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Settlement Web user guide

SETTLEMENT WEB OVERVIEW

Settlement Web Overview

The Settlement Web is DTC's primary Settlement user interface. Clients have the ability to view their
settlement activity as well as to submit settlement transactions to DTC. A Dashboard allows users to view
different settlement related events, subscribe to alerts, and save frequently-used queries.

Navigation Bar - How the Product Works

The Navigation Bar allows participants to access their settlement transactions, provides improved inquiry and
update abilities through its Data Grid, and allows export to Excel. Functions are grouped on the Navigation Bar
for ease of use, and participants may select from the following categories: Activity, Position, Cash and
Balances, Transaction Submission, Commands, and Profiles. The Navigation Bar also provides access to the
Settlement Web help file and Participant Browser Services (PBS).

Home Activity Position Cash and Balances Transaction Submission Commands Profiles Help ‘ PBS Links

Navigation Bar

How the Product Works

DTC has provided seamless navigation between the Settlement Web and PBS interfaces. The Navigation Bar
includes a link for all PBS settlement activity. When participants select a function that has not yet been
incorporated into the new Settlement Web, they will be brought to the PBS equivalent. Likewise, when
participants access a PBS function through the Settlement Web, a link is provided in PBS allowing return
access back to the Settlement Web via the Home button on the Navigation Bar.

Settlement Web Overview 7
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Using the Dashboard
Settlement Dashboard
The Settlement Dashboard consists of individual windows, each of which offers a different view into settlement-

related activity. Current offerings include a window for settlement-related events, optionally selected alerts, on
demand reporting, and an information center.

Dashboard
Settlement Events
Alerts
On Demand Reporting
- Information Center

Settiement Dashboard

wettoad D Din
Settement Events for 032172012 e for Q212012 Sebwk  Coviuave
wrirt Ever potod Corg a8l Corry T |

SETTLEMENT START OF DAY 2100 1933 -

ID NET CUTOFF 11:30 At .
FORCED RAD PERIOD N EFFECT 1500

LPNC RELEASE 1505

VALUED RECYCLE CUTOFF 1510

VALUED ORIGINAL INPUT CUTOFF 1520

S REDYELLOW RECYCLE CUTOFF 1520
VALUED RAD APPROVAL C

FF 1530

MATCHED RECLAM CUTOFF
SETTLEMENT FINAL FIGURES

SE OF CONTROLS

TOFF

Settlement
Events

tormation Center

Soved Quacostiopren | Schotind || Avaiobe f| Available links to |esse
DTCC Learning

On Demand Information
Reporting Center
—
© W2 The Degosiory Trust & Clearleg Conporation | Logal infermaton | Prsacy Pebcy | Mo
Settiement Dashboard
Dashboard Window Functionality
Settlement Events Displays key settlement milestones, such as valued recycle cutoff, the times they
are expected to occur, and the times they actually complete.
Alerts (optional) Allows participants to be notified, either via the dashboard or e-mail, of various
user-defined settlement events that they have subscribed to.
On Demand Reporting Allows participants to save, share, and schedule frequently used queries.
Information Center Provides a convenient place for participants to view settlement-related information
such as user guides and Settlement Important Notices.

Settlement Web Overview 8
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Settlement Web user guide

The Settlement Events window on the Settlement Dashboard displays the settlement event description, the
expected completion time of the event, and the time the event occurred within the current settlement cycle.

You can refresh your settlement events either manually or automatically:

1. To refresh automatically, click the Auto Off button to display Auto On.

Note

The auto refresh is enabled between the forced RAD period (3:00 p.m.) up until the release of controls. The times
listed in the Settlement Events window will only refresh during this time. If Auto Off is displayed, then the times listed
will not refresh until you manually refresh them by clicking Refresh.

2. To refresh manually, click the Refresh button.

2
- Click to refresh your
Click to activate settlement events
automatic refresh. manualhy.
\\—\"k g=== .H"_| e
H'“"\l l!lf_.-'ff

Settlement Events for01/15/2010

Settiement Start Of Day
Forced RAD Period In Effect
LPNC Release

Valued Recycle Cutoff
Valued Input Cutoff

Reclaim Cutofl

Final Figures

Release Of Controls

Free Input Cutoff

Auto Off Refresh

Settlement Event Expected Completion

Actual Compiletion
21:00:00 21:00:00
15:00:00 15:00:00
15.05:00 150500
15:10:00 1510000
15.20:00 15:20:00
15:30:00 15:30:00
15:45:00 15:45:00
16:15:00 16:15:00
18:15:00 18:15:00

Settlement Events

Alerts

The Alerts window on the Settlement Dashboard allows participants to be notified, either via the dashboard or
e-mail, of various user-defined settlement events that they have subscribed to.

To customize your alert subscriptions:

1. Click the Customize button in the Alerts window.

Settlement Web Overview



Alerts for 02/09/2010

Auto OFf

Settlement Web user guide

Refresh Customize

Al Redl

Alert

Command Executed for Task ID: 123

Broadcast: all- Final Figures Delayed

Gn-Demand Download Ready for: k2

Activity Track Alert: subscriptionid =14

20% of Debit Cap breach for Participant: 1250

On-Bemand Download Ready for: predemo-partl 250-excel

Time

17:20:57
13:33:38
11:31:46
13:353:38
11:31:46
H¥:59:23

Alerts window on the Settlement Dashboard

The Alert Subscriptions screen appears.

I Clickto selecta i

new subscription.

Transscy Comemands Py, Help

Alert Subscriptions

Click to addthe
subscription you
selected.

BRCAICAET

PRy AT Lol g

EDIT REJECTS - Pamicipant (1350
FREE RAD ITEMS PENDING APPROVAL - Pamcipant 1250

PENDING TRANS DUE TONSUF. DELIVERER COLLATERAL - Pamticipant 1350
REGEE'T OF DELIVERY - Paucipant 1250

RECLARS - Participant 1250

RECLAIMS BY CUSIP - Pasticipant 18250

RED TRANSACTIONS 1M BAS AS OF 200 PM - Panicipant 1250

SHORT POSIMONS - Pasicipant 1255

SPP/PAIFUNDS AVAILABLE - Participant 1750

SPP/PAI FUNDS PUSHED - Pamcipant 1750

VALUED RAD ITEMS PENDING APPROVAL - Pamicipan 1250

0% DEBIT CAP BREACH - Panicipant 1250

Your existing settlement
subscriptions.

wnicz—a

Wimae e o

PRI Lirks

Selectan action to
view, edit, ordelze
your alerts.

Alert Subscriptions =creen

2. To add an alert, select the subscription from the settlement subscription

subscription can be added at a time.

drop-down list. Only one

Settlement Web Overview
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Click Add Subscription.

The Add Subscription screen appears with criteria based on the chosen alert.

Example: If you are looking for a particular delivery to come in for a CUSIP or contra, you might subscribe
to a Receipt of Delivery alert.

@g? DTCC  Settlement Services e

et A oty [LEEN Y

CERCECAT] P A SoBRTEE0T ¢ Al Selaoroiets . add o

Subscription Criteria * = Reguired

Subscription Type : SECEPT OF DELVERY Emall Notification [ Click thischeck
box toreceive
alerts via e-mail.

Custom Subscription Criteria
Participantid: 1+

ART Activity Track Criteria

CusP Contra Activity Armourd (= or =) Crsarity (= of =)
saguomasy | 5]

Click Add to add
thenew alert.

€ 280 Thn Dnposiicary Tt B Clmaring Corponation | | epsl kisrmafnn | Prvscy Pulcy

Add Subscription screen for the Receipt of Delivery alert

To receive e-mails when this alert occurs, select the Email Notification box.

If your subscription allows you to select multiple participant IDs, select a participant ID.

Select the applicable fields for the subscription.

To submit the subscription, click Submit.

The subscription appears in your list of settlement alerts.

To view, edit, or delete a subscription, click the View Details button, the Edit Details button, or the Delete
button.

When the settlement event you subscribed to occurs, you will be alerted via the dashboard in the Alerts
window or via e-mail (if selected).

Settlement Web Overview 11
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The Information Center

The Information Center contains links that open web pages and documents pertaining to settlement in new
windows.

Information Center
Settlement User Guides

ISO Message Test Facility
Equities Clearance and Settlement User Documentation

Click a link to view
DTCC Important Notices user guides related

| to settlement.
DTC Important Notices - Settlement

DTCC Learning Click an important

DTC Settlement Training DOHCE: Lo vicw It

Click the DTCC Learning
link to sign up for OTC
settlement courses.

Information window on the Settlement Dazhboard

Using On Demand Reporting

On Demand Reporting

The On Demand Reporting window on the Settlement Dashboard allows you to save, share, and schedule
frequently used queries and reports. Saved data grids are referred to as Queries and saved Excel
spreadsheets are referred to as Reports. Saving the search criteria provides you with a link that you can use to
repeat the same search with a single click.

Queries may be run on demand by clicking the query/report in the On Demand Reporting window on the
dashboard. You can edit an existing query and save it as a new report. Queries may also be shared so that
they are available to others for one-click execution from their dashboard. Additionally, your saved queries may
be scheduled to run at a specific time or when a specific event occurs. Previously scheduled query/reports are
available for download as Excel spreadsheets.

Note

There are limits to the amount of data that can be requested in one data grid or Excel search request. For data grid
searches, the total lines of data equals 2,000. To see more records, click the More Recs button in the data grid. For Excel
searches, the total lines of data searchable is 5,000. To see more records, click the Search More button next to the Save
Query/Report button. The More Recs and Search More buttons only display when there are additional records available.

Settlement Web Overview 12
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Viewing Your Saved Queries

Settlement Web provides a one-click search execution feature. Rather than re-entering the same search
criteria repeatedly, you can save and reuse your search criteria as a query/report.

Note
You must perform a search before you can save it as a query/report. For more information, see Data Grid: Search and Data

Grid: Saving Searches.

To view your saved queries:

1. On the Settlement Dashboard, on the On Demand Reporting window, click the query you want to view.

Click to view your
scheduled queries.

Click to view your
awdilable queries.

On Demand Reporting
Ed  Shared Reports

J Saved Duares/Ropars Schadadod Avnizble

3 REPORTS [ Shace my fciter
AR Repor Frallrr e T

v QUERIES D Shate my Toider

Query Dalgtn X

Click the guery you
wanttoview.

Viewing gueries

Your query is displayed in the Activity Inquiry Grid.

Settlement Web Overview 13
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Activity Inguiry Grid

To schedule reports:
You can schedule reports to run for later viewing in an Excel spreadsheet format.

1. Click the Scheduled tab to schedule report run times or the Available tab to view your scheduled reports.
The dashboard will save the results of reports for two days. However, saved queries will remain and
continue to generate new reports as scheduled.

Tip
You must save your search criteria as an Excel display type on the Activity Inquiry screen before scheduling. For more
information, refer to Scheduling Reports/Queries.

Sharing Your Saved Queries

You can share your saved queries by selecting the Share my folder check box next to the query/report you
want to share.

To share your saved queries:

1. On the Settlement Dashboard, on the On Demand Reporting window, locate the query you want to share.
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Click the Shared
Reports plus icon to
view a list of your

shared reports.

On Demand Reporting
Shared Hegorts
ity Reporls

J Saved Querie s Roporis Schodsded Amilabie

Settlement Web user guide

| REPORTS [} Shaee my toider

teport-mackup Report (=
- | QUERIES [ | Shase my folder

QuEr-maug

Click the Share my
folder check box to
share the guery.

Dl ity 3

Caiana &K

Sharing gueries

2. Click the Share my folder check box.

All reports in the folder you choose are shared with the account you specify.

Tip

You can create and name folders when you save or edit queries.

3. Inthe Share Report Options dialog, select the account you wish to share the query/report with.

A Shared Accounts -- Webp... [X]|

Share Report Options

Shareable Accounts: Hl v

Shared Report Options screen

Your shared query/report is displayed on the Shared Reports screen. To stop sharing a folder, uncheck
the Share my folder check box.

Editing Your Sav

ed Queries

Settlement Web Overview
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Your saved queries (search criteria) are found on the Settlement Dashboard's On Demand Reporting window.
You can edit the saved queries by clicking the Edit button next to the query/report you want to edit.

To edit your saved queries:

1. On the Settlement Dashboard, in the On Demand Reporting window, click the Edit button next to the
query/report you want to edit.

On Demand Reporting Fletresh
S e —

J Savod Duotias Reporia 1 Schiduded Al abie

| REPORTS [[] Snare my toider

[Rp-mickyun Reporl Dubate X
i | QUERIES D Shate my fokier

SUSC-MECIG Giuery Dubets X

Click Edit to edit
the query.

Editing gueries

The query is displayed in the Activity Inquiry Grid.
2. Edit the query and click Search.
3. Click Save Query/Report and click Save.

4. Name your report in the Query/Report Name field. You may also select or name a folder that the query
will be saved to.

T (e chick Options - Webpage Dl =

Select a folder to
store the report.

Oy Repod Namea «
Folder Options

Existing Folders | stecers »

[ : : [ Create New
Click Submit. Folder Mama

Create a new folder
tostore the report.

MNaming vour search results
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Tip
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As a best practice, save the new criteria with a new query/report name. The original query will continue to display on the My
Reports screen until you delete it.

5. Click Submit.

Your edited query is saved and appears under My Reports in the On Demand Reporting window.

Scheduling Reports/Queries

You can schedule your reports/queries on the Settlement Dashboard's On Demand Reporting window.

To schedule reports:

1. On the Settlement Dashboard, on the On Demand Reporting window, click the Schedule button.

On Demand Reporting

Ratrevh

+* Huri_-ﬁ!te_pu-rll.
b by Repodts

J Sarvit] Qs i/ Moporin

) REPORTS

Sl Avalalds

teport-mockup Repon
|y QUERIES [} Share my fokdes
QUEn-MoLiyg Query

] Shace my ficer

Click Schedule to
schedule reports.

Dartate A

Dabety A

Scheduling reports

The Report Schedule Criteria pop-up appears.

Settlement Web Overview
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Report Schedule Criteria

Schedule action: | vssate »

Schedule ime:

-OR -

Click Submit to submit
the schedule criteria.

Schedule type: | &y Even: ¥

dATCHED RECL

Settlement Web user guide

_"“\
Click to select the

reportaction fo
cchedule.

—
Click to select the
schedule type.

—

Click to select the
timeframe for the
report.

it

AM CUTOFF

Selecting Report Schedule Criteria

2. Select your report criteria in the Schedule action, Schedule type, and Schedule time fields. Or,
To schedule a report based on an event, choose By Event from the Schedule Type field.

The Trigger Event field appears allowing you to select an event.

Report Schedule Criteria

Schedule action | vesee =

Schedule type By vect »
Schedule time
-0R -

Trigger Event [NESEECUENEIES ~

ot Jf e

Click toselect the
trigger event for the
report.

Selecting the Trigger Event

3. To submit your report schedule, click the Submit button.

Downloading Scheduled Reports

Settlement Web Overview
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You can download your previously scheduled reports from the Available tab of the Settlement Dashboard's On
Demand Reporting window.

To download reports:

1.

On the Settlement Dashboard, on the On Demand Reporting window, click the Available tab.

On Demand Reporting
kd  Shared Reports

Retresh

J Sawed QueneiReports ] Scihaclde

) REPORTS ] Shaice my fokier

[SRT-MOCD Repont P | Cutase X
3 QUERIES [ share my fokier

QUSNEMICID Query Y

Clickthe Available
tab.

Downloading reports

The Available tab appears showing your available reports and the time and date they were generated.

On Demand Reporting

~Shared Reports
iy Reporis

Tvred Dueie L B Tt Mehled Availabde ]

= TEest
gecel test Run on 1041310 @ 15:23.44 Cuiam %

Search criteria

2. Select the report(s) you want to download.
3. Click the Save button to download your report as an Excel spreadsheet.

Settlement Web Overview
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File Download

Do you want to opan or save thiz file?
Mame: arbactivity. s

Tupe: Microsoft Office Excel 97-2003 Workshest
From: smasys01.dbce, com

J

Save Cancel I

J |

l Qpen

‘while files from the Intemnet can be useful, some files can potentially
humwuwm.ttu.lqudunﬂtrmtﬂuwm,dunﬂlwa
save this file, What's the rsk?

File Download screen

Settlement Web user guide
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COLLATERAL LOANS

About the Collateral Loan Service

The Collateral Loan Service allows DTC participants to pledge securities as collateral for a loan or for other
purposes, as well as to request the release of pledged securities. These pledges and pledge releases can be
made free (i.e., the money component of the transaction is settled outside of the depository) or valued (i.e., the
money component of the transaction is settled through DTC as a debit/credit to the pledgor's and pledgee's
DTC money settlement accounts).

When pledging securities, security interest in the pledged position is moved from the pledgor to the pledgee,
and an accounting entry is made from the pledgor’s general free account to their pledged position, preventing
the pledged position from being used to complete other transactions. Likewise, the release of a pledged
position would move the pledged position back to the pledgor's general free account, where it would then be
available to complete other transactions.

e DTC Pledgee Banks — DTC participants can submit free or valued pledges or releases to DTC
Pledgee Banks.

e Options Clearing Corp (OCC) - A participant writing an option on any options exchange may
fully collateralize that option by submitting free pledges and release requests of the underlying
securities by book-entry through DTC to the (OCC).

e Federal Reserve Bank (FRB) - Participants who are depository institutions maintaining a deposit
account at a Federal Reserve Bank (FRB), can make free pledges and release requests to the
FRB.
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Pledgor

Inputting a Pledge

1. From the Settlement Web main menu bar, under T
Pledgor-Pledgee option that applies.

Settlement Web user guide

ransaction Submission, select the Collateral Loans

Depending on your entitlements, you may choose from:

e Pledgor - Free/Valued (Commercial Banks)
e Pledgor - Federal Reserve Bank
e Pledgor - Options Clearing Corporation

Transaction Submission

Day Deliver Orders
Future Dated Deliver Orders (NDOs)
Federal Feserve Deliver Orders
Premium Fayment Orders

. Security Payment Orders

Account Segregation/Releases

Investment ID/Releases

The pledge input page appears.

% = Required Field
2. Enter the required fields.

Commands Profiles

PO Tracking Update
Stock Loan/Repo Adjustments Input
Worthless Securities Movement
Might COD for Muni Bearer Bonds
MM Full Call Motice Input
Collateral Loan Services

Pledgor - Free/Valued

Selecting a Hypothecation code is mandatory for pledges to DTC Pledgee banks and to the OCC. They
indicate to the pledgee the party or parties for whom you are pledging collateral:

Hypothecation Code

Description

Each security in the pledge is carried for the account
of one or more customers.

All securities in the pledge are carried for the
account of a single customer.

No securities in the pledge are carried for the
account of any customers.

Used for repo accounts.
Used for repo accounts.

Used for repo accounts.

Collateral Loans
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Note
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The instructions for a delivery of securities to a repo account at DTC use the same data fields as the instructions for a

pledge to a pledgee account. For more information on hypothecation codes, refer to the Settlement Service guide

topics called “Procedures for DTC Repo Accounts” and “Procedures for DTC Shared Control Accounts.”

OTEC  gettlement Services

Home | hetiviey = ubmisdien

Collatera

Required fields are marked
we - of  with an (*) asterisk.
Entry fields vary
according to the type of
pledgee.

Comsand

Waloamn ¥ LagDet

Profilss | Help | PBS Links

¥ Chings Pariased

g Hik

T 3 ek in Date 3
|;>1.:ImI 1240 ﬂ AlEadEa @

Fladger Hams Pledgae Haia Associsnad Pamicgpan
FISTESTCRPAM

oo cusip & Cuaniliy ¥

1 Hed 5‘_ 5 1

U TEST Coa

To see any input errors
before submitting, click
Validate.

