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17 November 2020

CASH BONDS MTM DETAILED DATA FILE

The fields for “Yield/Price Indicator” and “Last Trade Date” did not upload the data
as per usual due to system upgrades on the weekend of 7 and 8 November 2020.
This was picked up in the “MTMDetailed” and “UTMTM” files for the week of 9 to
13 November 2020. The matter was picked up on Wednesday, 11 November 2020
and addressed by the IT Dev team.

We confirm that last night’'s MTMDetailed file once more populated the data for
those two fields as per usual. It is unfortunately the case due to prevailing systems
constraints that the files cannot be filled retrospectively for those particular data
fields for the week in question.

The valuations team will monitor on an ongoing basis to ensure that these and other
similarly classified fields are populating as expected.

We apologise for the impact to your operations and resultant inconvenience to your
data clients.
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