Trade Vault, LLC.

= |egal Entity Identifier (“LEI”): As defined in the Applicable CFTC Regulations, the assigned
value used for unique identification of a counterparty to any swap.

» Non-Swap Dealer/Major Swap Participant (“Non-SD/MSP”): A Participant that is not
classified as a Swap Dealer or a Major Swap Participant.

= Participant: An entity that has validly enrolled in the ICE SDR Service with ICE Trade
Vault.

= Regulator: An Appropriate Domestic Regulator or an Appropriate Foreign Regulator, as
defined in the Applicable CFTC Regulations, acting within the scope of its jurisdiction.

= SDR Information: As defined in the Applicable CFTC Regulations, any information that the
ICE Trade Vault SDR receives from Participants or maintains on their behalf.
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Section 8 Material: As defined in the Applicable CFTC Regulations, the business
transactions, trade data or market positions of any person and trade secrets or names of
customers.

Trusted Source: A Swap Execution Facility, a Designated Contract Market or a Derivatives
Clearing Organization that has a duly executed user agreement in effect with ICE Trade
Vault.

Unique Product Identifier (‘UPI”): As defined in the Applicable CFTC Regulations, the
assigned value used for categorization of swaps with respect to the underlying products
referenced therein.

Unique Transaction Identifier (“UTI”): As defined in the Applicable CFTC Regulations, the
value created and assigned to a swap and used to identify that particular swap transaction
throughout its existence.

The following terms have the meanings set forth in the CEA and CFTC regulations, as
amended from time to time: Appropriate Domestic Reqgulator; Appropriate Foreign Regulator;
Derivatives Clearing Organization (“DCO”); Designated Contract Market (“DCM”); Eligible

Contract Participant (“ECP”); Major Swap Participant: (“MSP”); Swap Data Repository

(“SDR”); Swap Dealer (“SD”); and Swap Execution Facility (“SEF”).
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ICE Trade Vault Real-Time Ticker Guide

The ICE Trade Vault Real-Time Ticker Regulatory Guide ("Guide") provides a regulatory
description the ICE SDR Service. The Guide demonstrates the ICE SDR Service’s, and
specifically the ICE Trade Vault Real-Time Ticker’'s (“ICE Real-Time Ticker”), compliance with 17
CFR Part 43 of Applicable CFTC Regulations. For specific rules binding upon Participants and
Trusted Sources, please see the ICE Trade Vault SDR Rulebook (“Rulebook”).

Method and Timing for Real-Time Public Reporting
2.1 Public Dissemination of Swap and Pricing Data by SDRs

Swap transaction and pricing data is publicly disseminated as soon as technologically practicable
after being received from Participants and Trusted Sources. The appropriate time delays as set
forth in Applicable CFTC Regulations are applied prior to dissemination on the ICE Real-Time
Ticker.

2.2 General Time Delays

The ICE Real-Time Ticker publicly disseminates in real-time and upon the expiration of the
appropriate time delay block trade or large notional off-facility swap transaction and pricing data.

2.3 Public Dissemination of Publicly Reportable Swaps Subject to Time Delays

The ICE Real-Time Ticker publicly disseminates publicly reportable swap transaction data subject
to the appropriate time delays.

2.4 Acceptance and Public Dissemination of Swaps in an Asset Class

ICE Trade Vault accepts and publicly disseminates swap transaction and pricing data in real-time
for all publicly reportable swap transactions within the Credit, Foreign Exchange, Interest Rates
and Other Commodities asset classes.

2.5 Annual Independent Review

ICE Trade Vault shall perform annual independent review including, but not limited to, the ICE
SDR Service and the ICE Real-Time Ticker the as set forth in Applicable Law.

2.6 Availability of Swap Transaction and Pricing Data to the Public

The ICE Real-Time Ticker publicly disseminates swap transaction and pricing data in a consistent,
usable and machine-readable electronic format. Users are able to download, save and analyze
the data. The ICE Real-Time Ticker is available at https://tradevault.ice.com/tvcftc/ticker in a
format that is freely available and readily accessible to the public. The hyperlink to the ICE Real-
Time Ticker will be provided to the CFTC and be posted on the ICE Trade Vault website. Users
are required to accept terms of use. Once data is publicly disseminated, it remains publicly and
freely available.

2.7 Errors or Omissions

Participants and Trusted Sources that become aware of errors and/or omissions in swap
transaction and pricing data shall promptly submit corrections to ICE Trade Vault according to
Rule 4.7, “Correction of Errors in Trade Records; Dispute Resolution Process,” of the Rulebook.
The ICE Real-Time Ticker shall publicly disseminate in real-time cancellations or corrections as
soon as technically practical.
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2.8 Hours of Operations

As per Rule 2.4, “System Availability and Support; Hours of Operation,” of the Rulebook, the ICE
SDR Service and ICE Real-Time Ticker Service are available seven days per week, 24 hours a
day. ICE Trade Vault reserves the right to take the services offline, only if necessary, between
the hours of 9:00 PM ET and 11:59 PM ET on any weekday and from 9:00 PM ET on Friday
through 7:00 PM ET on Sunday, if more extensive maintenance or upgrades are necessary. |ICE
Trade Vault will provide Participants with advanced notice of any scheduled maintenance in
accordance with CFTC Regulation § 43.3(f)(3). All data submitted during system down time is
stored and processed once the service has resumed.