3. To check your work, click Validate.
4. To process your pledge, click Submit.

Frovam
Fanil

Ll

O
Plaggs Test

| 4

Fuipase %

Addibonal colpiera w

Cammisas
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Walcams "

ﬁ DTEC  settlement Services S Egoniod

| 1 | |
Hl:lmll Aetiviny I Porgigion Cash and Balanzes Transdztion Submissicn Commands | Profiles | Help | PBS Links 4 13 - 1915537 Ak EOT

Collateral Loan Services

% = Radguinad Fiakd

| Pladge i
I i 1 phdge sibnied s oessaluly I

Pladge Typa: 2] Fisw o e

Prariger 3 Plrdgan 3 Lsan Daie 3 Hypathecation * Purpase *

1250 12¢0 il Lfgese g k] U ¥ Additonal colaienal | =
Pisdgor Hwmes Pledgne lams finsncissed Panicpan
FTS TEET OF P&
Prewnm
[l L
L CUSIR & Cuaniy % I:. i Fand Cintiiiiity

The page displays a confirmation message and the number of pledges successfully submitted.

Requesting a Pledge Release

You can select any or all of the pledges in the search results for release. To request a release of collateral,
search for the pledged items, select them, and submit the release request.

1. From the Settlement Web main menu bar, under Transaction Submission, select the Collateral Loans
Pledgor - Pledgee option that applies.
Depending on your entitlements, you may choose from:
e Pledgor - Free/Valued (Commercial Banks)
e Pledgor - Federal Reserve Bank
e Pledgor - Options Clearing Corporation

Transaction Submission Commands Profiles

Day Deliver Orders IPO Tracking Update

Future Dated Deliver Orders (MDOs) Stock Loan/Repo Adjustments Input
Federal Reserve Deliver Orders Warthless Securities Mavement
Premium Payment Orders Might COD far Muni Bearer Bonds
. Security Payment Orders ML Full Call Motice Input
Account Segregation/Releases Collateral Loan Services
Pee Investment ID/Releases Pledgor - FreeMValued
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2. Click the Release Request tab.

Note

For OCC, this tab is called a “Release of Deposit Request.”

J Pledge Release Request

% = Required Field

3. Enter the required and optional search criteria.

ﬂ DTCC  settlement Services

Home | Activity | Positicn Cash and Balances Transacts

Required fields are marked
with an (*) asterisk.
Entry fields vary
according to the type of
pledgee.

Collateral Loan Services

~ame “phabarl Lan Samces - Pledgor = Freafnlisd = Rlemee Rege

& = Rmgured Fisld

| rone || R g |
o fC— 4

& M1 - ¥ The Fusr—feane Towt & Cl-wing Sopodon | Legal isbsmmeton. | Precy Poey | Plem

4. Click Search.
Your search results display any pledges that match your criteria.
5. If applicable, select a Release Type that describes the pledge(s).

Collateral Loans

25



Settlement Web user guide

Welcome ¥ Lop O
ﬁ DTCC  gettlement Services b Changa Paswent

Home | Activity | Position Cash and Balances Transaction Swbmizsion Commands | Profiles Help  PBS Links Jul 73, 23 - 118544 AM EDT

Collateral Loan Services

@ Hap

¥ = Ruquisad Fiekd

The Release Type, you
select here appears with all

Crhai
Flecign

Pladgor 3 : i
e the items you submit for Search results display
release. Fields may vary pledges of collateral
E according to the Pledgee

that you can request be
released.

Pledger Hame; FTS TEST CF A &1

Ruteasa Typs ¥ DT ~

Demplaying 1 bam.

Fage 1
Acign CHE
| Fledgaa Loan Dana CUSIP Quantity ¥ - Commants
E4% 7 AEIERERSE I, n
=] BANIC OF ALY 072313 Ll TRET FORP + ] 0

© 211 . 70135 Thee Dpscaitary Trust & Clemring Corperntion | Legal inkemation | Pracy Policy | Mens

6. Select the pledges you wish to release.

e To select all pledges in your search results, click the check box at the top of the Action column.
e To select individual pledges, click the check box next to each pledge(s).

Action
7] Pledgee
E 2

FTS TEST PLEDGEE #1
= 2

FTS TEST PLEDGEE #1
E 2

FTS TEST PLEDGEE #1

7. Enter the quantity of shares you would like to be released. (You may change the quantity to a lesser

guantity for partial releases.) You may also add your own notes which will be saved with the pledge detail
by typing in the Comments field.
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inlcnme » Log O
@ DTCC  gettlement Services e

Home | Activity

Position | Cash and Balances Transaction Submission Commands | Profiles |Halp Jill 23, 2013 - 11:43.44 AM EDT

Collateral Loan Services
' e Required fields are marked
with an (*) asterisk.
Entry fields vary
according to the type of
pledgee.

* = Raguved Fiakd

Pledge Feivase Roquest

Plodger d Plodges Loan Dase Cusie
1240 1260 i‘ AU ECEE

Search Results

Click the check box to
the left of each pledge
you wish released.

Phedgor Moma: FTS TEST CF IPA #1
[Readaaso Type: % | 5 -Oecrease -
Dizplayng 1 fiem Page 1

LE ST Plad Lasan Date Cus Craanity % L [
til - =
0| e san ity O nimmee

anzvIY L o] F3 n Flease release asap

45
BAMI OF N Y LI TEST CoaR +

Click Release to
submit the request.

& 2011 - 213 The Depositery Trusé & Clearing Corperation | Legal nlermabion | Presacy Policy | Mam

8. To submit the release request, click Release.

ﬁm Settlement Services ' :

Home | Aetivity | Pesition Cash and Balaneas. Transtion Submisiien Commsands | Profiss | Help | PBS Links Sl 33013 - 1A% 4 A EDT

Collateral Loan Services

# = Requied Fiskd

I 1
Fiage Roloss Ruqust |

Pladges 3 Flutigea Lo Dans CUSIF Pratlpe Typa:
125 & r

1% Al 10t (] B Fras O Valed

Search Results

Pledgar Bame: FT5 TEST CF P8 &1

| @ 1 Frescvaues piedge rease submme suscessiuly |

Ruleasa Type: #  F=ort ¥

Deplaying 1 tom Fage 1

fcinn

NS
Om Plodgan Laan Dt Clrss [STTESS 0 C it /105

I & FreeVaked phedge mlass subenifiad s ossslily

My
L HANE OF WY

2000 - ] T

e BS3E85ESS =
LGl LITEST CORP + G =

~eeipy Trust B Flsaring Croe o=

The page displays a confirmation message for the number of release requests successfully submitted.
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Performing a Pledgor Inquiry

You can inquire about the statuses of pledges for free and valued, Federal Reserve Bank, or OCC pledges.

Settlement Web user guide

1. From the Settlement Web main menu bar, under Activity, select Collateral Loan Services — Pledgor

Inquiry

Activity | Position Cash and Balance

| Activity Inquiry [
H Pending Activity
| RAD Transactions
RAD Snapshot Inguiry

) Secondary Tranzaction Approval Inguiry

Settlement Tranzaction File Upload Inguiry
KK Full Call Motice Inguiry

Collateral Loan Services - Pledgor Inguiry

Collateral Loan Services - Pledgee Ing

C R

2. Enter the required and optional search criteria. % = Required Field

Notes

Use the “Quick Search” Display Type to have the ability to view a detail page for any search results. Use
“Excel” to export the results into a spreadsheet.

Under Transaction Type, select the type of item you want in your results:

o Al

o Pledge
0 Release
0 Return

The Start Time begins your search at a particular time on the selected business date. It defaults to one hour

before the current time.

Collateral Loans
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Wielcorm ¥ Log Out

DTCC  gettlement Services usertesteam | & Changs Password

Home | Actity | Posiion Cash and Balances Transacon SulNTiG S Commands. | Profiles |F€4|:|; PES Links

Collateral Loan Services

Select Quick Search to view
results in this window. Select Excel
to export results to a spreadsheet.

Enter data in these
required fields.

Home 3 Colsteral Plasdgor inpury

& = Aequied Faid

Piecigor Loan Dute cus -
1250 (| ) | 5]
Business Date 3

savacny |8 +]=

Click Search when
you are done entering
your search criteria.

Display Type: ™ Quick Ssarch  Excal

search | Reset

& 2011 - 2] The Deposifory Trest & Claaring Corporaion | Legal informabon |

3. Click Search.
All items matching your search criteria will be displayed at the bottom of the page.

e e e e e e T e, L e

* & Regered Fied i W W e WY N et

Pledgor 3 Pledges Loan Date cusie Transaciicn Type Sintus

1250 ISy (= (] [an - [Unsppreved =]
Bugingas Date d Sitart Tiimir
ormozend ([ 4] = 00

Displey Type: © Quek Ssarch 7 Encel

Click a link in the Status
column to view a detail
page for that item.

Pledgor Hames

Displaying 5 lems Page 1
T
Tranascticon D Thiten Ty Flitdjes Losn Daie Cu e Disrlity Loan Value | Statua
Cotnriaies L
Dopgal 450200184
DE3E Fatlegae OCC OPTIONS D3E0METS NTER BUSHESS MATH= ] -] i -]
1233 Feiease Ptar e DH20A16TY LITEST CORP = 15 L \nsogroves
- MO BBEERERS
1347 Fsiease i GRTONS DIR019T3 LI TEST CORA - 15 0 Unageryy
1318 Fiease ¢m% Dv20rIETY L.% ' i [ Unazgroves
DOA260 - ABHGHED ey
158 Smige =T menner DFaaR013 LITEST CORB = 15 i Unsggroved ]

WALUED Prssger RAD

& M1 - 293 The Deposdory Trusi & Clearing Corporaton | Lagal imformaSon | Privacy Polcy | Wenu

4. To view details about any item, click its Status.
A separate window opens, displaying the details of the pledge, release request, or return.
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Loan Transaction Details

Input Details
Transaction Type: PLO1 - Valued Piedge Source It coLz
Pledgor: 1250 - TEST PLEDGOR Pledgee: 1280 - TEST PLEDGEE
Associated Participant: 1260 - TSTPLOG COML Loan Date: 077302013
Cusie; BEBEBEEEE Quantity: 15
2 - All securities in this pledge are carrvied for the
Loan Value: : 12.00 Hypathecation:
account of a sngle customar
Loan Purpose: 1 - New Loan (|H
PTA Prevent Pend
Comments: VaLUED Pedge RAD
Created By: DO00000004 Created On: 073002013 1338155
COL Status:: Pending M3 Processing

System Values

Unit Price: (] Haircut; 2

Market Value: 0.15 Collateral Value: 015

OCC Release Request and Authorization

Requesting a Release of Deposit from OCC

Members of the OCC (Options Clearing Corp) may request a release of collateral from the OCC by searching
for the pledged items, selecting them, and submitting a release of deposit request.

Note

If you are a third party (a DTC participant but not a member of the OCC) for whom pledges were submitted by another DTC
participant, you can also request the release of collateral by submitting an OCC Options Release of Deposit Request. The
DTC participant who entered the pledge on your behalf must approve your request via an OCC Member Release of Deposit
Authorization before the shares are returned.

1. From the Settlement Web main menu bar, under Transaction Submission, select Pledgor - Options
Clearing Corporation.
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Transaction Submission

Day Deliver Orders

Premium Payment Orders
Security Payment Orders
Account SegregationReleases
Investmert IDWReleazes

1 Memo Segregations

Collateral Moves (MAMA)

The OCC Pledge page appears.

Commanids

Future Dated Deliver Orders (MNDOs)

Federal Rezerve Deliver Orders

Settlement Transaction File Upload

Profiles |Help
PO Tracking Updste
Stock LoanRepo Adjustments Input
Woorthless Securties Movement
Might SO0 for Muni Bearer Bonds
bkl Fuill Call Matice Input

Collateral Loan Services

Pledgor - Options Clearing Carporation

PBS Links

cﬁ? OTCC  gettlement Services

Hosne | Rctrdly | Posiion Carch and Dalances

Collateral Loan Services

Tramsaction Submission

Veefcome

¥ Log e

therooe@doo com | b Changs Passaond

Comemanids | Profes |Help

i3, H13 - 146808 P EDT

Har “cllial aft ST P T Wi iy g i Heip
% = Rngured Fiskl
J Fras Pladgs |I Q0L Options Relessn O Deposit Begqussl I QCC Mambnr Helrass OF Deposil Aaborisstion

Fledgor # + Loan Dsii o (=" Oty

= (e [ [ ®e [ pTA [ Provent Pand
Pledgor Hame Fledges Bame Agsociated Participar CUSIP Desaription Iypothesation % Purpose
Select . ¥ Select E
Claaring Group 10 Claaning Member Acoount Type Account 0 Collsiaral Type
Crnsns Pt il
Coariract
Symibol diphian Typs [Expiv aliom Dats Sirikm Price
CExdmphg; 10050
= =

2N - 23 The Depository Trust § Clesnmg Conporation | Legsl nformation | Frivacy Pobcy | Manu

Click the OCC Options Release of Deposit Request tab.
Enter the Pledgor number of the party requesting the release.
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ﬁ? DTCC  gettlement Services

Home | Actisity | Posmion Cash and Balances

Home = Collalersl Loan Services - Pledger = Opltions Clearing CorEo

that belong to the OCC, If

= Requered Fiskd

display.

To narrow your search, select
S DL 2 Lanl= from a list of pledgee numbers

nothing is selected, all results

Whalcome B Log ol

b Chiigs Piisword

Fra: Plidge GOC Oplinns Rl O Dzl Haey
Lokt Salect_ ™ AT

m — Click Search when you are
done entering your search

4. Click Search.
Your search results display any pledges that match your criteria.

Welcome ¥ Logut

ﬁuw"" Settlement Services » Change Paszword

Home | Actiity | Position | Cash and Balances Tratsaction SulWiission Comaranis PES Lisiks

Collateral Loan Services

Hama = Cobssrsl Losn Sarvices - Plsdger > Opfions Clesring Corperaion > OCC Opffons Relssss Of Dapast Rsquest

% = Requred ek

Froee Mliedge J 0CC Options Resease Of Deposit Request | OCC Member Release OF Deposit Authorization

g Hel

Pledgos Pledgen Loan Date cusIe
1250 Select_ 7 oazansrs [ ﬂ

OCC Member who
will authorize the
request.

Pledgar Hames [E5T PLEDGOR

Eisplerying & fems. Chck nesd pags for add@onal kems .

Action - . ons Enter required
Phedg OCC Membe Loamn Dt cusiP Cuartty - .
[ & = = = = C information before
— - - T ;
r 00 CLEARHG COFF 03057 HOT FOLND r requesting the
Clearing Group i Clearing Member 3 Account Type Account 1D Callateral Type Cross Reference Customer Ascaut release. Fields
may vary
o accurdlnghtcl the
Symbol Ot Espir ation Date Stk Price 0CC Member.
sampla; 10054) /
The Clearing Member =
= Number as known at the 1320M73 Ty r
Chaaring Group i) OCC, 1D Collsteral Type  Crows Reference Customer Account
[0 T [ Trusted sites aw [RR

5. Enter the required and optional fields on the records you would like released. *

= Required Field

e OCC Member. The DTC participant number of the OCC Member authorizing the request.

e OCC Clearing Member. The member number as known by OCC.

e Quantity. The share quantity you wish to release. (You may change the quantity to a lesser

guantity for partial releases.)
6. Select the pledges you want to release.

e To select all pledges in your search results, click the check box at the top of the Action column.

Collateral Loans
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e To select individual pledges, click the check box next to each pledge(s).

7 DTCC  gettlement Services § Phcrgs Pt

Home | Actidty | Position |  Cash and Ratances Transaction Submission Commands | Profiles |Help | PRS Links

Collateral Loan Services

Home = Coflaternl Lown Services - Piedgor = Opiors Cearing Componation = DCC Cpions Relase OF Dapast Reguest g

e = Foaquined Fisid

Fros Pledge I[ OCC Options Redoasn Of Deposi® Request || occ Mambor Redeane OF Deposd AP ation
Plodges Lown Date cusw
1250 S ONIEN ST u :i

Pledgor Mame:

Click the top
checkbox to
request the release
of all pledges on
this page.

or

Click the checkbox e
in the upper left of Pledgee OCC Member % Lown Dete cuse Ouantaty = ‘,:‘
each pledge you
want released. 7 L] e oaconsry L] g r
COC CLS SEQ MAR ACCT HONEST BECHER #1 U TEST CORP +
g Group * Account Typs Account @ Coltatoral Typo Cross Reference Customer Azcoum
ns
Comnty st
Symbol Oplion Typa  Expiration Dete % Strike Price %
- onzamy () 56 000000

Click to request
release of this
pledge.

(Esample: 30050

- Lil) FIITHMNC
L] OCC CUS SEG MAR ACCT 0320573 WO FOUND r

= L * Account Typs Account I Collstersl Type Cross Reference. Customer Accoust

Symibol Option Typa  Faparstion Data Strikn Prica

(Example: 100.54)

Click Release to
submit the
request.

02011 . 2411 The Deposfory Trust & Clearing Corporstion | Legs

7. To submit the release request, click Release.

P i T

Phedgod Name: BROFN BROS HARRMAN

I ik 10CC Opbons Release of deposit request submifiad successiull ]

Dizpdarying Z demis Fage1
i) Pl BOC B * L L CAISIF Arrari ity e
r @ g i ain Dt ity r
I & 0CC Oplians Relesss of deposil request submited succasefilly I
128 BEARIGRES
r G CLE SEG MAR ACCT ] LI TEST CORE + r
Clearing Growp 10 Claring Member Aot Types Account D Collatera Typs Croas Reference C s i Accoung
Comiract
Symibal Opdion Type  Expiradion Date Strike Price

(Exampls: BO085

The page displays a confirmation message for the number of release requests successfully submitted.
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Authorizing a Release of Deposit Request (OCC Member)
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Members of the OCC who have submitted a pledge on behalf of a non-OCC member can authorize the release
of collateral to the non-member using this screen. After authorizing this release of deposit request, the OCC

returns the collateral.

1. From the Settlement Web main menu bar, under Transaction Submission, select Pledgor - Options
Clearing Corporation.
Transaction Submission Commands | Profiles [Help | PBS Links |
Dy Deliver Crders PO Tracking Update K
Future Dated Deliver Orders (MDOs) Stock Loanfepo Adjustments Input
Federal Reserve Deliver Orders Worthless Securities Movement
Premium Payment Orders Might COD for Muni Bearer Bonds
Security Payment Orders MR Full Call Matice Input
Account Segregationfeleazes Collateral Loan Services
; Investmert IDVReleases
1 Memo Segregations
Collateral Moves (MAMRA) Pledgor - Options Clearing Corporation
Zettlement Tranzaction File Lpload
The OCC Pledge page appears.
(@? DTCC  settlement Services o .
Home | Activity | Pos#ion Cash and Balances Tramsaction Submission Comenmanils | Profes |Help 12, 3013 - 1. 46:08 PM EDT
Collateral Loan Services
T TP B e e & oo
% = Romarce Fickd
f— Tﬂ;n% mﬂ.;.;:;: — (] | w0 7 pra T Provent Bend
Fledgor Hame Fladges Hame Assooisted Farticipam CUSIP Description M::::IHT * I’lil';::' * =
Chearing Group 0 Cluaring Member Account Typs Account i Clnllurl Typn
Cross Rafersnce Cusinmar Accaant
Cantract
Symbol Cplion Type: [Eapiv atine Dako Strike Price
— VEmaem b 160 )
et oee
2014 - 243 The Depository Truet & Clesring Corporstion | Legsl nformation | Frivacy Pobcy | Menu
2. Click the OCC Member Release of Deposit Authorization tab.
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>k = Required Field
3. Enter the required and optional search criteria.

Wicloomse * Log Out
ﬁ? DTCC  settiement Services et —

Transaciion Submission Commands | Profiles | Help | PES Links

The number of the DTC
participant who will
authorize the request.

