Triparty repo mechanisms LSF
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Trading Legal
agreement:
- -
CSA
Collateral TAKER Collateral GIVER
Cash PROVIDER The Master basket consists of Cash TAKER
securities pre-selected by LSF
O
Post-trade M_Jl
. Legal
Triparty Agents agreement :
=  Matching TRSA
= Asset/ISINs selection
@ = Delivery VS Payment
= Mark-to-Market
= Margin call
=  Substitution

Reporting