The ICE Trade Vault help desk is available to receive customer calls from 8:00 AM ET to 6:00 PM
ET, on all local business days, and in London from 8:00 AM GMT to 6:00 PM GMT, Monday
through Friday, on all local business days. To reach the help desk, contact:
TradeVaultSupport@theice.com or 1.770.738.2102.

2.9 Acceptance of Data During Closing Hours

ICE Trade Vault has the capability to receive and queue publicly reportable swap transactions
during closing hours/downtime. The ICE Real-Time Ticker has systems and processes in place
to promptly and publicly disseminate swap transaction and pricing data held in queue upon
reopening.

2.10 Timestamp Requirements

The ICE Real-Time Ticker stores the required timestamps per the CFTC Technical Specifications.
ICE Trade Vault maintains all records of timestamps throughout the existence of the swap data
for 5 years following final termination of the swap and for a period of at least 10 additional years
in archival storage.

Swap Transaction and Pricing Data Publicly Disseminated in Real-Time
3.1 Public Dissemination of Data Fields

The ICE Real-Time Ticker publicly disseminates swap transaction and pricing data in accordance
with the Technical Specifications of the CFTC Regulations.

3.2 Additional Swap Information

The ICE Real-Time Ticker refrains from publicly disseminating any additional swap information
per §43.4(c).

3.3 Anonymity of the Parties to a Publicly Reportable Swap Transaction

The ICE Real-Time Ticker publicly disseminates swap transaction and pricing data in a manner
that does not disclose the identities of the parties to the swap or otherwise facilitate the
identification of a party to a swap.

3.4 Public Dissemination of Rounded Notional or Principal Amounts

The ICE Real-Time Ticker disseminates rounded notional or principal amounts of publicly
reportable swap transactions per § 43.4(f) of the CFTC Regulations.
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3.5 Public Dissemination of Caps on Notional or Principal Amounts

The appropriate conventions for rounding notional or principal amounts are applied to publicly
reportable swap transactions as set forth in § 43.4(g) of the CFTC Regulations.

Trade Vault CFTC Ticker

The Trade Vault CFTC Ticker will display current ticker data from the time the GUI is accessed.
Users can export top day trades and historical data representing trades already ticked.

3.6 GUI Access
User access to the Trade Vault CFTC Ticker is available via the following link:
https://tradevault.ice.com/tvcftc/ticker/

Users must agree to the terms and conditions disclaimer prior to accessing current or historical
data

\ce Trade Vault CFTC Ticker

Visitors using this ICE Trade Vault. CFTC Real-Time Ticker and any of ts pages (this "Website") are required to read carefully and agree to the terms and conditions and disclaimers set out below ("Terms”). By accessing this Website and any of its pages, you are agreeing to the Terms set out
below and continuing to use this Website following the posting of any changes to the Terms will signify your consent to the changes made.

By accessing this Website and/or using any information/contents provided on or via this Website, you represent that you have read and understood these Terms and you agree to be bound by and comply with the same. Furthermore, by using this Website, you represent that (7 you have the capacity to be bound by
these Terms and (i) if you are acting on behalf of any company or other personentity. you have the authority to bind such company or persan/entiy. If you do not agree to these Terms, please do not use this Website or dovload any content,in any manner whatsoever, from the same

The nformtionicantnts on tris Webst ar nended fr gneral nformation purpass only. Any informtion/Conents are subject 1 changs ihout noie.  you use tis Webstefom an furiscicton you ar respansibl orcompliance with appicabl ocllaws and ICE Trads Vault, LLC and anyof s afates
(*ICE Trade Vault"), associates, their drectors, employees and agents shall not be liable or responsible, in any matter whatsoever, pertaining to the sam

Any use of the information/contents in this Website and any investments and investment related-decisions of the users are at the sole discretion and risk of such users

ICE Trade Vault.CFTC has attempted to provide real-time and accurate information. No rights accrue to the users from the information published on this Website. You undertake not to use this Website or any interactivefonline services contained therein for any purpose, which is unlawful, abusive, libelous, obscene,
threatening o prohibited by these Terms (including notices).