Imsrng Corporation = OGC Options Relesse G Depost Authortzason

eposit Hequest | OCC Member Release Of Deposit fushorizetion |

DCC Member 3 Fledgor Plodges = Loan Dafe ISR Swius
o i TR oy | = Unagproved x ]

- To narrow your search
Efic your search

select from 3 list of
pledgee numbers that
belong to the OCC. If
nothing is selected, all
results display.

Click search when you
are done entering your
search.

4. Click Search.
Your search results display any pledges that match your criteria.
5. Select the pledges you wish to authorize for release.

e To authorize all release requests displayed on the screen, click the check box at the top of the
Action column.

e To authorize individual release requests, click the check box next to each pledge(s).

Welcome ¥ LogOut
@"m" Settlement Services e —

Home | Acthty | Position | Cash and Balances Transaction Subemission Commands | Profiles |Help [ PES Links

Collateral Loan Services

Home = Coletersl Loan Sarvices - Pledgor = Options Clasring Corparation = OCC Options Release O Deposit Authonzston -g Heip
# = Rtpiread Fieid

Free Pledge QCC Options Relesse Of leposit Request OCC Member Release Of Deposit Authorization |

0CC Member X Pledgor * Loan Date CUSIP Status
ey & T [ =Y Unaggroved =

Click a link in the
Status column
to view a detail
page for that
item.

Click the checkbox next to any
individual item that you want to
authorize or cancel.

or
Click the top checkbox to authorize or

Search Resuls

Cizplayng 1 kem cancel all items.
Action
Authorize Cancel Pradgar Loxan Dister cusw Ouantity Reesive Time Update Tirmse Status
r r
PEBERFEIEE
il r -rggolwu‘:zns:m o era " 1814 o000 ]
=
[Suorns Jposet Click Submit to authorize or

cancel the release requests.

£ - 2013 The Depository Trust &

6. To submit the authorized or cancelled requests, click Release.
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Note
Authorized requests are sent to the OCC for release. Cancelled requests are not processed further.

Wileome * Log Ol

@@ DTCC  gettlement Services e —

Hoime | ACtiaty | Poskion Cash afil Dalances Transactioa Subinission Comanands. | Profiles |Help | PBS Links

Collateral Loan Services

Home = Celaberal Loan Services - Fladgor = Opliors COeanng Corporaion = OCC Options Release Of Depoxil Authorzation

This message appears when
you have no more actionable
items.

o = Fodired Fuekd

Free Pledge | OCC Options Rekease OF Deposit Request | OCC Memiber Rebtase OF Depas® Autharization

I UF Mo results for ghen search criberia

DCC Member % Pledgor =

218 | &l T
 search | Reset | Success messages

appear here.

I & 1 0CC memberreleasa of deposi aulhorzationicancel submited successiully.

£ 201 - 23 This Dapasony Tosst & Chaaring Corporation | Legasl nfcemalion | Privacy Pobey | Mar

7. The page displays a confirmation message for the number of authorizations and cancellations
successfully submitted.

Pledgee

Processing a Release Return

Pledgees can release the collateral for any of the requests in the search results. To process a release return,
search for the requests, select them, and submit the return(s).

1. From the Settlement Web main menu bar, under Transaction Submission, select Pledgee — Release
Returns.
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Transaction Submission Commands ‘ Profiles ‘Help| PBS Links

Day Deliver Qrders Collateral Mowves (MASMNA)
Future Dated Deliver Orders (NDOz=) Settlement Tranzaction File Upload
Federal Rezerve Deliver Orders MK Full Call Motice Input
Premium Payment Orders Collateral Loan Services
Security Payment Orders Pledgor - Freefvalued
Account Segregatiocn/Releazes Pledgor - Federal Reserve Bank
Inwestment ID/Relcazes Pledgor - Options Clearing Corporation
Memo Segregations Pledgee - Releaze Returns
L,
L [ =Y

Note
The entry fields vary slightly based upon pledgee bank type. The following graphics use the Free/Valued Release

Return tab as an example.

2. Enter the required and optional search criteria. * = Reauired Field

Werome ¥ Leg Owi

@iﬁm Settlement Services usrQustoom | b Chinge Poasie

Homss | Actvty | Wt | Cash and Betances Transaction Subimission Commands | Profiles Hﬂ:!l PRE Links

Collateral Loan Services

Required fields
are marked with
an (*) asterisk.
Entry fields vary
according to

your pledgee

type.

# = Heqursd Fid

J Frea’'susd Relppes Betum | Fadarsl Begarve Nank Arayes Amhom OCT Relupgs Brturm
L

Fledges % Pladigor Lican Dailm e
48 ] =Y} = (=]

[ [

o A - A1 The Depoaiiory Trust & Cleanog Corpocation | Legsl infermaian | Privacy Peboy | Beeu

3. Click Search.

Your search results display any release returns that match your criteria.
4. Select a Release Type that describes the return(s).

This release type will apply to all release returns that you process.
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Weicome " LCI;C.'.
@ DTEC  gettlement Services usergitsst cam » Change Fassword

Homme | Ackvity | Position | Cash and Balances Transachon Submission Commands | Profiias |Help| PBS Links

Collateral Loan Services

Home = Colstersllnan Sarvices - Plsdges = FresfVsied > Asiease Rstum rﬂ' Help

* = RAequired Field

The Search

Results area
Free/vatued Aetease Aetum Federal Reserve Bank Aetease Aeturn OCC Release Return 4
I L I displays all
Pladgas & Plgdger Loan Date : cuse matching
&l = 8l | collateral pledge

release requests.

The Release Type
label applies to all
release returns that
you process at once.

B TST PLDG COML

Page 1 _'_I

rm| Fiedgar Loan Dade CUsIF Tuanisty ¥ C!ES Comments
r s e LR VAL AT STORes BiEe h L
r 1';51'1;:3904 oaamnn LITEST EaRE - 24 r
r TEEI':._E?]G-DR faneRny WM&T";T‘JDH!ES BiCc b r
r YesT HEbonR 03182013 BURBOLD To0e 0015 n =
r TeeT R EtCOR 17013 CPEDRONT MOBEE S - =

Use the arrows to
mowve through your
results pages.

£ 2011 - 2013 The Deposisory Trust & Clesring Corparaton | Legal information | Privacy Polcy

5. Select the release returns you want to process.
e To select all release returns in the search results, click the checkbox at the top of the Action column.
e Toselectindividual release returns, click the check box next to each item.

Seprch Resalls

Phedgee Harme;: Test Pedges Associaied Participant: 1280 TST PLIG COML
Release Type: % | Seiect L |

You can enter Comments
for any release return you
process.

Displanyng 5 bems. Chok nescl page for addibcnal lams.

paget |+ |

Acticn

r® Pedgor Loan Date [=ik1 Camments

1 1250 -

r TEST FLEDGCR 2312 WAL A TS N+ 1€

= Click an Action checkbox to select a =
release return request for

o processing. -
Click the top checkbox to select all

- requests on this page. -
1250 =

r TEST FLEDGOR il CoEDC DN 1 705 BE 5 g !

Click Return to release
all marked requests.

raacy Polcy | Menu
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6. Enter the release quantity.

Note

You may change the quantity to a lesser quantity for partial releases.

7. To process the release return,

s T T L

[rwca L ese

click Return.

Settlement Web user guide

S R

Piodges Rarme:  Tosl Pedges Ansocisted Participant: 1280 TST PLDG COML
I ﬂ B FresVakmd release rebums submibed successhully I
Redeape Type: & | Seect =]
Displyng & e, Cick nest page Tor sddbenal iers Page 1 Ll
Arson ChE
f B Fledgor Loan Dats cmsp dusntity & - Cormmarite
Bl e = gl e B A e et . T e el

The page displays a confirmation message for the number of release returns successfully processed.

Performing a Pledgee Inquiry and Approving a Release Request

You can inquire about the statuses of pledges and approve and/or cancel release requests. Approving a
release request releases the collateral back to the pledgor.

1. From the Settlement Web main menu bar, under Activity, select Collateral Loan Services — Pledgee

Activity Inguiry

Position

Pending Activity

RAD Transactions

RAD Snapshot Inguiry

Secondary Tran=saction Approval Inguiry
Settlement Tran=saction File Upload Ingquiry
K1 Full Call Motice Inguiry

Collateral Loan Services - Pledgor Inguiry

Collateral Loan Services - Pledges Inquiry

Inquiry.
Dazhbog
SET
D™
FO
Note

RELEASE

Cash and Balances

The entry fields vary slightly based upon pledgee bank type. The following graphics use the Free/Valued Inquiry tab

as an example.
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Enter the required and optional search criteria. % = Required Field

Notes
e Use the “Quick Search” Display Type to act on any search results. You cannot approve or cancel pledges
from the “Excel” view.

e Under Transaction Type, select the type of item you want in your results:

o Al

o Pledge
0 Release
0 Return

e The Start Time begins your search at a particular time on the selected business date. It defaults to one hour
before the current time.

Walcame * Lag O

ﬁ DTCC  gettlement Services e || oR —

Aupg B J043 - 143432 PW EDT

Commands

Profiles | Heip

Home | Activity | Position | Cash and Balances Tramsaction SubmEsséon PBS Links

Collateral Loan Services

Enter data in these
required fields.

Select Quick Search to view
results in this window. Select Excel
to export results to a spreadsheet.

Oipticna Claaring Cofpormtion Ing

Status

Loan Oate Cusip Tr
|'J|1l|][!r:wb§l|

1260 1250 S (i | &) [

Click Search when
you are done entering
your search criteria.

Display Type: ™ Ouick Search | Exosl

© 31 - 2013 The Depository Trust & Clearing Corporation | Legal information | Priviscy Policy | Meno

Click Search.
All items matching your search criteria will be displayed at the bottom of the page.
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FreaValued Inguiry | Fadersl Resarse Bank Inauiry Oyslicne Clearing Corparmtion Inguiry

Pledges Fledgor L caan, Ot cusiP Transaction Type Status

1269 1250 =] i) | | [Unapproves =
Business Dute-

par22013 4] =

Click the checkbox next to

any individual item that you

want to approve or cancel.
ar

Click the top checkbox to

approve or cancel all items.

Search Resulls

Click a link in the Status
column to view a detail
page for that item.

Pledgos Rama:

Dasplaying 1 Bem

Aflson
Approve Canesd

L Val

Tramkacton 10 T Typa Quiartity

o HETTHEGT
1220 | Retense bAN22013 a0 1
IEERIEENR COFTEKF A1 300308 E 4+

DAY - M3 The Dep

Input Details
Transaction Type: PLOS - Valued Release Request Source Iz CoLT
Pledgor: 1250 - TEST PLEDGOR Pledgee: 1260 - TEST PLEDGEE
Associated Participant: 1280 TST PLDG COML Loan Date: 081212013
Cusip; METTNEGT Maturity Date: naszerzin 3
Quantity: 20 Loan Value: : 10.00
Release Type: 1 - Delvery

Actvities
Created By: DODDE226 Created On: 08M212013 122322
COL Status::

Bending for Pledges Approval

System Values
Unit Price: 1 Haircut; 100
Market Value: 20 Collateral Value: o

Click the Approve or Cancel checkbox next to each item that you want to process and click Submit.
A success message appears when your items have been successfully submitted.

Click Submit to submit the items .
for approval and/or cancellation.

To view details about any item, click its Status.
A separate window opens, displaying the details of the pledge, return, or release.
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1 I
Achivity | Posi 4 | 5 0N SUDMESSSN Commands | Profiles | Help ! PBS Links

Collateral Loan Services

Homs = Colsteral Pledges lngary = Freefvsiued inqury lﬂl Help
This message appears
* - Raqueed Feid when you have no

Free/\Valued Inguiry Federsl fesern Bank inguiry Options Cleanng Corporatson inguery LA a':tlonable Items.

I W} Noresulis for given seanch cribenia.

Pieages Peagor Loan Date cusie Transacton Type  Sutus

1260 1750 3] @ S [ - [Unazgraves =
Business Date Siart Thme

BRI % +* | = 1123

Ly

Desplay Type:  CwickSearch { Excel

 seorcn | eset| SuUCCess Messages

appear here.

I 'u‘ 1 Fregdyalusd plede redeass approvaicancel submimad successiully.

11 - 3011 The Depository Trust & Cleasing Corporation
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ACTIVITY INQUIRY

Introduction to Activity Inquiry

The Activity Inquiry page allows you to view detailed information about your transactions that have been
processed by DTC. You can view your current day's activity or your activity history by:

e CUSIP number ¢ Collateral group e Drops and rejects

o Activity type ¢ Single transactions ¢ Short positions

Use the Activity Inquiry page when you need information about today's transactions, related transactions, or
transactions that occurred within the past 60 business days. You have the ability to process reclaims or cancel
pending transactions. You also can view activity for your collateral group's payment orders, your pledged
activity, or your short positions by toggling through the tabs in the search form.

To learn more about the search criteria that are displayed for these specific searches, click the corresponding
tab in the image below.

Note
The links in the image below are for the online help version of this guide. If you are reading the PDF version, please find
this material in the pages just following this one.

4 :
To learn more, click
any tab below.

T

Activity Inguiry Collateral Group Inguiry Pledge Inquiry Intra-day Short Inquiry

The Activity Inquiry Tab

Activity Inquiry is a function that allows you to view your settlement activity. You can display intra-day or
historical transactions processed by DTC that occurred within the past 60 business days. You can also reclaim
or cancel transactions.

PaniD & CusiP Busirss Dotw o Conwa Aty Amount [+ of =] Stana DelRecall
O 0212012 2= :_J Q) Madedbeng Al v
Acoviy Type Suls Actvity Free'alued Third Party Huasan Coﬁ_ Transection D MANA R laiem
ATE - Al - 2’ - I
m m Cisplay Type: Cuack Seath 5 Data G Exe
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For information on viewing the results of your search, see About the Activity Inquiry Data Grid, Data Grid:
Search, and Data Grid Filtering.

Quick Tips

For help finding a CUSIP, click the & button next to the CUSIP field and a look-up function box
will appear.
To scroll between business dates, click the * and = buttons next to the Business Date field.

You can use the calendar tool = to select a date or enter a date manually using the mm/dd/yyyy
format.

To find an activity code or a reason code, click the 4 button next to the corresponding field.

In the Del/Rec/All field, select Deliver (to view transactions for which you are the deliverer),

Receiver (to view transactions for which you are the receiver), or All (to view all transactions).

There are three different display types to choose for your search criteria:

0 Quick Search - to quickly display up to 25 transaction records and comments in condensed,
scrollable, and paginated search results on the screen.

o Data Grid - to display scrollable, paginated search results with a customized number of
returned transaction records; to see comments (using the Comments Lens); and to filter your
results.

0 Excel - to download your search as a spreadsheet.

The Collateral Group Inquiry Tab

The Collateral Group Inquiry page displays all the activity for your collateral group. You can view the details of
each transaction by clicking the Transaction ID in the results, and you can reclaim or cancel transactions.

Note

You can only view collateral group activity if you are eligible to access collateral group information.

Fecliafy sy Crllstar sl Gsun Buparg Floilgs hupiry Iy g Shand Ingeing
Parill Nuginees Nain - Activity Slafun Dbl
e ey S — T =
Siur Dain Starl Tima A 0 i B Recent
| FIFTEE] ]| B . I i

For information on viewing the results of your search, see About the Activity Inquiry Data Grid, Data Grid:
Search, and Data Grid Filtering.

Quick Tips

To scroll between business dates, click the * and = buttons next to the Business Date field.

You can use the calendar tool I to select a date or enter a date manually using the mm/dd/yyyy
format.

To find an activity code or a reason code, select the “icon next to the corresponding field.

Activity Inquiry
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e Inthe Del/Rec/All field, select Deliver (to view transactions for which you are the deliverer),

Receiver (to view transactions for which you are the receiver), or All (to view all transactions).

e  There are three different display types to choose for your search criteria:

0 Quick Search - to quickly display up to 25 transaction records and comments in condensed,
scrollable, and paginated search results on the screen.

o Data Grid - to display scrollable, paginated search results with a customized number of
returned transaction records; to see comments (using the Comments Lens); and to filter your
results.

0 Excel - to download your search as a spreadsheet.

The Pledge Inquiry Tab

The Pledge Inquiry page displays your pledge activity based on your role in the transactions (pledgee or
pledgor). The transactions are displayed by activity code, pledgee or pledgor (based upon search criteria),
CUSIP number, status, and loan date.

Fierges Eqiksiry Pledgar CUSIP Siwns

= o

m m Saree QuaryFogan Display Typa: Cukck Searth @ Data Qg Excel

Lsan Osin

AFend W mreiddccy l;l_

For information on viewing the results of your search, see see About the Activity Inquiry Data Grid, Data Grid:
Search, and Data Grid Filtering.

Quick Tips

e Tofind an activity code, select the icon next to the Activity field.

e To scroll between loan dates, click the * and = buttons next to the Loan Date field. You can use
the calendar tool _ to select a date or enter a date manually using the mm/dd/yyyy format.

e There are three display types to choose for your search criteria:

0 Quick Search - to quickly display up to 25 transaction records and comments in condensed,
scrollable, and paginated search results on the screen.

o Data Grid - to display scrollable, paginated search results with a customized number of
returned transaction records; to see comments (using the Comments Lens); and to filter your
results.

o0 Excel - to download your search as a spreadsheet.

The Intra-day Short Inquiry Tab

The Intra-day Short Position Inquiry page displays your short positions that were incurred during the current
business day.
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Paet 10 cuse
] 0
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For information on viewing the results of your search, see About the Activity Inquiry Data Grid, Data Grid:
Search, and Data Grid Filtering.

Quick Tips

e There are three different display types to choose for your search criteria:
0 Quick Search - to quickly display up to 25 transaction records and comments in condensed,
scrollable, and paginated search results on the screen.
o Data Grid - to display scrollable, paginated search results with a customized number of
returned transaction records; to see comments (using the Comments Lens); and to filter your
results.

0 Excel - to download your search as a spreadsheet.

About the Activity Inquiry Data Grid

When entering your settlement activity search criteria you can choose to view your results in the data grid,
perform a quick search, or download the results in an Excel spreadsheet. Quick search is the default; however,
the system stores your display type and uses your most recent selection the next time you search.

@2@ DTCC  Settlement Services

Homa | Actvity | Posdion Gash and Balnces Tramsacsen Babmission commands | Frofles | Helg | FBS Links Fob 14, 2092 - 111622 AM EST
Seftlernent .“.EI'J'-'W:’I
Diasbboand = Sarlenment sty

dctheity inguiry (P—— inquiry | Pladge inquiry | infes dey Short inguiry

Parm 1D CUSIP Busine-id Data CHTEE Actwin LR T
B weuewu =] 12 |

Hctiuity Typs Sl fictheity FTowaivaled Third Parsy Raosan Code Tramactizn ID

Select
display type

m m Iﬂmhr'nlnl: 3 Quick Bearel @ Davta Grid f'-E:-l:-elI
- et 5, rd—-ﬁ-\ .#,_"_‘r___‘. . — rauﬁm_‘_‘w_
Dizplay type
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If you select the "Data Grid" as your display type, your results will appear as scrollable, paginated search
results on screen. The data grid allows you to perform actions on individual and multiple transactions.

