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LCH

Collateral Services — Roadmap

Introducing an improved online Collateral Services experience for members with the launch of Collateral Monitor and Collateral Manager which are being integrated

into our LCH Digital platform and will eventually replace the existing CMS GUI.
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Now

Enhance Collateral Monitor (LTD)

Launch Collateral Manager (LTD)

Collateral and Exposure (Beta Exit)

Decommission CMS Cover Summary

Triparty Proposals

Triparty Collateral Status

CMS enhancements
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Next

Enhance Collateral Manager (LTD)

Cash Proposals & Collateral Status
Security Proposals & Collateral Status
Collateral Optimisation

Client transfers

Custodial Seg

Enhance Collateral Monitor (LTD)
Decommission CMS Triparty functionality -

Extend Triparty Custodians to include BONY

(LTD)

Banking, messaging and email
preferences

Account Static Data

CMS enhancements

Non-Cash Collateral Extensions (LTD and SA)
User Permissions simplification (LTD and SA)
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All dates are for informational purposes and subject to regulatory review and/or approval. Please contact collateral.product@Ich.com if you would like more detail.

Launch Swift MX messaging for Triparty

Proposals (LTD)

Later

e

Digital service extensions

Monitor/Manager for LCH SA
Decommission legacy CMS GUI

Review banking report layouts and
decommissioning of
redundant/duplicate reports
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LCH

Collateral Services — 2025 Delivery Plan

Headlines

Partner with members to enhance Collateral Monitor and launch Triparty
Proposals in Collateral Manager

Migrate Collateral MX messaging to FINPlus - Enabling standard version control of
messaging on the FINPIlus service with annual SWIFT upgrades.

Improve SA Triparty workflow performance.

Continue partnership with members to enhance experience whilst developing Cash and
Security Proposals in Collateral Manager

Develop and launch Collateral MX messaging for Triparty.

Improve workflow and instruction status transparency in CMS in preparation for the migration
of workflows to Collateral Manager.

CMS SA enhancements to prepare for CDSClear USD margin model.

Collateral Manager

Triparty — launch collateral proposal screen with enhanced user experience.

Cash and Securities — discovery phase including engagement and feedback from
Members on designs and CMS pain points.

Cash and Securities — progress with development, prioritising pain points and areas for
improvement identified in the discovery phase.

Discovery phase for enhancements to client transfers and custodial seg with the aim to
migrate to Collateral Manager from CMS in 2026.

Collateral Monitor

Collateral and Exposure — Gather feedback from members to improve functionality,
decommission CMS Cover Summary and exit Beta.

Margin Calls — Enhance feature based on member feedback.

Discovery phase for enhancements to banking preferences and member static data, with the
aim to migrate to Collateral Monitor from CMS in 2026.

Collateral Services Partnership Program:

— As we develop the improved Collateral Services apps, we encourage members to join our Partnership Program to provide feedback and learnings which we can use to enrich our Design and
Development journey. To join, please email collateral.product@Iseg.com, we will then reach out to arrange a one-to-one Discovery session.
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LCH
Collateral Services — Spotlight Items

* Enhance LCH CBPR+ Swift My Standards Portal, in-line with industry guidelines

* Remove swift message grouping to PPS Banks as a pre-requisite to CBPR+ go live

* Roll out CBPR+ ISO messaging to PPS Bank and Correspondent network — London, New York, Sydney, NZ, Norway
etc. (Cross Border Payments and Reporting). We are engaging directly with PPS Banks to identify testing milestones
and go live dates

» Continuation of HVPS+ ISO messaging roll out (High Value Payments System)

ISO 20022 Migration

* Introducing Bank of New York as a US Domestic Triparty Agent
»  This Triparty solution will support both SCM and FCM Clearing models
« The end of Triparty collateralization will be extended from 5pm to 9pm London Time

BONY

* Relaunch of the Custodial Seg product within the Swapclear Service with the onboarding of clients.
* Main features for clients:

» Segregated positions, liabilities and collateral

* Client can choose to deliver non-cash collateral directly to LCH (rather than via its SCM)

* The SCM remains responsible for ensuring the open positions are appropriately collateralised and that all other
obligations relating to the account are satisfied (no impact to existing clearing workflows or margin calculations)

Custodial Segregation
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LCH

Contact us

Want to know more?
Address
10 Paternoster Square, London, EC4M 7LS, UK

Email
collateral.product@Ich.com

 Aine Hester
Director — Collateral Services

* Martin McCrystal
Senior Manager — Collateral Services

» Grace Charlesworth
Manager — Collateral Services
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LCH

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 Controle
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 Iseg.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 2025. All rights reserved. Copyright © LCH S.A. 2025. 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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