Daily Mid-Market Marks (Daily Marks)
For cleared swaps originally executed by you with Westpac, you have the right to receive the daily mark from the relevant
derivatives clearing organization upon request.
With respect to uncleared swaps executed by you with Westpac, Westpac will provide you with a daily mid-market mark, pursuant
to CFTC Rule 23.431(d). Your daily marks will be made available on the following webpage;
https://dailymark.integrate.net.au/DTIP/DailyMark/
Notes

All Daily Mark figures provided are expressed in the trade currency unless stated otherwise
and reflect the position of Westpac’s counterparty. Calculations of the Daily Mark are made
in good faith based on information obtained from relevant internal and external sources.
The calculation of the Daily Mark is a mid-market estimate that does not include amounts
for profit, credit reserve, hedging, funding, liquidity, or any other costs or adjustments
which may have a material effect on the value of the transaction. Accordingly, the Daily
Mark may not necessarily be a price at which Westpac Banking Corporation or any other
participant would agree to replace or terminate the transaction.
Any calculation of Exposure or calls for margin in respect of the transactions may be
based on considerations other than the Daily Mark. Likewise, the Daily Mark provided may
not necessarily be the value of the transaction that is marked on the books of Westpac
Banking Corporation.

Disclaimer

Westpac Banking Corporation (ABN 33 007 457 141 AFSL 233714) and each member of
the Westpac Group (together, “Westpac”) states that the information contained in this
statement does not constitute an offer, or a solicitation of an offer, to subscribe for, enter
into or purchase any securities, swaps or other financial instrument; is not an invitation to
invest; is not an offer for finance; does not constitute an offer, inducement or solicitation to
enter a legally binding contract; and is not to be construed as an indication or prediction
of future results.
The information contained in this statement is given in good faith and has been derived
from sources believed to be accurate at its issue date. However, it should not be
considered a comprehensive statement on any matter nor relied upon as such. While
Westpac has made every effort to ensure that the information and any calculations are free
from error, no company in the Westpac Group nor any of their related entities, employees
or directors gives any warranty of reliability or accuracy or accepts any responsibility arising
in any other way including by reason of negligence for errors or omissions. This disclaimer
is subject to any contrary requirement of the law.
The information contained in this statement is subject to change without notice and
Westpac is under no obligation to update the information or correct any inaccuracy which
may become apparent at a later date. Except where contrary to law, Westpac intends by
this notice to exclude liability for the information contained in this statement.
This information does not constitute an investment recommendation or advice and has
been prepared by Westpac without taking account of your objectives, financial situation
or needs. Because of this you should, before acting on this information, consider its
appropriateness, having regard to your objectives, financial situation and needs.
The entry into a swap is not an investment in or deposit with Westpac or any other
company in the Westpac Group.
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