ﬁ?’ DTCC  Settlement Services

Home | Activity | Pomfion | Cash and Balances Transaction Submissicn Commands | Profies | Help | PBS Linis Fob 14 F0E2 - 113935 AM EST

Settlement Acthvity
Dibogrd = Seiemeni ACivey & -
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Par il CUsIP Bisiness Doe o Cowara Acrinirg Bmouni (> o0 =| Srans. DebReclsl
1289 (1} 224N =] m ﬂ [T i w
HActiviey Typa Sl Bciieity Fraa'valvad Thied Paity . Etien 1D BuhiA Rucladirm
R A Data grid : = &)
irireny bearch Resums an of 113505 [PoRil 0] Comiomie Geld =
_lll!r! [ T
Toamaacton id Time ety Awason Conira Cusip Chsaniity Amaunl Sourte LI TH ]
| pooae. 13 |10z | Furets R I | eoooaseco IO [sssmomnmaas  |aooo ™™
rm]‘. 15 T Fursds Ry 1] e i n 9, 500,500 71 99 S00C g
[ posoae- 14 [1027 [Furets R I o | pooaaeco I [ssssm o s as  |mooc ™™
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Data grid display

For more information about the data grid, refer to Data Grid: Search, Data Grid Filtering, Data Grid: Saving
Searches, and Data Grid: Command Processing.

Note

There are limits to the amount of data that can be requested in one data grid or Excel search request. For data grid
searches, the total lines of data equals 2,000. To see more records, click the More Recs button in the data grid. For Excel
searches, the total lines of data searchable is 5,000. To see more records, click the Search More button next to the Save
Query/Report button. The More Recs and Search More buttons only display when there are additional records available.

Data Grid: Search

You can use the data grid to display scrollable, paginated search results on the screen with actionable items.
To display the data grid, select the Activity Inquiry option from the Activity drop-down menu on the
Settlement Web’s Navigation Bar.

To search for your settlement activity:

1. Select the Activity Inquiry option from the Activity drop-down menu within the Settlement Web’s
navigation bar.
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&?_:;- pDTCC  Settlement Services

Wame | Activity | Posies | Cash and Balances Transaption Submission Commands | Profiles | Help PES Links
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Click Activity
Inquiry o view your
settlement activity.

WALLUED RECYCLE CUTOFF 15:10
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Activity Inguiry option on the Activity menu

The Settlement Activity screen appears.

ﬁ? DTCC  Settlement Services bk '
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Settlement Activity screen

2. Enter the business date in the Business Date field for the activity you want to retrieve.
You can further refine your search using the CUSIP, Contra, Activity, Amount (> or =), Status,
Del/Rec/All, Activity Type, Sub Activity, Free/Valued, Third Party, Reason Code, Transaction ID,
MA/NA, and Reclaims fields. The more you refine your search criteria, the more specific your search.
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ﬁmm Settlement Services

Homs | Actvity | Position Cash and Balsmces Transaction Submission

Settlement Activity

Dashboand > Setiement Actiy
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Commands

“ou can use the Reason Code
lockup icon to add a reason
code to refine your search.
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criteria results.

-'“m-*uni#*wﬂ‘._m- FETRA R Ty

Search criteria

3. Select Data Grid for the display type for your search criteria.
4. Enter additional search criteria to refine your search and click Search.

Your query results are displayed in the data grid.

@@ OTEC  Settlement Services

Home | Activrty | Posscs
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— Click the droep-down te W
and limit of rows,

The page field displays the page
number of the multiple-page
search results you are viewing.
Click the drop-down arrow to
select a specific page.

Search criteria results displayed in the data grid

Note

There are limits to the amount of data that can be requested in one data grid or Excel search request. For data grid

searches, the total lines of data equals 2,000. To see more records, click the More Recs button in the data grid. For Excel
searches, the total lines of data searchable is 5,000. To see more records, click the Search More button next to the Save
Query/Report button. The More Recs and Search More buttons only display when there are additional records available.
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Data Grid: Filtering

You can filter each column in the Activity Inquiry data grid to display only the data you want to view.
To filter data in the data activity grid:

1. Hover your mouse over the column of data you want to filter.
A text box appears that allows you to set up a filter for that column.

(@@? DTCC  Settlement Services Htsome S

Tegiaes B0 S8R

m {ash avad Halanoes Traneaction Subrmssnn Comrumanais Profies  Meip | PO Lisks

Settlemnent Activity for FTS IPA 81

[aghiwpsd o Satfiemeni Sctialy

Activity naquiry Collsinrsl Group iy Pindge Inquiry Brvir & day Shart Inauery

Partill & e Business Bate + Canirs Acliney Amount corsp Stetum DelBncHn
fr=e | O pmeiz ) [ I T [msred =] [0 =]
Aoty Typs By Activity Frasalued Third Party RAnasom Code Transaction I B Reclsims
AT - |J=l _'r| |

1 23 Click Apply to
apply filter.

Bortrothy Seaich Hesals as of 1550

DOONLED 18, ] DOOK00] o W9HEIEAEE 5000 s
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Information Center on the Settlement Dashboard

2. Enter your filter criteria.

3. Click Apply to apply the filters to the column.
Your search is filtered according to the filter criteria you applied. Your filtered criteria will be displayed in
the box directly above the data grid, on the left-hand side of the page.

Note

There are limits to the amount of data that can be requested in one data grid or Excel search request. For data grid

searches, the total lines of data equals 2,000. To see more records, click the More Recs button in the data grid. For
Excel searches, the total lines of data searchable is 5,000. To see more records, click the Search More button next

to the Save Query/Report button. The More Recs and Search More buttons only display when there are additional
records available.
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Data Grid: Saving Searches

Once you conduct a search you can save the Activity Inquiry search criteria to the On Demand Reporting
window on the Settlement Dashboard. Saving the search criteria provides a link that you can use to repeat the

same search with a single click.
To save your search criteria:

1. Retrieve your search criteria. See Data Grid: Search.
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Saving your search guery

2. Click the Save Query/Report button to save your search criteria.
The Save Query/Report Options screen appears.

Note
You can save queries/reports in an Excel spreadsheet.

a. Select the Excel display type button.
b. Click Search.

c.  When prompted, either open or save the Excel file.

d. Click Save Query/Report.

The Save Query/Report Options window appears.
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? D -click Oplkan WI‘HII.IIJ{:'.!‘ I'Ji:|::||_||:lI

Save Query/Report Options

QueryRepor Name «

Mame the report. J

Selecta folder to
store the report.

Folder Options

Exsting Folders |reroans «

[J Create New
Folder Mame

Click Submit.
i Create a new folder

to store the report.

Naming vour search results

3. Name your report in the Query/Report Name field.

4. Select a folder from the Existing Folders drop-down list to store the report or create a new folder by
selecting the Create New check box and typing the new folder name in the Folder Name field.

5. Click Submit.

Your search query is saved under the name you selected and can be retrieved from the On Demand
Reporting window on the Settlement Dashboard.

Ceni Daimdnd Fl:ln-t-rL-n [Ty
Lk #3 Bga s
Wy Bape
St G Bt e o] B abn
L s ericancel F e =y hew
|3 wneged ™ 2race oy mew

“Your saved
search criteria

On Demand Reporting window

6. For more information, refer to Sharing Your Saved Queries, Scheduling Reports/Queries, Editing Your
Saved Queries, and Downloading Scheduled Reports.

Note

There are limits to the amount of data that can be requested in one data grid or Excel search request. For data grid

searches, the total lines of data equals 2,000. To see more records, click the More Recs button in the data grid. For
Excel searches, the total lines of data searchable is 5,000. To see more records, click the Search More button next

to the Save Query/Report button. The More Recs and Search More buttons only display when there are additional
records available.
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Data Grid: Command Processing

The Command Processing screen is a pop-up window that allows you to submit a command for either an
individual transaction or multiple transactions. The single transaction Command Processing screen is opened
when you right-click on a single transaction in the search criteria results displayed in the data grid. The multiple
transactions Command Processing screen is opened when you select a command from the Command Type
drop-down and click the Cmd button (all located on the data grid header of the screen).

Command processing for single vs. multiple transactions:

1. Retrieve your search results. See Data Grid: Search.
2. To perform a command on a single transaction, in the search results right-click the transaction and select
the command from the context menu that appears.

Note
The message "No Commands Available" will appear if the transaction is not eligible to be reclaimed or canceled.

3. To cancel multiple transactions, select Cancel from the Command drop-down menu and then click the
Cmd button.
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Canceling =single and multiple transactions

The Command Center appears:

Activity Inquiry 53



Settlement Web user guide
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Command Center

Note
Required fields are indicated with a red (*) asterisk.

Select the check box(es) of the transaction(s) you want to apply the command to.
Type any additional information and then click Submit Command.

The Command Results Summary screen appears displaying your canceled or reclaimed status.
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DELIVER ORDERS

About Deliver Orders and Movement of Shares

A Deliver Order (DO) is a book-entry movement of shares of a particular security between two DTC
participants. The delivery program allows you to settle securities transactions by making book entry deliveries
to another participant's account. The securities are immobilized in DTC's custody, eliminating the need for
physical movement of certificates. DTC reduces the deliverer’s position and increases the receiver’s position
without the need to move physical certificates. Deliveries can be made with or without the condition of money
payment, depending on your delivery instructions. Once you enter a deliver order, it is routed for processing
unless you have established secondary approval.

What does Submitting a Deliver Order to DTC Do?

This function allows you to input instructions to deliver securities from your account to another DTC participant
via book-entry.

Submitting a DO does the following:

e  Checks if you have a secondary transaction approval profile in place for the delivery and routes
accordingly

e  Adds the delivery to the receiver's Receiver Authorized Delivery (RAD) queue as applicable

e  Adds the delivery to the Money Market Instrument (MMI) Issuance queue awaiting issuance of the
MMI item (turnaround DQ's only)

e Validates the delivery against risk management controls

e Validates the delivery against net position in your general free account

e Reduces your general free account if the position is available, pends the transaction if the position
is not available, or drops the transaction if the position is not available and Prevent Pend was
requested

e Increases the receiving Participant's general free account

e Updates the settlement (dollar) amounts accordingly

e  Supports straight-through processing of Depositary Receipt cancellations/release of ordinary
shares by using a valid reason code.

For more information, refer to Pending Activity and Risk Management Controls Inquiry.
Submission Process and Cutoff Times

e  When Patrticipants submit Deliver Orders by the cutoff required times, they are generally settled
that day (unless it is a future dated deliver order). Refer to the Settlement Service Guide to
confirm the most recent cutoff times and see the processing schedule in which settlement occurs.

e  These cutoff times are subject to extension by DTC's Settlement department.
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Deliver Order Types

The Settlement Web allows you to input the following types of deliver orders to deliver securities from your
account to another DTC participant:

. Day and Future Dated Deliver Orders

0 Regular
o0 IPO-Tracked
o ADR

° Federal Reserve Deliver Orders

Day and Future Dated Deliver Orders
Day deliver orders are processed and settle the same day.

Future dated deliver orders settle the next business day by default or up to a year in the future, depending on
the Settlement Date you indicate.

There are three types of day and future dated deliver orders:

e Regular

e IPO-Tracked

e ADR - Depository Receipt Cancellation Instructions Valued DO (for processing with reason code
300 and 301 only)
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Home = Day Deliver Order

To see any input errors

% = Required Field

before submitting, click

Deliverer k4 Click IPO-Tracked
or ADR for
additional fields.

+— Order Type
| ®'DO " IPO-Tracked ) ADR
Receiver % CUSIP %
=Y
Deliverer

To copy an entry to the
record below, click
Copy Down.

Resel Record

— Order Type
* D0 ' IPO-Tracked ' ADR

Receiver % CUSIP %

=Y
Deliverer Account
Original Trans Date ATP Transact ID
Comments

Day Deliver Order 3

Nirrlar Tuna.

* = Required Field

Validate.
+ 0 Cuan
Quantity s Amount($) Reason Code s Sottiement Date %
=) 10202017 | [0
Receiver Account Dep Third Party OW Control £
IMS Transact ID Partner Ref ID ID Control Number

Day Deliver Order 2

Quantity s Amount($) 5 Reason Code % Settiement Date 3
\_.J 10202017 | [

Receiver Account Dep Third Party OW Control #

IMS Transact ID Partner Ref ID 1D Control Number

Required Fields are indicated with an asterisk.

Day and Future-Dated Deliver Order: Additional Fields

Day Deliver Order 1

— Order Type
| ®po C)iPO-Tracked () ADR |

Reset Record

Receiver % CUSIP 3 Quantity % Amountis) % Reason Code % Settlement Date %

ﬂ ﬁl 10202017 | [
Deliverer Account Receiver Account Dep Third Party OW Control #
Original Trans Date ATP Transact ID IMS Transact ID Partner Ref ID 1D Control Number
Comments

Click to submit

Settlement Web user guide

all entries.

[] Prevent Pend
["] Reserve in PTA
[+ Fail Tracking
CMO Factor

["] Prevent Pend
[] Reserve in PTA|
[+ Fail Tracking
CMO Factor

[ Prevent Pend
[ Reserve in PTA|
[+ Fail Tracking
CMO Factor

e  The nine-digit ID Control Number is DTCC's Tradesuite™ ID service identifier for transactions in
which a confirm has been generated through Tradesuite™ ID. Clients may populate this field with
a control number to identify any ID transactions.
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e  The Partner Reference Number is the Euroclear identifier for deliver orders and pledges. When
using the Settlement Web platform for input, users of the Collateral Management Service Auto-
Select service are advised to populate this field with the Euroclear reference number.

Risk and Fail Indicators

Several indicators allow you to control how the deliver order will be processed. To use these options, click the
checkbox when you enter your transaction information on any of the DO input pages.

1. Prevent Pend - drops the transaction if the position is not available.

2. Reservein PTA - places position associated with a free pledge or DO that recycles for Risk Management
Controls to be reserved in your Pending Transaction Account (PTA). Once reserved, the position is no
longer available for other transactions. When conditions are met to complete a PTA transaction, such as a
change or release in your Risk Management Control, DTC will take position from your PTA account.

3. Fail Tracking - indicates a due bill is carried.

IPO Tracked Additional fields

IPO-Tracked Additional Fields

Broker Internal Account Receiver Internal Account Correspondent Internal Account

IPO Deliverer Internal Account IPO Trade Date

L_J ® Buy ) Sell
ADR Additional fields

ADR Additional Fields

BIC 3 ADR Account ID 3 Free Form Text
[“] certifications

Federal Reserve Deliver Orders

Federal Reserve Deliver Order input allows you to deliver book-entry Fed-eligible securities from your account
to a Fed member.
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Weleome

ﬁ DTCC  gettiement Services

Home | Actiity | Position Cash and Balances Transacfion Submission Comn

Click to submit all
entries.

To see any input errors
before submitting, click
Validate.

Federal Reserve Deliver Ovder Input

Harm > Pederal Seserve Deiver Order

% =« Reguired Field

Oulesmrar id 4
e ubmet | Aesed

Fasteral Resens Dofver Ornder 1
Resiver & CUSP Dty Risnson Code sk  To copy an entry to the

| record below, click Copy
4D Bark Number Subardinats Bank dccount Number d Pt i

T Down.

Dediverer FED Commants Peceiver FED Commnerns
Comments

Fanderal Resens Deliver Drder 7

Recerer & CLUSP ¥ [ET e Fedson Code ¥ I Ok
3 »

AR Bark Number 3 Bubardnate Bank dcrount Humiber 3 Pt g
mm

Balivarer FED Commanta Raceivar FED Comemerita

CiHmimantE

Fiadaial Rseanvi Dol Dirckar 3

Recerer B CUSP Cosartaty W Pozaion Code ¥ SeTierrrern Date 4
LN
ABA Bank lumber & Eubordinaie Bank Account Number 3 - Pzt Ao
- Sl = L =-nl

Federal Reserve Deliver Order Input
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Inputting a Deliver Order

1. From the Transactions Submission menu, select the deliver order type to input.

Choose 3 deliver
Dch Settlement Services order type.

Commands Profiles Help m

Day Deliver Orders IPO Tracking Update
Future Dated Deliver Order Input Future Dated Deliver Orders (NDOs) Stock Loan/Repo Adjustments Input
Worthless Securities Movement

Federal Resarve Deliver Orders

Home > Future Dated Deliver Order @ Hel & Print
%= Required Field Premium Payment Orders Night COD for Muni Bearer Bonds
Security Payment Orders MM Full Call Notice Input
Deliverer Id s Account Segregation/Releases Collateral Loan Services n Totals: items: 0 Quantity: 0 Net-Amount: $0
Investment ID/Releases Pledgor - Free/Valued m m
Memo Segregations Pledgor - Federal Reserve Bank
Collateral Moves (MANA) Pledgor - Options Clearing Corporation
Seitlement Transaciion File Upload Pledgee - Release Retumns

Order Type
* D0 ' IPO-Tracked ADR

The fields that display depend on which deliver order type you are working with. See the table below for
more details.

Resend FED Transactions
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For these DO
Types

Day Deliver
Orders

Future Dated
Deliver
Orders

Select the following

1. Select an Order Type such as DO, IPO

Transaction Submission
Day Deliver Crders

Future Dated Deliver Orders (ND(Cs)
Federal Reserve Deliver Orders

Premium Payment Orders

Security Payment Orders

Account SegregationReleases
Investment ID/Releases

Memo Segregations

Collateral Moves (MAMA)
Settlement Transaction File Upload

Commands

Settlement Web user guide

Tracked, or ADR for each DO entry.

Profiles FBS Links
|IFO Tracking Update

Stock Loan/Repo Adjustments Input

Worthless Securities Movement
Might COD for Muni Bearer Bonds

MMI Full Call Notice Input
Collateral Loan Services

Pledgor - Freef\Valued
Pledgor - Federal Resen.
Pledgor - Options Clearing
Pledgee - Release Return:
Resend FED Transactions

Up to five deliver order entries can be s

ubmitted as a combination of regular,

IPO-tracked, and ADRs on the same page.

Future Dated De

Fusure Dated Detver Ordes
% = Required Fiold

Deliverer Id %

Recetver % CUSIP ¥ Quantity Amount(s)
Deltverer Account Receiver Account
Partner Ref ID 1D Control Number

Recetver & CusiP ¥ Quantity % Amount($) x
=

Deliverer Account Receiver Account

Partner Ref ID 1D Control Number

Comments

oy e

Session Totals: ftems: 0 Quantity: 0 Net-Amount: 50

[V sovos e

Reason Cote %

Settiomant Date 3
(Y] o0 |5
OW Control &

Resorve in PTA
/! Fail Tracking

Dep Third Party MO Factor

Prevent Pend

Reserve in PTA
/! Fail Tracking
CMO Factor

Reason Code % it Date %

Sememen
=Y} 0232017 |

Dep Third Pasty OW Control #
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Federal

Reserve | Transaction Submission Commands i Profiles Help | PBS Links
Deliver Order Day Deliver Orders IPO Tracking Update
Future Dated Deliver Orders (NDOs) Stock Loan/Repo Adjustments Input
| Federal Reserve Deliver Orders I Worthless Securities Movement
Premium Payment Orders Night COD for Muni Bearer Bonds
Security Payment Orders MMI Full Call Notice Input
Account Segregation/Releases Collateral Loan Services
Investment ID/Releases Pledgor - Free/Valued
Memo Segregations Pledgor - Federal Resen
Collateral Moves (MA/NA) Pledgor - Options Clearing
Settlement Transaction File Upload Pledgee - Release Return¢

Resend FED Transactionsg

The input page for the deliver order type you selected appears. The image below shows the entry fields
for a regular DO.

[ ]
Home > To see any input errors . .
ome Day Deliver Order LR - Click to submit
— before submitting, click -
% = Required Field validate. all entries.
Deliverer Id 4 Click IPO-Tracked + 0 Quantity: 0 nit:
or ADR for

additional fields.

Receiver CUSIP % Quantity Amountis) Reason Code # Sottiement Date & [] prevent Pend
=Y = 20207 | [] Reserve in PTA
Q) e ey
Deliverer Acg iver Account Dep Third Party OW Control # CMO Factor

To copy an entry to the
record below, click
Copy Down.

Original Tra S Transact ID Partner Ref ID 1D Control Number

Comments.

