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Mitigation of counterparty risk remains a priority within the realm of OTC derivatives
activities. With the increasing complexity of markets, managing collateralisation
across multiple counterparties generates operational risk and collateral optimisation
requirements.

You need a provider that can efficiently manage these complexities for you. We provide
a proven solution that brings you counterparty risk mitigation and operational risk
reduction, through the complete management of your collateral agreements and
collateral optimisation solutions.

A COMPLETE offer

Our global solution fully complies with the latest industry practices and brings flexibility to
your global collateral strategy, helping you in the expansion of your OTC activities across multiple
counterparties.

@© Protect your assets against @© Optimise the management of
counterparty default risk in a your collateral portfolio
segregated custody structure
with the benefit of BNP Paribas’
AA rating

® Finance or upgrade collateral
through our transformation
solutions

® Monitor your collateral
position, counterparty
exposure, underlying

trades & valuations derivatives
@® Access daily and collateral
on-request collateral
reports such as management : @ Benefit from our

asset eligibility and
re-hypothecation
reports

@®© View and download
reports through our
global Neolink client
reporting portal

multiple global custody
booking centres for
your collateral

Calculation of net exposures and margin calls per counterparty
Margin call notifications
Collateral (cash and securities) selection and transfers

Substitution and income processing
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Disputes management

® OTC portfolio reconciliation
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STAND ALONE or integrated ;;I =i

Our solution is available stand alone or as part -] ;_-J =
of our complete range of post-execution OTC - .

derivatives services - from trade execution I

to middle-office, valuation and collateral A
management services. ; = AW )

ADVANCED services

You can also choose from a range of
value-added collateral services to help you
optimise and source your collateral:

@® Dynamic collateral portfolio management
@® Re-hypothecation
@® Collateral transformation solutions

Our solution also provides proactive reconci-
liation of OTC portfolios to prevent disputes.

A LEADER in the derivatives

industry

As an award-winning leader in the derivatives

space and one of the world's largest dealers, B
you can rely on our experience and track

record.

A combination of vendor systems, standard industry utilities and in-house technology gives you
access to best of breed technology with automated and efficient processing.

As member of the ISDA board, we are uniquely positioned to actively participate in market
developments and bring you a deep understanding of processes and complexities.

The  information  contained
within this document (‘Information’) is believed to be reliable but BNP Paribas
Securities Services does not warrant its completeness or accuracy. Opinions and estimates contained herein constitute
BNP Paribas Securities Services’ judgement and are subject to change without notice. BNP Paribas Securities Services and its subsidiaries shall
not be liable for any errors, omissions or opinions contained within this document. This material is not intended as an offer or solicitation for the purchase or sale of
any financial instrument. For the avoidance of doubt, any information contained within this document will not form an agreement between parties. Additional information is available
on request

BNP Paribas Securities Services is incorporated in France with Limited Liability and is authorised and supervised by the Autorité de Controle Prudentiel (ACP) and by the Autorité des
Marchés Financiers (AMF). BNP Paribas Securities Services London branch is authorised by and subject to limited regulation by the Financial Services Authority for the conduct of
its investment business in the United Kingdom; details on the extent of our regulation by the Financial Services Authority are available from us on request. BNP Paribas Securities

Services London Branch is also a member of the London Stock Exchange. BNP Paribas Trust Corporation UK Limited and Investment Fund Services Limited are authorised and
regulated by the Financial Services Authority.

The services described in this document, if offered in the U.S., are offered through BNP Paribas and its subsidiaries and its affiliates
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