ICE Trade Vault: CFTC provides the Wabsits and s nformalion/contents onan “as " bass and doss not make any express o implied warants, reessentaton, usrantees, endorsemantsor condiions with respect 0 the Wabst i information/contents,sofvare festures products,senvices including without
limitation, warranties usefulness, accuracy, correctness, reliabilty and fitness for a particular purpose. Further, ICE Trade Vault CFTC makes no representations or warranties or guarantees regarding the accuracy, functionality or
paicimahos ofay sofware that ey b o s Wabsie

ICE Trade Vault-CFTC ts afiates, associates, thei directors, employees and agents expressly disclaim any and al iabilty for any damages o (icluding igationexpenses)ncured by theusers o any ther parson/enhy, arig out of o rlted
1o the informationcontents of tis Viabsite o s ofware (ncliding any inaccuraces, omission or mistakes wih respect o the nformation) andio for any camages hat may b caused to any aquipment  hardware andlr oher sofwate or component thereo. us 1 any iruses, defects of mafncions
onnecton it accessoruse of s Website andor any this Website andior the o tis Webslt o any par thereat,at any ima and in any manner whatsoever andior any acton of decision mads by he user I falance on the Webslt andor s

informationcontents, software, features andor any unauthorized use or your iabilty to use or repr of the Website in any ‘or any of its information/contents, including any and all direct, special, punitive, indirect, notional o consequential damages (including lost profits) arising from or in
Commacton il he sbove. oven i noed of e pessilty of such Gomages

ICE Trade Vault-CFTC retains allrights (including copyrights, trademarks, patents as well as any other intellectual property rights in terms of compiiance vith relevant laws, ules, regulations etc. as may be applicable from time to time) in relation to all information/contents on this Website (ncluding alltexts, graphics
and logos) You may not copy. pubiish, distribute or reproduce any of the information contained on this Website in any form without the prior witten consent of ICE Trade Vault

You agree to indemnify and hold ICE Trade Vault, its affates, associates, their directors, employees and agents hammless, of any liabilty, losses and expenses (including litigation expenses). claims, actions, suits arising out of andor related to your violation of these Disclaimers(including the Terms).
These Terms are governed by the laws of New York and vill have exclusive jurisdiction in respact of any dispute, which may arise out of or relating to the use of this Webste.

The Terms mentioned herein are severable. In case any part of these Terms is rendered invalid o unenforceable, then the remainder of the Terms shall continue to be valid and enforceable to the fullest extent permitted by law.

ICE Trade Vault-CFTC reserves the rightto change the information/contents provided on or via this Website, including the Terms of this Disclaimer. at any time and without notice. It that you review the jided on or via this Website, including the Terms, periodically for changes.

The users agree and acknovedge that CE Trade Vaul.CFTC may, st any ime, tthei soe iscreion,sharethe users persana nforation withany sttuloradrinislrativeucial authores o such other personrty s may b directed by such authores anior for snsuring comphance withany appiable
laws, as the case may

No delay or failure by ICE Trade Vault. CFTC to exercise any of ts powers, rights or remedies under the Terms of this Website shall operate as a waiver of them, nor shall any single or partial exercise of any such powers, rights or remedies preclude any other or further exercise of them
ICE Trade Vault.CFTC reserves the rightinits sole discretion to deny any users access to this Website, any interactive service herein, or any portion of ths Website, without notice and without being liable or responsible, in any matter whatsoever, for the same.

f you are dissatisfied with any portion of this Website, or vith any of these Terms, your sole and exclusive remedy is to discontinue using this Website.

O 1 have read and agree to the Disclaimer oK

3.7 Current Tick Data

Current tick data, across all asset classes, will be displayed on the landing page. The data
displayed will be real-time, meaning the ticker will auto-refresh and populate ticks for top-day
immediately upon reception of valid Part 43 messages by the system (provided the trade is not
under Block/LNOF time delay).

\ce Trade Vault CFTC Ticker

TICKER  REPORTS

NOTIONAL ~ NOTIONAL  EFFECTIVE EFFECTIVE
AMOUNTIN ~ AMOUNTIN DATEOF  DATEOF  ENDDATE END DATE
EFFECTON  EFFECTON  THE THE OF OF
cusToM NOTIONAL NOTIONAL ~ NOTIONAL NOTIONAL ASSOCIATED ASSOCIATED NOTIONAL NOTIONAL NOTIONAL NOTIONAL CALL CALL CALL CALL PUT
BASKET ~ ACTION EVENT AMENDMENT AMOUNT  AMOUNT CURRENCY CURRENCY EFFECTIVE  EFFECTIVE ~ AMOUNT ~ AMOUNT ~ AMOUNT ~ AMOUNT ~ AMOUNT AMOUNT CURRENCY CURRENCY AMOUM
CLEARED INDICATOR TYPE  TYPE INDICATOR  EVENTTIMESTAMP  LEG1 LEG2 LEG1 LEG2 DATELEG1 DATELEG2 LEG1 LEG2 LEG1 LEG2 LEG1 LEG2  LEG1 LEG2 LEG 1

3.8 Historical Tick Data
Historical tick reports can be downloaded from the following Report section. Users much
choose a valid historical date.
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Ica Trade Vault CFTC Ticker

TICKER REPORTS

Historical Ticks
Date |2022-12-05 &3

Download
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