Resel Record

Day Deliver Order 2

— Order Type
* D0 ‘_IPO-Tracked '_' ADR

Receiver % Cusip Quantity s Amount(s) Reason Code Settiement Date % L
S = 10202017 | || Reserve in PTA
o [+ Fail Tracking
Deliverer Account Receiver Account Dep Third Party OW Control # CMO Factor
Original Trans Date ATP Transact ID IMS Transact 1D Partner Ref ID 1D Control Number
Comments

Day Deliver Order 3

irrlar Tuna.
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. . ) # = Required Field ) _
2. Enter the required deliver order fields. You can submit up to five

Deliver orders at a time.
3. Optional. To copy an entry to the record below, click Copy Down.
4. To check your work, click Validate.
5. To process deliver orders, click Submit.
The page displays a confirmation message and the number of orders successfully submitted.

See Total Items,
Quantity, and Net

Amount.

Deliverer Hame FTS Ra @1 Session Totals: ltems: 1 Quantity: ] 000 Wet-Amount: 32,000

o T [

D Pravent Pand

Duantity Amounts) 3 Reason Code 3 Settement Date 3
ar A : Ll - D Reserve im PTA
1000 2 00 30 ﬂl IesEne [] Fail Tracking
R
Quick Tips

e  For help finding a CUSIP, click the &l button next to the CUSIP field and a look-up function box will
appear.

e You can use the calendar tool to select a date or enter a date manually using the mm/dd/yyyy
format.

e To copy a deliver order to the entry below, click the button. All fields populated will copy
down.

e Tofind an activity code or a reason code, click the &l button next to the corresponding field.
You can automatically reclaim DOs for a current day or prior business day's transaction where you
are the receiver using the Original Transaction ID, ATP Transact ID, IMS Transact ID, and a valid
Reason Code. For more information on reclaims, refer to Activity Inquiry Help.
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PARTICIPANT ACTIVITY RESEARCH TOOL

About Position Value

Position Value shows the past 60 days of your daily position balance and share/face value.

You may drill down to see the breakdown of accounts (e.g. General Free, Free Fully Paid, Pledged,
Segregated) and the balances for asset types within these.

Welcome

DTCC Settlement Services

Cash s Balancss Troiies | e IBS Links T Age 14, 201 415 AM EDT

() To filter results, type here and

click the icon.

Search Results

Participant |D/Name Business Date Shares/Face Valug Value ($) No. of Issues
1MAS2017 378, 477,996 715 TET, 702 886 45 164,314

8| i
Participant IDyHame = No, of Accounts Shares/Face Value Value (5) Mo, of Issues

Click to see a breakdown of
position into accounts.

Displawing 11 to 13 of 13 records | Show *  per page « { 1 n

See da”y pOSitiOf‘I shares and e: Fractional\Cents positions are nol reflected

e e ey L= iy = I

The Position Value page displays an entity’s daily position shares and values.
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Welcome

DT:: Settlement Services

Herne Activily Posmibaor Carhy ang) B

page, click here.

Account List

Participant ID/Name Business Date Shares/Face Value Value ($) No. of Issues

sz 311,551.68

58,066,403,336 120,636
&

Account & SharesiFace Value Value ($)
¥ PA 249 171,601 66 608, 446,282 011

Click an account to see a o To export results, click the icon.
breakdown of asset types.

Displaying 1 ta B of B records | Show T per page -

MNote: FractionahCents positions are not reflected

The Position Value page also allows you to see position broken out by DTC account.

To return to the previous - | Ape 14, 2015 - 112415 AM EDT

34

8 2011 - 2018 The Depository Trust & Clearing Comoration | Legal information | Privacy Policy | Menu
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DTCC -
Settlement Services TQ g m.me |]’.e\|'i€!ﬂ5-
ome | A [Puostion | Cash and Balances page, click hera. elp | PBS Links . 2018 124,15 AM EDT

J o Arlivity

Farticipan iness Dale

Asset List by Account

Farticipant ID/Name Business Date Account Shares/Face Value Value ($) No. of Issues
1251 - TEST BROKER 1 11520497 FREE FLULLY PAID 249 171 601 666 604 446 282,011 110,634
Here we see the Free i
Fuihr Paid account SharesiFace Value Value (5] No. of Issues
broken out by asset
CoRe BOND tvpe_ {55 KRG 87 g 1 E71 337 181 15 170

Displaying 1 to 3 of 3 records | Show * |per page n

Mote: FractionalCents positions are not reflectad

2011 - 2018 Thie Depoallony Trust & Cleaming Comporation | Legad inSoneaion | Privacy Policy | Meni

The Position Value page also allows you to see asset types within a DTC account.

Viewing Position Value

1. Select your Participant ID from the drop-down menu.
2. Select a Business Date. The default is the previous business day.
3. Click Search.
A list of position balances across your firm is displayed.
4. Click a participant in the list to drill down further and see a breakdown of position by DTC account (e.qg.
Free Fully Paid, Investment Id, Pledges and Sub Accounting Segregation).
A list of accounts that make up the position is displayed.
5. Click an account in the list to drill down further and see a breakdown of asset types.
A breakdown of the position into asset types is displayed (e.g. Equity, Corp. Bond, Muni. Bond).

e  To export results, click the LX| button.

e Tofilter results, type a value in the filter field and click the B icon.
e To sort by a column, click the column heading.
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Collateral Loan Balances and Market Values

The Collateral Loan Search allows you to look up the prior day’s closing balances, market value, and
outstanding loan details for any open pledges at your firm.

You may limit the search to a specific counterparty, loan date and CUSIP or combine these to research current

and historical collateral loan balances.

For example, you might want to look up the closing balances and market value of your collateral loans at the
end of the month.

nT: : Settlement Services

Honi Actiity Pociliann Caash and Balances

See the market value
and closing balances of m
your collateral loans.

Search Results

Fledges: ALL Loan Date: ALL Todal Guantity: T Total Ne. of Pledges: 4
Pledgor: CUSIP: ALL Total Market Value: 243404
B8R M
Fledgee ID and Name - Shares Pledged No. of Pledges Market Value [$)

To export results, click the icon.

Displaying 1 ta 3 of 3 records | Show ¥ | perpage -
@ 201 - 2018 The Deposilory Trusl & Clearing Coeporation | Legal Information | Privacy Policy | Menu

The Collateral Loan Search allows you to see your firm’s closing balances across all counterparties.

Viewing Collateral Loan Closing Balances

To see your firm's closing balances across all counterparties:

1. Enter the participant number for your firm.
Click Search.
All pledges are displayed.
e  To export results, click the %] button.
o  Tofilter results, type a value in the filter field and click the B icon.
e  To sort by a column, click the column heading.
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[

DTCC Settlement Services

See the value of pledges
with a single counterparty.

Search Results

Pledges Loan Date oamoe Total Quantity 3 Total No. of Pledges:
Pledgor: Cusip: Total Marke! Value:
()
8@ &
cusiP - Description Shares Pledged Unit Price ($) Market Value ($)

Displaying 1 1o 1 of 1 records | Show Y perpage -
© 2011 - 2018 The Deponilory Truul & Clearing Cosporaion | Legal informaion | Privacy Policy | Menu

The Collateral Loan Search allows you to see pledges with a single counterparty.

To see your firm’s balances for one counterparty:

1. Enter participant/pledgee number of the counterparty.

2.  Optionally, select a Loan Date. Both Pledgor and Pledgee Participant numbers are required if a Loan Date
is selected.

3. Optionally, enter a nine-digit CUSIP number.

4. Click Search.
All pledges are displayed for that counterparty.

e  To export results, click the LxI button.

e  Tofilter results, type a value in the filter field and click the B icon.
e To sort by a column, click the column heading.
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About Journal History

Journal History provides a list of historical journal accounts at the CUSIP or date level. Journal entries are DTC
Operations’ manually generated entries (usually a one-sided entry) done to balance accounts.

You might research journals to see entries related to corporate action events as well as to see adjustments that
affected your position.

nch Settlement Services

5:02 PM EDT

T

Select Custody to narrow
results to this input.

Transaction Side nput Source
Al v Al v Search

To filter results, type here and

i

Search Results

Serviced Participant Settlement Date CUSIP & Deseription Transactior  glick the icon.
! 02/D/2013 ALL ALL
& [@ Ed
CUsIP - Activity Description Quantity Contra Accoumnt Action Journal Type Source
K DI 1 4T X TH
“ EX K
Displaying 1 of 3 records | Show % per page n
o o
Click a CUSIP to see
activity details.

The Journal History page allows you to see journals and the activity details related to the journal entry.

Viewing Journal History

1. Select the ID of the participant on behalf of whom this journal was entered from the drop-down menu.
2. Enter the Settlement Date of the activity for which you want to view journal entries. You may search for
up to 60 business days in the past.
3. Optionally, enter additional search criteria to narrow your search. Choices are:
a. CUsIP
b. Transaction Side: Deliver or Receiver
c. Input Source: Custody or Non-Custody
4. Click Search.
The journal entries that match your search criteria display.
5. To see activity details, click a CUSIP number.
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PAYMENT ORDERS

About Payment Orders

DTC's Payment Order service allows you to settle money payments for transactions that were processed
separately through DTC either earlier that same day or on the previous day. Unlike deliver orders (DOs),
payment orders (POs) involve no securities, only money. Once you enter a payment order, it is routed for
processing unless you have established a Secondary Transaction Approval profile.

How it works

A participant wanting to collect money (the payee participant) from another participant (the payor participant)
submits to DTC a premium payment order (PPQO) or a securities payment order (SPO).

Note
Either type of payment order authorizes DTC to credit the payee participant's settlement account with the specified amount
and to debit the payor participant's settlement account for the same amount.

For more information about payment orders, refer to the Settlement Service Guide.

Payment Order Types
DTC's Payment Order service allows a participant to settle money payments for transactions that were
processed separately through DTC either earlier that same day or on the previous day.

There are two types of payment orders at DTC.

e  Security Payment Orders (SPO) are used to collect a mark-to-market payment based on the
difference between the current and previous market values of an open securities contract.

e  Premium Payment Orders (PPO) are used to collect a net option contract premium for an opening
writing or closing purchase transaction.

Refer to When to Use for typical situations that require payment orders.
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Security Payment Orders

Security payment orders are processed and settle the same day.

Click to submit all
entries.

To see any input errors
before submitting, click
Validate.

ﬁﬁ DTCC  gettiement Services

|
Home | Aty | Fosmon | Cashand lstances |  Transaction Submession

Security Payment Order

Ws Reured Flea

Parpes 1D M0 | 1354

Payment Order §
Paspar L RP Raanan Cod o Al (5] W memant Cate 8 iansity
1260 S CEAE 31 Lalaz - A8 wozn: |
o Price 5 Naes Prics 5 R Py Cinis : Amcord Cais
i,
] | |
Commerey
Rrsel Recoes
s O G B A A s  core Do | tuset Roaes |
Faymeni Drder 2
Papar 3 T Rsanon Cose e Arresuni (5] B Swsamani Cis 80 Cusraty H
il Ealex - wian: |
i Pries ] lwes Prics 5] CimlraryiCarirses Dais Py D Rz oed Dl
] | |
Corrrg rey

% = Required Field

Required Fields are indicated with an asterisk.

When to use
Security Payment Orders (SPO)
The following is a typical situation in which you would use the Payment Order service to submit SPOs.

e A participant delivers securities to another participant through DTC in a stock loan transaction,
after which the market value of the securities increases significantly. The lender (the payee
participant) submits an SPO to DTC crediting its settlement account for the amount of the
difference between the original and new market values and debiting the account of the borrower
(the payor participant) for the same amount.

Payment Order (SPO) Put and Call Reason Codes

While the vast majority of security payment orders are stock lending related, there are several other reasons
that participants might use SPOs. When inputting an SPO, you must select the reason code which indicates
the transaction type.
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Reason
Code

Description

Mark to the Market-Stock Loan
hhlllarf-c to Ma rI-cet—Sbcu:lc Loan .R.el;:laim
. Due Bill Redemptions

‘ Due Bill Redemptions Raclaim

- Mark Te The MI‘i‘klt'Flil

- Mark Te The Market-Fail Reclaim
E‘f In-Pair Off Reclaim

Fail Pair Off

Fail Pair Off Reclaim

Premium Payment Orders

Premium payment orders are processed and settle the same day.

Click to submit all
entries.

)
DTEC  settiement Services To see any input errors
before submitting, click

Validate.

Premium Payment Order
Homé > Provmigm Paymed] Dnjer (&) Privt Aesuts

Premium Payment Orders = - Requres Fied

Payer 0¥ 1754

Paymant Order 1

Fayor # CUSIP 3 Amount [§] % fieason Code ¥
[ 1260 453200506 \__‘t 426,00 | [Seea Bl
C.bIkmngm'M § El:-"a'h'!hle. Elurr.ll-u Price {8} . Coniracts
Comments
L s Copy Down | Resed Record
Entry can contain a L icharaciers wih no kne breaks.

Payment Order 2

Payor % cuse Amountiti®  RessonCode ¥
Select -
Opticns Symbol Expiration Date Exercise Price (§)  Contracts
I
Eniry can coninin a maximum 60 condinupus characiens wih no lne reaks
e e e i e

Premium Payment Order Required Fields

>k = Required Field . . L . .
Required Fields are indicated with an asterisk.
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When to use
Premium Payment Orders (PPO)
The following are typical situations in which you would use the Payment Order service to submit PPOs.

e A bank's customer writes an opening call option. Through DTC, the bank deposits underlying
securities with the Options Clearing Corporation (OCC). The bank (the payee participant) submits
to DTC a PPO crediting its settlement account for the amount of the net option contract premium
and debiting the account of the broker (the payor participant) for the same amount.

e Abank's customer purchases a closing call option. OCC releases underlying securities previously
deposited with it through DTC. The broker (the payee participant) submits to DTC a PPO crediting
its settlement account for the amount of the net option premium and debiting the account of the
bank (the payor participant) for the same amount.

Premium Payment Order (PPO) Reason Codes

Premium payment orders are related to put and call transactions. When inputting a PPO, you must select the
reason code which indicates the transaction type.

Reason

. Description

Put
Put Reclaim
Call

Call Reclaim
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Inputting a Payment Order

1. From the Transactions Submission menu, select the payment order type to input.

=]

Choose a payment order

type.

Settlement Web user guide

Day Deliver Ordars Collateral Moves [MAMA)
Future Dated Deliver Settlement Transaction File Upload

Feders| Reserve Deliver Orders

Collateral Loan Services

Premium Payment Orders IPC Tradking Update

Security Payment Orders Stodk Loan/Repo Adjustments Input
Account Segregstion/Releases Warthless Securities Movement
Investrment ID/Releases Might CCOD for Muni Bearer Bonds

MMI Full Call Notice Input

The entry fields vary according to payment order type. See the table below for more details.
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Transaction Submis Commands files m

L

Day Deliver Srders Collatersl Mowves [MAMA)

Future Dated Deliver Orders Settlement Transaction File Upload
Federal Reserve Deliver Ordars Collateral Loan Services

Pramium Payment Orders IPC Tradking Update

Security Payment Crders Stodk Loan/Repo Adjustments Input
Acocount Segregstion/Relesses Worthless Securities Movemeant

Investment ID/Relesses Night COD for Muni Bearer o

Memeo Seqregations MMI Full Call Notice Input

1.

Select Security Payment Orders.

Up to five payment order entries can be submitted on the same page.

@ DTCC  gettiement Services

e ammee Q] tewe - s oz | 1

FLERS - YR I‘

Ow Pree b o Pre e [~ Lo Pay Cam Resare Lom f

[ = a 1

R [omnss TS
i .
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Day Deliver Crders
Future Dated Deliver Orders
Federal Reserve Deliver Orders

Premium Payment Crders

Security Payment Crders
Account Segregstion Relesses
Investment ID/Releases

Memo Segregations

Premium
SN i sumsin | o | s o) oA
Orders =

Collateral Moves (MA/NA)
Settlement Transaction File Upload
Collateral Loan Services

IPC Tracking Update

Stock Loan/Repo Adjustments Input
Worthless Securities Movemant
Night COD for Muni Bearer t ;
MMI Full Call Notice Input

Select Security Payment Orders.

Up to five payment order entries can be submitted on the same page.

3)
DTCC  gettiement Services

reww e Pyt O

YNt OFders  # - Swpums .

Papes D 14

Fuyrren v 1

Fops & [ e
E e Q) [wx

Cptarn Syt Eag mn Date. Eaarcme Price (81

Lorrerants

Eriy cat corter & rerw 30 e st OIS AT e busis
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[Tl

[ moeme | wome Jtves
.
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Coman

The input page appears for the payment order type you selected. The image below shows the entry fields

for a Security Payment order.
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Click to submit all
entries.

To see any input errors
before submitting, click
Validate.

Settlement Services

Home  Achviey | Po Cash and Delances P e o
|

Sacurity Payment Order

e Rgaures Flesd

: To copy an entry to
Payes 1D | 1254 P - the record below,
click Copy Down.

Payment Order §

Paror W CURIF ¥ Reanan Code e g Caie Suaraity
1264 SBEIONEE _ﬂ - - T WATFHE
o Pricm ] Nares Price ] mlm:n‘qﬁl- Pay Cata @ Nszord Det @
Cammaney
Eniry m sernit pooraeimem 88 Gotituiul RaR #ii to re e m
Payor 0 CUsPF § Reanan Coms ES Amaunt (%) B I-lmwl:u-_‘ Gusnity
=Y Ealen - TN |

Ol Prize 3] Heras Price (5] hlwﬂ:mEﬁ Pary Gl Eﬂ Record Caie: @ q
oty

: oo e
Entry i contais B i 89 @litutul Saran sl 52 Gl Sk

Security Payment Order Required Fields

3k = Required Field
2. Enter the required payment order fields.
For quick PO entry, enter only the required fields: You can submit up to five payment orders at a time.
3. Optional. To copy an entry to the record below, click Copy Down.
4. To check your work, click Validate.
5. To process payment orders, click Submit.

The page displays a confirmation message and the number of orders successfully submitted.
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Quick Tips

o Aigysiaa Fiig
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Sacurity Payment Order
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For help finding a CUSIP, click the 3] button next to the CUSIP field. A look-up function box will

appear.

You can use the calendar tool to select a date, or enter a date manually using the
mm/dd/yyyyy format.

To copy a correction to the entry below, click the INsadssdsll button. The field(s) you corrected

will copy down to the next entry.

To find an activity code or a reason code, click the 3] button next to the corresponding field.

You can reclaim payment orders with a 'made’ status for the current business day or the previous

business day by selecting a Reason Code. Your reclaim will be processed as matched or linked

depending on the day submitted. For more information on reclaims, refer to Activity Inquiry.
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PENDING ACTIVITY

Introduction to Pending Activity

Pending Activity allows you to view transactions that are pending because your firm has insufficient position,
collateral deficiencies, and/or debit cap deficiencies.

Using Pending Activity, you can perform certain commands for the transaction you have initiated. You can
cancel pending transactions, place specific transactions on hold, block transactions from being completed (hold
with blockage), and release held transactions.

& vree

Home | Activity | Position

Select the type of
search.

Commands Profleds | o

Select criteria for
your search, then
click Search.

Pending Activity Ing

Bending Transacsians | Eancel Summary Hald Summary 1P, Hald PTA

Search Criterld 5 = Regumd Fond

Perikipani 3 CUSIP Sl Transeotien Type  POmondPD  Sori by Dinpley Type
1250 4 My e F ANPositiens  FPD I Biecpclia oot B List
Conbms Collntersl  nenapo ) Amount in descanding order ) Exenl
C Diehait Barke s
Cious

Your results

[ seerch | o appear below.

