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Class of instrument Interest Rate — Futures and Options admitted to trading on a trading venue
Notifications if < 1 average trade per business day in the previous year Y
Proportion of Proportion of

volume traded as a orders executed as
Top five execution venues ranked in terms percentage of total percentage of total Percentage of Percentage of Percentage of
of trading volumes (descending order) in that class in that class passive orders aggressive orders directed orders
FIXEMSX 89.40% 82.21% 0.00% 0.00% 0.00%
Citigroup Global Markets Inc. 3.53% 8.64% 0.00% 0.00% 0.00%
JP Morgan Securities LLC 2.03% 2.19% 0.00% 0.00% 0.00%
BNP Paribas Securities Corp. 2.00% 0.51% 0.00% 0.00% 0.00%
Deutsche Bank Securities Inc. 0.99% 0.29% 0.00% 0.00% 0.00%

This document is an operational communication and should not be regarded as a financial promotion.

Issued by Vanguard Asset Management, Limited, which is authorised and regulated in the UK by the Financial Conduct Authority and Vanguard Investments Switzerland GmbH.
© 2021 Vanguard Asset Management, Limited and Vanguard Investments Switzerland GmbH. All rights reserved. 750f