Pamicipsnt 1250, AEC EROKER CLEIP: ALL * AN CU5IPs Perading Far POS

Authorized users can

e My hems - FamondFs Hoth
take actions on some
[epbrng 35 bamy - Page 1 LI
types of transactions.
Aclion
P Hald Sk Trmmas il ITF L4 L[] T Cuiarminy Amiint SO Resan Kl
M2 - Do 1250 FINHZNG N 1.0 a0 Tus
o O 0 O M 5L 00 - Diher 1280 SHINE 0. 100 30 T HELLD

Introduction to Pending Activity

You can also use Pending Activity to view your dropped activity. (As transaction cutoffs occur, applicable
transactions are no longer attempted by ATP and are dropped.)

Pending Activity also provides a summary view for each of the action types outlined above (Cancel, Hold, IPA
Hold, PTA).
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Pending Activity allows you to choose from the following types of searches (by selecting a tab):

e Pending Transactions (which includes Pending Transactions, CNS Long Allocations, and CNS
Short Covers)

e  Cancel Summary

e  Hold Summary

. IPA Held

e PTA

After you enter your search criteria and execute your search, Pending Activity displays your results.
Depending on the type of search and on your authorization, you can submit actions for specific transactions.

Pending Activity Searches

Search Type Description

Pending Displays pending transactions and allows you to submit actions on some

Transactions transactions.

Cancel Summary Displays canceled transactions.

Hold Summary Allows you to search through CUSIPs that are in either Held Without Blockage or
Held With Blockage status.

IPA Held Allows you to search through IPA (Issuing Paying Agent) Held transactions.

PTA Allows you to search through PTA (Pending Transfer Accounts) records by side

as a receiver, deliverer, or both

How a Transaction Becomes a Pending Transaction

Each transaction presented to DTC for processing is evaluated to verify if the delivering participant has
sufficient position, if both the delivering and receiving participants have sufficient collateral, and if the receiving
participant has sufficient debit cap to complete the transaction. When a transaction cannot be completed as a
result of one of these reasons, it will be designated as pending. The transaction will continually recycle
throughout the day until it satisfies all of its position and risk management requirements or it will drop at the
applicable cutoff*.

*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs, that
have occurred within the current settlement cycle. For more information, see Events.
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About Recycling

After a transaction pends it may recycle if the participant who caused the pend receives the resources needed
to make the transaction. The recycled transaction would then make or re-pend. Transactions can pend for
multiple reasons. When one condition is cleared the transaction may pend for a second reason.

Every transaction has a recycle cutoff* associated with it. A transaction’s recycle cutoff is the point in time after
which ATP will no longer attempt to process the transaction and it is considered dropped. For instance, a
valued Deliver Order (a DO that includes payment from the receiver) drops when valued recycle cutoff occurs.
A free DO (a DO that has no payment coming from the receiver) drops when the free recycle cutoff* occurs.

*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs, that
have occurred within the current settlement cycle. For more information, see Events.

Entering Your Pending Activity Search

You can use the Pending Activity Inquiry page to display:

e  Pending Transactions (including CNS Short Covers and CNS Long Allocations)
e Canceled Transactions

e Held Transactions

e |IPA Held Transactions

e PTA Pending Transactions

To enter a pending activity search:

1. From the Settlement Web main menu bar, under Activity, select Pending Activity.
The Pending Activity Inquiry page appears.
2. Click the tab that corresponds to the type of search you want to perform.
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Select a tab.

Pending Activity Ir

Enter search criteria
and click Search.
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Pending Activity search

3. Enter your search criteria.

Note

When you click the Cancel Summary, Hold Summary, IPA Held, or PTA tabs, Pending Activity does an automatic
search for all records for your participant ID. If you are working with multiple participant numbers, Pending Activity
displays records for the participant number last selected on the Pending Transactions tab.

4. Click Search.
For more information about the search criteria and search results on each of the tabs on the Pending
Activity Inquiry page, see Viewing Pending Activity.
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Viewing Pending Activity

When you first enter Pending Activity, a series of tabs appears that allows you to choose the type of pending
activity that you want to work with. Once you choose a tab, you can create searches to specify the transactions
you want to view or download.

For more information on creating searches, see Entering Your Pending Activity Search.

For more information on your search options in Pending Activity, click the tabs below.

Note
The links in the image below are for the online help version of this guide. If you are reading the PDF version, please find
this material in the pages just following this one.

To learn more, click
any tab below.

Pending Transactions Cancel Suminmay Hold Surmrmary IFA Held PTA

Viewing Your Pending Transactions

To display your pending transactions, excluding CNS transactions, use the following guidelines when you enter
your search criteria:

e Under Side, choose My Items.
e Under Transaction Type, choose All Positions.

To display vour pending

deliveries, choose My Items as

the Side and All Positions as
the Transaction Type.

Display your search
results online (List)
or download to Excel.

Search Criteria % = Feguea

Participant ID < CLSI® Side Transaction Type  IPOdmondPO Sort by

f250 & [Twymeme  © anvosivoms | Eliro S Recycle order
U Comtran ) Collataral Fl nenapn O Amoun in descending onder
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Search criteria for pending transactions

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.
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To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.

Pending Transaction Search Results

The Pending Transactions tab displays a summary of your search criteria across the top of the search results
section of the page. Under the summary section, the tab displays the transactions that match your search
criteria.
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e

Pending transactions search results

Quick Tips

e Authorized participants can submit actions on pending transactions.

e To submit an action, click the radio button for that action and then click Submit. You can submit
an action for a single transaction or process multiple transactions at the same time.

e The available actions on a pending transaction are: Hold, Cancel, Hold With Block, and Release
Block.
0 Holding a transaction "with blockage" allows you to hold the transaction the block is placed

on and all subsequent transactions within that specific CUSIP in the position recycle queue.

0 Holding a transaction "without blockage" allows you to hold that specific transaction only.

e A pending transaction's current status determines which actions are available for that transaction.

e You can cancel a pending transaction at any time prior to valued recycle cutoff*.

e Click RIse Hold to remove the hold or hold with blockage for a transaction. To release the hold,
you must be the participant who set the hold.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button | to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

e  To open the Activity Inquiry function displaying details for a transaction, click the link in the
Transaction ID column.

e To view the reason for a pending transaction, click the link in the Reason column. When the
transaction type is either "All Positions" or "CNS," the Reason link takes you to the Position
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Inquiry function. When the transaction type is "Collateral" or "Debit," the Reason link takes you to
the Risk Management Controls Inquiry function.

Note
The Reason link is not available when your search displays your contra participant's transactions (that is, when you

search with Side set to Contras.)

*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs, that

have occurred within the current settlement cycle. For more information, see Events.

Viewing Your CNS Long Allocations

To display your contra participant's pending CNS transactions, use the following guidelines when you enter
your search criteria:

e Under Side, choose Contras.
e Under Transaction Type, choose CNS.

Pending Activity Inouy

To display your CNS long
allocations, choose Contras
as the Side and CNS as the

Transaction Type.

Display your search
results online (List)
or download to Excel.

|
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Search criteria for CHNS long allocations

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.

Search Results for CNS Long Allocations

The Pending Transactions tab displays a summary of your search criteria across the top of the search results
section of the page. Under the summary section, the tab displays the transactions that match your search

criteria.
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Search Results for CHS long allocations
Quick Tips

e  When you are viewing your contra participant's pending transactions, there are no actions
available for you to submit.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button | to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

e  To open the Activity Inquiry function displaying details for a transaction, click the link in the
Transaction ID column.

Viewing Your CNS Short Covers
To display your pending CNS transactions, use the following guidelines when you enter your search criteria:

e Under Side, choose My Items.
e Under Transaction Type, choose CNS.

To display CHS short cowvers, Display your search
choose My Items as the results online (List)

Side and CNS as the » or download to Excel.
Transaction Type.
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Search criteria for CNS short covers
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Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.

Search Results for CNS Short Covers
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Search results for CHS short covers
Quick Tips

e  Authorized participants can submit actions on pending transactions.

e  To submit an action, click the radio button for that action and then click Submit. You can submit
an action for a single transaction or submit multiple transactions at the same time.

e The available actions on a pending transaction are: Cancel, Hold, Hold with Block, and Release
Block.
0 Holding a transaction "with blockage" allows you to hold the transaction the block is placed

on and all subsequent transactions within that specific CUSIP in the position recycle queue.

0 Holding a transaction "without blockage" allows you to hold that specific transaction only.

e A pending transaction's current status determines which actions are available for that transaction.

e Click RIse Hold to remove the hold or hold with blockage for a transaction. To release the hold,
you must be the participant who set the hold.

e  For select columns, you can click the blue help button Il to display additional information about
that column.

e When applicable, use the forward button -] to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

e To open the Activity Inquiry function displaying details for a transaction, click the link in the
Transaction ID column.

e To view the reason for a pending transaction, click the link in the Reason column. When the
transaction type is either "All Positions" or "CNS," the Reason link takes you to the Position
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Inquiry function. When the transaction type is "Collateral" or "Debit," the Reason link takes you to
the Risk Management Controls Inquiry function.

Note
The Reason link is not available when your search displays your contra participant's transactions (that is, when you

search with Side set to Contras).

Viewing Your Canceled Transactions

You can use the Cancel Summary tab to display canceled transactions.

Note
When you click the Cancel Summary tab, the tab automatically displays canceled transactions for all of your CUSIPs. If

you are working with multiple participant numbers, the tab displays CUSIPs for the most recent participant number

selected.

To modify the display, enter new search criteria and click Search.

Pending Activity Inquiry

Home = Pend ng Act vty |IIl’_"I_II"__'

Display your search
Pending Transactions | Cancel Summary | Hold Summary results anline {List-]

or download to Excel.

Search Criteria == Required Fiald

Participant ID % CUSIP Side Display Type
1250 Q) EReceivers | © List
[¥] Delivers 2 Excel

T - i o I _ o ol i, e e i

Search criteria for the Cancel Summary tab

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.
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Cancel Summary Search Results
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Search results for the Cancel Summary tab

Quick Tips

e To open the Activity Inquiry function displaying details for a transaction, click the link in the
Transaction ID column.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button -] to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

Viewing a Summary of Your Held Transactions

You can use the Hold Summary tab to display transactions that have been held, either with blockage or
without blockage.

Note
When you click the Hold Summary tab, the tab automatically displays held transactions for all of your CUSIPs. If you are
working with multiple participant numbers, the tab displays CUSIPs for the most recent participant number selected.

To modify the display, enter new search criteria and click Search.
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Pending Activity Inquiry

Pending Transactions Cancel Summany Hald Summary IPA Held FTA

Search Criteria sk = Required Fiald
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Search criteria for the Hold Summary tab

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.

Hold Summary Search Results

Participant: 12510ABC BROKER Collataral Greasp: 1254 ABC BROKER LTD s
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Search results for the Hold Summary tab

Quick Tips

e "Held with blockage" means that a hold was placed on all transactions for that specific CUSIP in
the position recycle queue.

e "Held without blockage" means that a hold was placed on a specific transaction only.

e Totake an action on any CUSIP displayed on this page, click a CUSIP link.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button -] to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.
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Viewing a Summary of Your IPA Held Transactions

You can use the IPA Held tab to display the transactions that are pending due to an IPA (Issuing Paying
Agent) Maturity Presentments hold request.

Note
When you click the IPA Held tab, the tab automatically displays IPA held transactions for all of your CUSIPs. If you are
working with multiple participant numbers, the tab displays CUSIPs for the most recent participant number selected.

Pending Activity Inquiry

Home > Pending Actiity Inguin

Display your search
results online (List)

Pending Transactions IPA Held PTA
or download to Excel.
Search Criteria s = Required Fiald ™~
Participant 1D 3 CUSIP Side Display Type
1250 I Q| © My ttems | @ List
 Contras O Excel

Search criteria for the IPA Held tab

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.

IPA Held Search Results

The IPA Held tab displays a summary of your search criteria across the top of the search results section of the
page. Under the summary section, the tab displays the transactions that match your search criteria.
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Sike: My lipma
I O Tres b M GaED Dage of 0553 Thad salsdes WOUF #eech CrRana I
Dl i 4 Bamii Page 1
Ariviny Comrs CusiP Ry Amaume Soaree Rensen N
MATERE R iTal L e b i 2 R
MATPEE R 1704 BMSSD [ M50 FEPE
MATPRER 1T HREEM R L] 27 B FEIWE
MATPESR |7 [Tt T a0 R D HEL[:
bt - e = e et e e — o

Search results for the IPA Held tab
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Quick Tips

e To access the Position Inquiry function and view the reason for an IPA Held transaction, click the
link in the Reason column.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button | to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

Viewing Your PTA Transactions
You can use the PTA tab to display your PTA (Pending Transfer Account) transactions.

You can display PTA transactions as a receiver, deliverer, or both.

Note
When you click the PTA tab, the tab automatically displays all of your PTA transactions. If you are working with multiple
participant numbers, the tab displays CUSIPs for the most recent participant number selected.

Pending Activity Inquiry

Pending Transactions Cancel Summary Hold Summary IPA Held | PTA

Search Criteria % = Reguired Field

Participant ID % Side Display Type Display your search
1250 Receivers | & List results online {List)
Delivers ) Excel \m‘cr download to Excel.
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Search criteria for the PTA tab

Display Online or Download to Excel

To display your search results online (on the same page, just below the Search Criteria section), choose List
under Display Type.

To download your results as an Excel spreadsheet, choose Excel under Display Type. When you execute
your search, you will be immediately prompted to download the spreadsheet.
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PTA Search Results

The PTA tab displays a summary of your search criteria across the top of the search results section of the
page. Under the summary section, the tab displays the transactions that match your search criteria.
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Search results for the PTA tab

Quick Tips

e Authorized participants can submit cancel actions on PTA transactions. To submit a cancel, click
the selection box in the first column and click Cancel.

e To display details for a specific transaction, click the link in the Transaction ID column. This opens
a pop-up window displaying transaction details from the Activity Inquiry function.

e  For select columns, you can click the blue help button Ell to display additional information about
that column.

e When applicable, use the forward button > to scroll through additional pages of transactions in
your search results.

Note
You can only scroll forward. To return to previously viewed transactions, please repeat your search.

Submitting Actions on Pending Transactions

Authorized participants can submit actions on certain pending transactions.
As an authorized participant, you can submit the following actions:

e Cancel

. Hold

e  Hold With Blockage
e Release Hold

Your ability to submit an action on a specific transaction depends on your role and the status of that
transaction. The table below provides the general rules that apply to pending transactions.
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o Held
« Held With Blockage
o Active

Cancel

Hold « Held With Blockage
o Active

Block * He[d
e Active

¢ Held
¢ Held With Blockage

Release

You can submit cancel, hold, hold with blockage, and release hold actions via the Pending Transactions tab.

You can submit cancel actions on PTA pending transactions via the PTA tab.

To submit actions via the Pending Transactions tab:

1. From the Settlement Web main menu bar, under Activity, select Pending Activity.

The Pending Activity Inquiry Page appears.

2. Using the Pending Transactions tab, perform a Pending Transactions search.

3. For more information, see Searching Pending Activity.

Note

No actions are available if your search criteria include "Contras" as the Side and "CNS" as the Transaction Type.

4. Inthe Action column, click the radio button that corresponds to the action you want to take for each

transaction you want to work with.

Pending Transactions Cancel Summary Haold Summary IPA Held PTA

Search Criteria 2k = Required Field

O cns
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Search Results for Position
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5.  On the bottom of the page, click Submit.

To submit cancel actions via the PTA tab:

1. From the Settlement Web main menu bar, under Activity, select Pending Activity.
The Pending Activity Inquiry page appears.

2. Using the PTA tab, perform a PTA search.
For more information, see Searching Pending Activity.

3. Inthe first column, select the check box for each transaction you want to cancel.

Note
To select all transactions, select the check box in the column heading.

Pending Transactions Cancel Summary Hold Summary IPA Held

Search Criteria s = Required Field

Participant 1D 3¢ Side Display Type
300 [ Recelvers @ List

[ Delivers ) Excel

Search Results for PTA

Select one or more
transactions.

Collateral Group: 1254 ABC BROKER LTD

Transaction I1D Activity Contra CUSIP

1250 531142103

On the bottom of the
page, click Cancel. 1260 931142103
703 DO - Recy 1260 531142103

Submit a cancel action - PTA tab

4.  On the bottom of the page, click Cancel.
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About Holding Pending Transactions

Participants have the option of holding and releasing held transactions. Participants place pending transactions
on hold in order to prevent DTC from attempting to process the transactions. DTC will not attempt to process
held transactions until the hold is released by the participant.

Participants have the option of holding transactions with blockage or without blockage. Holding a transaction
with blockage allows you to hold the transaction the block is placed on and all subsequent transactions within
that specific CUSIP in the position recycle queue. Holding a transaction without blockage allows you to hold
that specific transaction only.

To learn more about Pend Hold, please see the Settlement Service Guide.
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POSITION INQUIRY

Introduction to Position Inquiry

The Position Inquiry page allows you to view snapshots of your current and historical balances for any DTC-
eligible security in your account. You can view historical balances for up to two years.

Using your participant ID, CUSIP, and a business date as search criteria, the page displays position
information across a series of tabs. A brief description of each tab appears below.

Enter search
criteria here,

Fosities Inguiry
Search Criterla  # = Remued Fuis H |_
Fariicipant 10 3 CUSE 3 Buiness Do
] ) [ewee (B
=

Click here to view 3 Click here to release )

Particiare. 1250/ summary of your positions. PDA position.
CUSIP Simtun: 545 [T ulnM Hol Asadable
L1 Poadtira LL Pledgs Segragatan Irvspatrmest I Remgeniatios Sock Loan & Repo I_I_'-{l- e PTG I_ I
Pegitien Bummary /,\
Tkl Frami Al bl ClICk thESe tEIbS tcl See Tuotad Pasitien
5 758 351, TR p::|5|t||:|r'| details. 8,558 403 537
Fre# Posiions
Mrimum Amaent. [l 5758 351, Ta1
Regeved
Funding Dedvay Sroourt [POY
o e s e . Bt g A st g I A b b o
Intreduction to Position Inquiry
Position Inquiry Search Result Tabs
Tab Description
All Positions Summarizes a participant’s position across all accounts for a given CUSIP.
Pledge Summarizes a participant’s pledged positions for a given CUSIP.
Segregation Summarizes a participant’s segregated positions for a given CUSIP.
Investment ID Summarizes a participant’s Investment ID positions for a given CUSIP.
Reorganization Summarizes a participant’s subaccount MA and NA positions for a given CUSIP.

Stock Loan & Repo | Summarizes a participant’s stock loan and repo positions for a given CUSIP.

Release PDA Allows you to release Pending Delivery Account (PDA) positions.

Position Inquiry
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Types of Positions (Free, Other, Miscellaneous)

Free Positions
Free positions are positions that are eligible for transaction processing at DTC. They consist of the following:

e Net Additions (NA)
Securities that are considered collateral.

e  Minimum Amount (MA)
Securities that are not considered collateral.

e Pending Delivery Account (PDA)
Position in your PDA is reserved for transactions recycling due to risk management control deficiencies.
The PDA is used for participants that elect to control their recycling transactions with Recycle Option 2:
First In, First Out With Blockage. Position is released from your PDA if the risk management control
deficiency changes to allow the transaction to complete, if you manually release it back into your Free
Account, or if it is automatically released into your Free Account at the PDA cutoff*.

e Pending Transactions Account (PTA)
Transactions that have the PTA indicator turned on and recycle as a result of risk management controls
will be reserved in your PTA. Position in your PTA is no longer available for any other transaction that you
may initiate. Position is released from your PTA if the risk management control deficiency changes to
allow the transaction to complete, if you manually release it back into your Free Account, or if it is
automatically released into your Free Account at the PDA cutoff*,

Other Positions

Other positions include positions that are not free, meaning they are segregated or being used as collateral,
etc. They consist of the following:

e Pledged
Securities that are used as collateral. They are moved from the pledgor's general free account to the
pledgor's pledged account, which prevents these positions from being used to complete other
transactions.
e  Segregation
The segregated account is an account where participants can protect customer fully-paid-for securities
from being used to complete other transactions.
. Investment ID
The Investment ID account is used to report information to the IRS about securities bought for investment.
e Reorganization
The Reorganization account contains securities that have been affected by some form of voluntary or
mandatory reorganization.
e  Call With Interest
An account where position that has been called is moved to when the call includes principal and accrued
interest.
e  Call Without Interest
An account where position that has been called is moved to when the call includes principal only.
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e Withdrawal by Transfer
Holding account where position is moved to when the securities have been sent to the transfer agent for
re-registration in the participant's or underlying customer's name.

Miscellaneous Positions

Miscellaneous positions are positions that are in your account but are not calculated in your total position
because the positions are either loaned out or viewed as a counter. They consist of the following:

e Stock Loans
Stock loans are where one participant loans shares to another participant.

e Repurchase Agreements
A repurchase agreement is an agreement between two parties that allows the seller of securities to later
repurchase them at an agreed-upon price.

e CNS Short Exemptions (Levels 1 + 2)
Counter to indicate that shares received in should not be released to CNS automatically. Level 1 and level
2 exemptions require a DO to 888 (CNS) in order for the exemption to be lifted; however, level 2
exemptions can also be lifted if the shares received in were from either a bank or a pledge release.

e CNS Long Exemptions (Level 4)
Counter to indicate anticipated receives of long allocations from CNS.

e Amortized/Accreted CMO Factor

Factor to determine the face value of any type of amortizing security, such as mortgage-backed securities
and CMOs.

*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs, that
have occurred within the current settlement cycle. For more information, see Events.

Entering Your Position Inquiry Search

You can use the Position Inquiry page to display:

e  All positions

¢  Pledge positions

e  Segregation positions

e Investment ID information

e Reorganization positions

e  Stock loan and repo positions

After performing a position inquiry search, you can also release PDA positions.

Position Inquiry 99



Settlement Web user guide
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Po=sition Inquiry search

To perform a position inquiry search:

1. From the Settlement Services main menu bar, select Positions, and then select Position Inquiry.
The Position Inquiry page appears.
2. Inthe Search Criteria section of the page, enter your search criteria.

Participant | Required. Normally your participant ID appears here by default. Participants that work

ID with multiple participant IDs must choose a specific participant ID.

CuUsIP Required. You can enter a CUSIP manually or use the CUSIP look-up tool =l to select
a CUSIP.

Business Required. Enter a business date to limit your search results to that specific date. You

Date can use the calendar tool [ to select a date, or enter a date manually using the
mm/dd/yyyy format.

If no date is selected, the current date is used.

If the date selected is not a valid business date, the first business date occurring after
the date selected is used.

3. Click Search.
The Position Inquiry page displays your results across a series of tabs.

4. Click the tab that corresponds to the type of position information that you want to work with.
For more information, see Viewing Positions and Releasing PDA Position.
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Viewing Positions

After completing a position inquiry search, your positions are displayed across a series of tabs. (For more on
how to perform a search, see Entering Your Position Inquiry Search.)

To learn more about how each specific type of position information is displayed, click the corresponding tab in
the image below.

Note
The links in the image below are for the online help version of this guide. If you are reading the PDF version, please find
this material in the pages just following this one.

To learn more, click
any tab below.

i G

All Positions Pledge Segregation Investment 1D Reorganization Stock Loan & Repo Release PDA

The All Positions Tab

The All Positions tab displays a summary of the position across all the various accounts associated with the
specific participant and CUSIP on the specified date.
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J All Positions Pledge Segregation Investment ID Reorganization Stock Loan & Repo Releass POA
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Results

Fasitian Summary

Tatal Free Available Total Reserved [PDA & PTA) Total Dther Total Position
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el Additions (NA) o
Summary totals for your
Minimum Amount {4 5,758,351, 781 =
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Reseried
Pending Delivery Account [POA) ]
Pending Transachsan Astount [FTA) {0 .
Tatal Froe Available 5,758,351, 781 Your free pGSItIGr‘lS.
Mema Segregaticn )
Tatal Free Excess 5,158,351, 781
Tumanund ¢ X-Mamp (Excluds from Mamo Sag 1]

Other Positions [to view detalls click on the tabs above) L
Summary for your other positions. For

flatgec 2 more details, click one of the tabs
Segregation 100,042,670 above: Pledge, Segregation,
Imesiment 1D 1.100 Investment ID, or Reorganization.
Rearganization
Mat Additions (M) a
Minimiam Amaut {MA) 12 G0 954 268
Called
G T ) Summary for your miscellaneous
i ;508 positions. For more details, click
Withdrawal by Transler 16,100,001,984 the Stock Loan & Repo tab
Tatal Other 3,200,052,156 above.
Miscellaneous Fositions
Siock Loans 129981 CNS Short Exemptions (Levels 1+ 2 ] ///-
Repurchase Agreemants 250 CHS Long Examptions jLeved 4) ]

The All Positions tab

The All Positions tab is divided into five sections:

e  Position Summary
The Position Summary section provides the following information:
Total Free Available
This is a total of your MA and NA position less your combined PDA + PTA position.
Total Reserved (PDA & PTA)
Your PDA and PTA position are added to produce the total reserved position.
Other Position
Your positions in the following accounts are totaled:
e Pledge account (014)
e  Segregation account (022)
e Investment ID account (018)
e Reorg Accounts — MA + NA (RRG)

Settlement Web user guide
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e  Call Lottery Without Interest (028)
e  Call Lottery With Interest (026)
e  Withdrawal by Transfer (40)
Total Position
This is a total of the participant’s free and other position.
e  Free Positions
The Free Positions section displays the following:
NA or Net Additions Account
This account refers to the securities that are considered collateral.
MA or Minimum Account
This account refers to the securities that are not considered collateral.
Reserved Accounts
Pending Delivery Account (PDA)
This refers to position that is reserved in a participant’'s PDA that is reserved for transactions recycling due
to risk management control deficiencies. The PDA is used for participants that elect to control their
recycling transactions with Recycle Option 2. The position is released from the participant’s PDA if any of
the following events occur:
e The risk management control deficiency changes to allow the transaction to complete.
e  The participant manually releases it back into his free account.
e  The PDA cutoff* occurs.
Pending Transaction Account (PTA)
This refers to position that is reserved in a participant's PTA if transactions that recycle as a result of risk
management controls have the PTA indicator turned on. A position in a participant’s PTA is no longer
available for any other transaction that the participant may initiate. The position is released from the
participant’s PTA if any of the following events occur:
o  The risk management control deficiency changes to allow the transaction to complete.
e  The participant manually releases it back into his free account.
e  The participant's valued PTA shares are automatically released into his free account at the PDA
cutoff*.
e  The participant's free PTA shares are automatically released back into his free account when the free
cutoff* occurs.
Total Free Available
This is a total of the participant's MA and NA position less his combined PDA + PTA position.
Memo Segregation
An inventory control mechanism that allows participants to protect fully-paid-for securities in the general
free or IPO control accounts.
Total Free Excess
This is computed by subtracting the memo segregation position from the total free position.
Turnaround/X-Memo (Exclude from Memo Seg)
This refers to the position in the participant's XMEMO Account. XMEMO account represents the number
of shares that can be delivered in spite of memo segregation. X-Memo Position accounts are independent
accounts that do not impact other accounts; they are not calculated into any of the displayed totals.
X-Canada (Not available for Canadian settlement)
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This is displayed only when the current day is a U.S. holiday and a Canadian business day. It is an intra-
day account only. It is not displayed for past business dates.
e  Other Positions
The Other Positions section shows position totals for the accounts listed below.
Total Other is the sum of the other positions as follows:
e Pledge
Segregation
Investment ID

Reorg Accounts
0 Reorg Net Additions (NA)
0 Reorg NA is an intraday account only
0 Reorg Minimum Amount (MA)
Called Accounts
0 Lottery with Interest
0 Lottery without Interest
Withdrawal by Transfer
e  Miscellaneous Positions

The Miscellaneous Positions section shows position totals for the following accounts:
e  Stock Loans
¢ Repurchase Agreements
e  CNS Short Exemptions (Levels 1 + 2)
e  CNS Long Exemptions (Level 4)
e  Additional Information
The Additional Information section displays:
Amortized/Accreted CMO Factor; As of (date)
This information applies when the CUSIP is a CMO CUSIP. The CMO factor and the as of date are
retrieved from RDP. If the CUSIP is not CMO, this line is not displayed.

Quick Tips

e  To scroll between business dates, click the back L] and forward -] buttons next to the Business
Date field.
¢  When you search using a CUSIP that is a DTCC IPO CUSIP, the display includes:
0 Totals for your IPO and non-IPO free positions
0 A note indicating how much of your pledged position is IPO
0 The X-Canada Non IPO and X-Canada IPO fields in place of the X-Canada field for regular
CUSIPs. X-Canada is an abbreviation for "exclude from Canadian settlement.”
e  When you search using a CUSIP that is a DTCC MMI CUSIP:
o0 The Net Additions (NA) for Free Positions field contains a note revealing how many
positions are Receive versus Payment (RVP).
0 The Pledged for Non free Positions field contains a note revealing how many positions are
Receive versus Payment (RVP).
0 The following fields are not displayed for MMI CUSIPs:
e  Call Lottery with Interest
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e  Call Lottery without Interest
e The following fields are only displayed for MMI CUSIPs if the participant entered is an IPA:
0  Maturity Swept
0  Maturity Obligation
e  When you display positions for past business dates:
0 Zero appears in the Non-IPO and IPO columns for the accounts that do not have any shares.
0 X-Canada information is not displayed.
o0 The following intra-day only accounts are displayed as N/A:
¢ XMEMO Accounts
e  CNS Short Exemptions (Level 1 & 2)
e CNS Long Exemptions (Level 4)
e Reorganization NA Account
. RVP Account
. PDA Account
. PTA Account
*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs,
that have occurred within the current settlement cycle. For more information, see Events.

The Pledge Tab

The Pledge tab displays the list of all the individual pledge positions associated with the specified participant,
CUSIP, and business date.

Participant: 1250/28C BROKER CUSIP: 858606865 / LI TEST CORP + Business Date: 021142012
CUSIP Status: FAST WT SDFS B CUSIP Chills: Fons |E Last Activity Dats: Mot &ailable
{
Al Poaiions Pledge | Sagregation Invesoment D Reorganization Stosck Loan & Repo Release DA
Fledged Position Your total pledged Your pledged position by 1
| rotot Poshion Pleged: 2571 | position. loan date and pledgee. 1
Fledges
Displaying 10 items [/’ Page 1 LI
Loan Date Pledgee Position Pledged
03201573 0531
087252010 0401 00 L
i
08302010 0401 =0 ]
T T R S O P T [T

The Pledge tab

The Pledge tab is divided into two sections:

e  Pledged Positions
The Pledged Positions section displays the Total Position Pledged.
This is a total of the participant’s pledged position for the specified CUSIP. This is the same total shown
on the All Positions tab under Pledged in the Other Positions section.
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e Pledges
The Pledges section lists the individual pledges that are included in the total position pledged displayed
above, for the specified participant, CUSIP, and business date.

Quick Tips

e The Pledge tab displays information for the business date you chose as criteria for your search or
that you chose on the All Positions tab.
e  When you search using a CUSIP that is a DTCC IPO CUSIP:

o0 The IPO Portion of Position Pledged is included in the Pledged Position section. This is a
total IPO portion of the participant’s pledged position for the specified CUSIP. This total is
also shown on the All Positions tab in the Other Positions Section under Pledged Note.

0 The Pledges section includes a column labeled IPO Portion of Position Pledged. This
column shows the IPO portion of the pledge position for the individual pledges.

e  When you search using a CUSIP that is a DTCC MMI CUSIP:

0 The Pledged Position section includes the Received vs. Payment (RVP) Portion of
Position Pledged field. This is a total Received vs. Payment portion of the participant’s
pledged position for the specified CUSIP. This total is the same total that is shown on the All
Positions tab in the Other Positions Section under Pledged Note.

0 The Pledges section includes a column labeled RVP Portion of Position Pledged. This
column shows the RVP portion of the pledged position for the individual pledges. RVP is an
intra-day account only.

The Segregation Tab

The Segregation tab displays segregated positions for a specific participant, CUSIP, and business date.
Note

When you segregate securities they are moved from your free account to your segregation account and will remain there

until released back to your free account. This is a control mechanism that allows you to protect securities on deposit at
DTCC that have been fully paid for by the participant's customer.
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Security Positions

Participant: 125048 C BROKER CUSP: 865586866 / LI TEST CORP » Business Dae: 021472012
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All Positions Pledge - Segregation lveestment 10 Reoiganization Stack Loan & Repo Releass PDA
Segregated Position Your total segregated *
Total Position Segragated: 100.042 670 position. Your segregated position
o by serial number.
Displaying 10 items M Page 1 d
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0000005 10
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The Segregation tab

The Segregation tab is divided into two sections:

e  Segregated Position
The Segregated Position section displays the Total Position Segregated.
This is a total of the participant’s segregated position for the specified CUSIP. This is the total that
appears on the All Positions tab in the Other Positions Section under Segregated.

e  Segregations
The Segregations section displays a listing of the individual segregations for this participant, CUSIP, and
business date that make up the Total Position Segregated displayed above.

Quick Tips

e The Segregation tab displays information for the business date that you chose as criteria for your
search or that you chose on the All Positions tab.
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The Investment ID Tab

The Investment ID tab displays your investment ID position.

Security Positions

Participant: 4 280A5C EROKER CUSIP: BE8606865 | LI TEST CORP + Business Date: 020142012
CUSIP Seatus: FAST WT S0FS @ CUSIP Chills: Mone [ Last Activity Date: Mot deailable
Al Positions Pledge Segregation . Irvesoment |0 . Reorganization Suock Loan & Repo Helease POA
Invastment ID Position
Total Invesoment 1D Position: 1.700
fneEsmEnE Your total investment Your investment ID 1
ID position. position by serial
number.
Displaying 10 items l/'/ Page 1 J
Serial Number Trade Date Position i
v eed 12072011 100
000003 1200 00 1
DO0000d 1272011 100 1
DO0QOS 12m72om 100 .‘
D00000s 12m720m 100
ooooooT 12mtzon 100
D000 1207201 100
0100000 12012008 300
0100003 12M1/2008 1 4
0300004 111072011 53 lr
{
Paga 1 _'I
e ggphert s st P —— ﬂguw*-.a-nh-m_--w el . -h-h-—-nn_u..__l_r_.._..——i"-t“_ ..u-er

The Investment ID tab

The Investment ID tab is divided into two sections:

¢ Investment ID Position
The Investment ID Position section displays the Total Investment ID Position.
This is a total of the participant’s investment ID position for the specified CUSIP and business date. This
total appears on the All Positions tab in the Other Positions Section under Investment ID.

. Investment 1D
The Investment ID section provides a listing of the individual Investment IDs for this participant, CUSIP,

and business date that make up the Total Investment ID Position displayed above.
Quick Tips

e Thelnvestment ID tab displays information for the business date that you chose as criteria for
your search or that you chose on the All Positions tab.

The Reorganization Tab

The Reorganization tab displays the reorganization positions for the specified participant ID, CUSIP, and
business date.
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Security Positions

Paricipant: 1250/4BC BROKER CUSIP: 350686556 / LI TEST CORF + Business Date: 02142012
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The Reorganization tab

The Reorganization tab is divided into two sections:

e Reorganization Positions
The Reorganization Positions section provides:
Total Net Addition (NA) Position
This is a total of the participant’'s Reorg NA position for the specified CUSIP and business date. This is the
total that appears on the All Positions tab in the Other Positions Section under Reorganization/Net
Addition.
Total Minimum Amount (MA) Position
This is a total of the participant’'s Reorg MA position for the specified CUSIP and business date. This is the
total that appears on the All Positions tab in the Other Positions Section under Reorganization/Minimum
Amount.

e  Reorganization
The Reorganization section provides a list of all the individual reorganizations for MA and NA accounts for
this participant, CUSIP, and business date.

Quick Tips

e The Reorganization tab displays information for the business date that you chose as criteria for
your search or that you chose on the All Positions tab.
The Stock Loan & Repo Tab

The Stock Loan & Repo tab displays the contra participant's IDs, stock loan positions, and repurchase
agreement positions for the specified participant, CUSIP, and business date.

Click here to open/close an image of the Stock Loan & Repo tab.
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The Stock Loan & Repo tab is divided into two sections:

e  Stock Loan and Repurchase Agreement Positions
The Stock Loan and Repurchase Agreement Positions section displays the following totals:
Total Stock Loan Position
This is a total of the participant’'s Stock Loan position for the specified CUSIP and business date. This total
also appears on the All Positions tab in the Miscellaneous Positions Section under Stock Loans.
Total Repurchase Agreement Position
This is a total of the participant's Repurchase Agreement position for the specified CUSIP. This total also
appears on the All Positions tab in the Miscellaneous Positions Section under Repurchase Agreements.

e  Stock Loan and Repurchase Agreements
The Stock Loan and Repurchase Agreements section displays a listing of all the individual Stock Loan
accounts and Repurchase Agreement accounts for this participant, CUSIP, and business date.

Quick Tips

e The Stock Loan & Repo tab displays information for the business date you chose as criteria for
your search or that you chose on the All Positions tab.

Releasing PDA Position

If you have position in your Pending Delivery Account (PDA) for a specific CUSIP, you can choose to release
some or all of your position in the account.

Note
To view your position in your PDA account, perform a position inquiry search and then click the All Positions tab.

You cannot release PDA position after the PDA cutoff time*.
In order to release PDA position:

e  You must have shares in your PDA account.
e  You must be authorized by your access coordinator to release PDA position.

.
After completing a Position

Inquiry search, click the
Release PDA tab.
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Releasing PDA
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To release PDA position:

1. Perform a position inquiry search.
For more information, see Entering Your Position Inquiry Search.
2. Click the Release PDA tab.
3. Inthe Release PDA Position field, enter the number of shares you want to release.
4. Click Release.
Settlement Web prompts you to confirm your intentions.
5. Click OK.
*For cutoff times, please refer to the Settlement Services Guide.

Note
The Settlement Events window on the Settlement Dashboard displays a list of settlement events, including cutoffs, that
have occurred within the current settlement cycle. For more information, see Events.

Position Inquiry 111



POSITION MOVEMENT

Settlement Web user guide

About Sub-Account Security Segregation

The Sub-Accounting Service allows you to protect securities on deposit at DTC by moving them from your
general free account to your segregated account. The securities remain segregated and unavailable for any
transactions until you authorize DTC to release them and return them to your general free account. Shares that
are in your segregated account will not be used for the following DTCC services:

. Transfers,
. Deliver Orders,
. Withdrawals, and

e Pledges.

To view segregated
shares, see Position
Inquiry - All Positions
tab.

To view sub account
serial numbers, see
Position Inquiry -
Segregation tab.
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You are able to move
positions between your

free and segregation
accounts.

Segregation allows you to protect fully-paid-for customer securities as distinguished by a serial number.

For more about security segregation, see the Settlement Service Guide.
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Note Seg-100 Account

You may deposit certain foreign-owned shares of communications, maritime, and specialized ownership issues
into segregation account #100 (seg-100) until acquired by a U. S. resident. You can move securities back and
forth between your general free account and your seg-100 account, as appropriate, to reflect changes in the
amount of certain foreign-owned and specialized ownership issues on deposit at DTC. To see details about
alien holdings in an issue and the seg-100 account, refer to the Settlement Service Guide.

About Memo Segregation

Memo Segregation is an inventory control mechanism or counter that allows you to protect fully-paid-for
securities in your general free or IPO control account. You can use Settlement Web to add and update the
number of shares that appear in your memo seg position for a given CUSIP.

Use Memo Seg when you need to secure positions within your free account, thus allowing you to protect
anticipated, fully-paid-for customer securities.

To view Memo
Segregation shares, see
Position Inquiry - All

Positions tab.
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difference between Free and
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Free Excess Position

The difference between your free position and your memo seg count is your free excess. In order for deliveries
to be processed from your account, there must be sufficient free excess position.
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Note

You may also set up standing instructions that automatically update or ignore your memo seg counter based on transaction
type. For example, you can opt to automatically increase your memo seg counter upon receipt of free and valued DOs
transferring to a customer account. To see details about the types of memo seg indicators you may set up, refer to the
Settlement Service Guide or contact your relationship manager.

Changing Memo Segregation Position

1. From the Settlement Web main menu bar, under Transaction Submission, select Memo Segregations.

Transaction Submission Commands | Profiles | Help| PBS Links

Memo Segregations

Day Deliver Orders

Future Dated Deliver Orders (NDOs) Colateral Moves (MA/MA)
Federal Reserve Deliver Orders Seftiement Transaction File Upload
Premium Payment Orders KMI Full Call Motice Input
| Security Payment Orders Collateral Loan Services
Account Segregation/Relsases Pledgor - Free/\Valued
Investment ID/Releases Pledgor - Federal Reserve Bank
Pledgor - Options Clearing Corporation

The Memo Segregation Input page appears.
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2. To add, remove, or replace shares in memo seg, select an action from the Action drop-down menu.
e To add shares to a memo seg position, choose “Add.” Your memo seg counter will increase.
e Toremove shares from a memo seg position, choose “Subtract.” Your memo seg counter will
decrease.
e To overlay a memo seg position, choose “Overlay.” Your memo seg counter will change to reflect the
new memo seg balance.

ﬁemn Segregation Position
Add - Your Memo Seg counter

ﬁ orec Settlement Services will iIncrease.
Subtract - Your Memo Seg
counter will decrease.

Home | Actvity | Posilon Cash andd Ralances Tranaecfeon Sl aeson i Comin

Memo Segregation Input Overlay - Your Memo Seg
i ey Satpien counter will change to reflect
FER—— the new Mamo Seg balance.
6 Vaicanen sucoessnu D ——

Participant ID 3 1351 FESa s
Be Total Free emo ey Free Dicesy
Fezznd At uantity CUP CUHP Descrpton P P b

FTLE SUENLEE MAle. 12 H MR

Eoecekeeee

| Lgei informatr= * By =

Click Retrieve to see
your Total Free,
Memo Seg, and Free
Excess position for
this CUSIP.

3. Type the number of shares to be moved and select a CUSIP.
4. Click Retrieve.
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The CUSIP Description, Total Free Position, Memo Seg Position, and Free Excess Position fields
are displayed. Here, you can examine your current memo seg positions before performing any action on
them.

5. Click Submit after you have adjusted any necessary position amounts. The page displays a confirmation
message and the number of orders successfully submitted.
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To see the updated memo seg balance, from the main menu bar, go to Position > Position Inquiry and
select the All Positions tab.

About Investment ID

Investment Identification segregates securities for the account of a firm, partner, or business into an Investment
ID account, and is used for reporting information to the IRS about securities purchased for investment
purposes. Investment ID transactions physically segregate securities into your Investment ID account until
instructions are received to release either all or a portion of the segregated securities. This release instruction
swings back the securities indicated, making this position now available for other activities.

The segregated shares will appear in your Investment ID account based on the trade date and the type of
investor (firm, partner or business) as indicated by the serial numbers below:

e 0100000 — 0199999 for firm,
e 0200000 — 0299999 for partner, and
e 0300000 — 0399999 for business.

Shares that are in your Investment ID account will not be used for the following DTCC services:

e  Transfers,

o  Deliver Orders,

e  Withdrawals, and
e Pledges.
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To view Investment ID
shares, see Position

Inquiry - All Positions
tab.

To view Investment
ID account serial
numbers, see
Investment ID tab.
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Segregating Investment ID Position

Use Investment ID (INID) to segregate securities purchased for investment purposes. Use the Release
function (RNID) to release these securities back into your General Free Account.

1. From the Settlement Web main menu bar, under Transaction Submission, select Investment
ID/Releases.

Transaction Submission Commands

Profiles | Help [ PBS Lin

Day Deliver Orderz Memo Segregations

Future Dated Deliver Orders (NDOz) Collateral Moves (MASNA)
Federal Rezerve Deliver Orders Settlement Transaction File Upload
Premium Payment Orders MK Full Call Motice Input

I Security Payment Orders Collateral Loan Services
Account Segregation/Releazes Pledgor - Free/Valued

Inwe=ztment ID/Relsazes Pledgor - Federal Rezerve Bank

Pledgor - Optionz Clearing Corporation

T

1500
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The Investment Identification Input page appears.
2. Click the INID radio button.

Note

You can segregate position for multiple CUSIPs at once. However, you can only perform one action per submission.
The default is INID Investment Identification.

3. Enter the Quantity and CUSIP, select the Investment Type, and use the calendar tool to select the Date
of Purchase. Click Retrieve to display CUSIP details.

Home | Actraty Cash and Balanonrs TransacBon Submission Profles | Help | PES Links

Investment ldentification Input
Selact the left

radio button to
segregate

Investment ID
position.

Hame = Nvestment D dgh Heip ) Frint Resuls

e = Reguired Fuie

| i} Record 1is pending Deliverer Aumotizaljjp-,

Parmcipant 10 e 1250

R Risioiss of mvestmen eatifeation

I::’r‘n Gttty # CUSIF 3 CUSIF Description S N“* Free Position ""'m““"mm""“
1 ] BEEEBEBES 3J LITEST COaP - DAM 2013 IE 1 5T 212 447 :
3
. Select the
. investment Use the calendar
. type from the tool to select the
. drop-down list. date of purchase.
’ =Y

Click Retriewve to display
CUSIP details. Click Submit
to send investment ID
segregation instructions to
DwC.

L 41 The Depository Trusi & Clea;

Information appears in the CUSIP Description, Free Position, and Investment ID Position fields.
4. Adjust any position amounts (if necessary) and click Submit to send investment ID segregation
instructions to DTC.

Home | Acivsty I’-Jslum| Cash and Balances fransacBon Submesson Commands Profiles Iit:ipf PBS Links

Investment Identification Input

Hixre nyvewimen D ge Hap (o Pret Resuls
& » Bequren Pl
@  Trensaction is perding Deliverer Autharization
i 1 hansachions submitied Suocesshily
Participant ID 3 1250 FTE Pa21 Comments
7 WO pvesiment Mertfcaton | RAD Reisase of Bvestment ensficasin
e ousnenyk CumR % CUSIP Deatription "“"""“:" =1 "'* Fre Posttion sz
| al = ®
4 —g _
MM -

The page displays a confirmation message and the number of orders successfully submitted.
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Releasing Investment ID Position

Use Investment ID (INID) to segregate securities purchased for investment purposes. Use the Release
function (RNID) to release these securities back into your General Free Account.

1. From the Settlement Web main menu bar, under Transaction Submission, select Investment
ID/Releases.

Transaction Submission Commands | Profiles | Help | PBS Lir
Day Deliver Orders Memo Segregations
Future Dated Deliver Orders (NDO=) Collateral Mowves (MAMA)
Federal Rezerve Deliver Orders Settlement Transaction File Upload
Premium Payment Orders MKI Full Call Motice Input
I Security Payment Qrders Collateral Loan Services
Account Segregation/Releazesz Pledgor - FreeMalued
: Inveztment ID/Aeleazez Pledgor - Federal Reserve Bank
Pledgor - Options Clearing Corporation
AT
KT R N

The Investment Identification Input page appears.
2. Click the RNID radio button.

Note
You can release position for multiple CUSIPs at once. However, you can only perform one action per submission.
The default is INID Investment Identification.

3. Enter the Quantity, CUSIP, and Serial Number, and use the calendar tool to select the Date of
Purchase. Click Retrieve.

Notes

e Inthe Serial Number field, indicate the type of investor (firm, partner or business) using the serial numbers
below:

o 0100000 — 0199999 for Firm,
o 0200000 — 0299999 for Partner, and

o0 0300000 — 0399999 for Business.
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Commands Help | PES Links fgr 18, 20773 - Bl 05 AN EOT

Home | Activity | Posibon | Cash and Balances Transaction Submission

Investment identification Input

Select the right radio
button to release
Investment ID position.

Home = Ireesiment D & Help |5 Print Resuls

# = Required Fisld

| Use the calendar tool
to select the date of
purchase.

| O Record 1is pending Deliverer Authorizaon.

Participant 1D 1250 FTS F& ¥

—
™ 4D mwestment ershicaten | AND Releast of vestment dentication

::‘n Quansy CUSIP & CUSP Description I Serial Number & | mm*
i 40 BEBGIGBEG il LITEST CORF « 1. 103001 AT IEH 1,967,212, 447 Q
, = —~ . i
2 Input the appropriate
4 serial number to indicate
5 the type of investor.
s
7 =
: Click Retrieve to display
CUSIP details. Click &

Submit to send
investment ID release
instructions to DTC.

@ 31 The Depository Trust & Clesrng Corpors,

Information appears in the CUSIP Description, Free Position, and Investment ID Position fields.
4. Adjust any position amounts (if necessary) and click Submit to send Investment ID release instructions to
DTC.

Hams | Aty | Position | Cash and Balances Transaclion Submission Commandts | Profies | Help | PES Links | Apr 18, 2013 - 557,16 AM EDT

Invesiment Identification Input

Hore o Evesstment © “ Falp 5 Pt Beestn

W a Haquresd Fed

AF  Transackon is pending Delvener Authonzaion
4 1 ransadions submilied Successhully

Participami 10 a3 (1252 FTE P& &1 COmments

™ WD yvmstmest entficaten. ™ RNID Aeisase of nvesirect deifcaton

Rhe Dt o Investment Id
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The page displays a confirmation message and the number of orders successfully submitted.
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About Collateral Moves (MA/NA)

The Collateral Moves MA/NA option allows you to control your securities designated as collateral by
reclassifying specific quantities of an issue as either Minimum Amount (“MA”; non-collateral) or Net Additions
(“NA”; collateral). This can occur either intraday or during night cycle processing and may include IPO issues.

Before processing a transaction, DTC verifies that the deliverers and receivers collateral monitors will not
become negative as a result of the transactions completion. If the transaction would cause either party to have
a negative collateral monitor and thereby be under collateralized, the transaction will pend for a deficiency in
that party’s collateral monitor.

For more information, refer to the Settlement Service Guide, Risk Management Controls chapter.
The Settlement Web Collateral Moves (MA/NA) Option

You can submit instructions to DTC to reclassify as collateral a specific quantity of an issue previously
classified as non-collateral. This results in a Collateral Monitor credit equal to the collateral value of the
reclassified securities. Conversely, you can reclassify collateral securities as non-collateral.

Warning!
Consider the implications of classifying your securities as collateral. Collateral can be used to support your debt and
therefore can be liquidated by DTC if you are unable to pay your settlement obligation.

Reclassify Securities as Collateral and Non-Collateral (MA/NA)

Use the Collateral Moves function to control your collateral by reclassifying specific quantities of an issue as
either Minimum Amount (“MA”; non-collateral) or Net Additions (“NA”; collateral).

1. From the Settlement Web main menu bar, under Transaction Submission, select Collateral Moves
(MA/NA).

Settlement Services

Cash and Balances Transaction Submission Commands | Profiles |Help | PBS Lin:

Day Delver Orders Memo Segregations

Future Dated Deliver Orders (NDOs) || Collateral Moves (MAMNA) |

Federal Reserve Deliver Orders Settlement Transaction File Upload
Premium Payment Orders IPO Tracking Update
Securty Payment Orders Stock Loan/Repo Adjustments Input
Account Segregation/Releases Worthless Secunties Movemeant
© DYNA - Day Investmant ID/Releases Might COD for Muni Bearer Bonds i
J O DYMA - Day MMI Full Call Motice Input

The Collateral Moves (MA/NA) page appears.
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Click a radio button for the action you are performing:

e Click DYNA — Attempts to transfer position from Net Additions to Minimum Amount to reclassify
shares as Non-collateral in the current day cycle (Decreases Collateral).

e  Click NTNA —Attempts to transfer position from Net Additions to Minimum Amount to reclassify
shares as Non-collateral in the following night cycle (Decreases Collateral).

e Click DYMA — Attempts to transfer position from Minimum Amount to Net Additions to reclassify
shares as collateral in the current day cycle (Increases Collateral).

e  Click NTMA —Attempts to transfer position from Minimum Amount to Net Additions to reclassify
shares as collateral in the following night cycle (Increases Collateral).

Home | Actwy | Posmon Can are] Halancos T fwen. Sater . s Comenands | Proféos | Hotp PES Links

Collateral Moves (MANA)
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Enter the Quantity and CUSIP for any issues that you want to reclassify. Click the IPO and/or Prevent
Pend boxes if applicable. Click Retrieve.
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Profiies | Help | PES Links
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Check the IPO
box if this is an
IPC issue.

n

Enter Quantity and

CUSIP number.
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Click Prevent Pend to
prevent a daytime
reclassification from
recycling. (Day
Transaction Only).

Lisgal intermation | Privacy Pelicy

Information appears in the CUSIP Description, MA Position, and NA Position fields.

Note

DTC verifies that the deliverers and receivers collateral monitors will not become negative when the transaction
completes. If the transaction would cause either party to have a negative collateral monitor and therefore be under

collateralized, the transaction will pend.

The page displays a confirmation message and the number of orders successfully submitted.
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Adjust any position amount (if necessary) and click Submit to send the collateral reclassification to DTC.
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SECONDARY TRANSACTION APPROVAL

About Secondary Transaction Approval

The Secondary Transaction Approval function provides participants with the option to route Settlement Web-
entered transactions to a queue for approval or cancellation prior to being submitted for processing at DTC.
This occurs within your own company and helps minimize unauthorized transactional activity.

Any or all of the below transaction types are eligible to route to the Secondary Transaction Approval queue:

e  Deliver Orders,

e  Payment Orders (Premium and Security),

e  Memo Segregations,

e  Segregations and Release of Segregations,

. Investment IDs and Release of Investment IDs, and
e  MA/NA position movement.

e Collateral Loans

e  Stock Loan / Repo Adjustments

Firms can choose to route transactions entered via the screen and/or upload function of the Settlement Web to
this queue, and can opt to include free and/or valued transactions (if applicable).

Understanding Secondary Transaction Approval
Profiles

Any firm wishing to route transactions to the Secondary Transaction Approval queue must first create a profile
for the relevant transaction types and submission types. Refer to About Secondary Approval Profiles and
Creating and Updating Secondary Transaction Approval Profiles for more information on creating profiles.

The Queue

Once a profile has been created and approved, the transaction types selected will begin routing to the queue
immediately. Properly provisioned users will be able to review, approve, and cancel any transactions pending
secondary approval, including options for bulk approval. Additionally, the queue includes advanced sort and
filter tools and full audit trail details for each item.

Important!

Transactions pending approval will not be submitted for processing until the transaction has been approved in the queue.
Approvals must be performed by the transaction type’s cutoff time. Future settlement date transactions may be approved
up until the cutoff time on the specified delivery date.
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About Secondary Approval Profiles

To require secondary approval for transactions, you must first establish a Secondary Transaction Approval
profile. After your profile has been created and approved, the transaction types you’ve chosen will begin
routing to the queue for approval immediately.

Options include:

Transaction Type Free Valued
Deliver Orders 1 Free Valued
Payment Orders 2 Valued
Segregations/Releases Free
Investment IDs/Releases Free
Memo Segregations Free
Collateral (MA/NA) Moves Free
Collateral Loans Free Valued
Stock Loan / Repo Adjustments Free

Your Secondary Approval profile may be set up for:

e Transactions entered via the Settlement Web browser, and/or
e  Transactions uploaded to the Settlement Web via a .CSV file to the Settlement Transaction File
Upload service.

Immediate Activation

You can create and update your profile at any point during the day for immediate implementation upon
approval.

Welcome

The Pending Approval tab shows
newly created or updates to profiles.

Home Secondary Transaue  Appiovor | 1omies @ elp = Print

Fctive Pending Approval History

Search Criteria 4 = required Field

The History tab shows the audit
details of Rejected or Expired profiles.

Participant 1D s
1250 X

© 2011 - 2018 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu
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Note
Properly provisioned users may approve and reject profile adds/updates on the Pending Approval tab.

Profile Updates and Audit History

You can update an existing profile by adding a new profile that overwrites it. Once approved, the profile moves
from the Pending Approval tab to the Active tab. The old profile then appears in the History tab as “Expired.”

Audit
[l Secondary Transaction Approval Profile Audit Information
| Time g‘i;]““m » Action Performed | Comment Transaction Status
i Tue 5, Mar 2013 - :.07:53 AM EST 00001234 Added Pending Approval
Tue 5, Mar 2013 - 9:11:37 AM EST 00001234 Approved Active
Mon 22, Apr 2013 - 10:10:50 AM EDT 00001234 Expired Expired

Secondary Transaction Approval 127



Settlement Web user guide

Creating and Updating Secondary Transaction Approval Profiles

Topics on this page include:

e  Searching
e Adding and Updating Profiles
e  Audit History

Searching

1. From the Settlement Web main menu bar, under Profiles, click Secondary Transaction Approval
Profiles.

DT:C ‘ Settlement Services

Cash and Balances Transaciion Sub

Secondary Transaction Approval

Home = Secondary Transaction Approval Profiles Limits Configuration @ Help = Print
Active Pending Approval History Wind Down Limits
Valued Pledge
Search Criteria = Required Field MMI Issuance
Free Transaction Forced to RAD
Participant ID s Free MMI Bypass RAD
1250 Global Free Pledge Forced to RAD

Bilateral Free Fledge Forced to RAD

@ 20111 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

The Secondary Transaction approval page appears.

DT:: ‘ Settlement Services

Secondary Transaction Approval

Home = Secondary Transaction Approval Profiles (7] Help Q Print

Active Pending Approval History

Search Critesia 4= Required Field

P::;Emmm* The Active tab shows the
profile currently in effect

=
©2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

2. To retrieve your profile, click Search.

Adding and Updating Profiles
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1. Ifthere is no profile established under this participant ID, you are prompted to create a profile. Click Add
Profile.
If there is a profile established, you can make updates to it. Click Add/Modify Profile.
The Add Secondary Transaction Approval page appears (for both Add and Modify).

Add Secondary Transaction Approval Profile

Add Secondary Transaction Approval Profile

Participant ID : 1258

Ineut T!ﬁ : Manual Ingut TxE H Ueload
Tree  walizd Tree  valed
Ch i \ Transaction Type A Al Transsetion Type o G Choose from
00SE from O 0 0 uploaded
manual entry Delver Orders M 9 Deliver Orders M| & fransactions
transactions Payment Orders O Payment Orders O here
here. of of

IDs/Rel of | tment 1IDs tent 1D of IDs

\ Meme Segregations. Memo Segregations

Collatersl Moves (MAMNA) Collsteral Moves (MANA)

Pledge Fledge
Release Request O Relesse Request
QOCC Free Fledge OCC Frea Pladge
OCC Options Releasa Of Depasit Requast OCC Opfions Release Of Deposit Raguest
Federsl Reserve Bank Fres Pladge Federal Reserve Bank Free Pledge

Federal Reserve Bank Releasa Request Federsl Rezerve Bank Release Request

5 [ o o o Y S [ LS LY
O

HOOOO0oOOoOORXE
O

Stock Loan/Repe Adjustment Submission Stock LoanRepo Adjustment Submission

Add Comments Section .
245 Characters max. To indicate
secondary approvals
= are required, click the

checkbox nextto a
transaction type.

2. Select the transaction types you wish to include and type a comment (if applicable). Click Add Profile.
The page displays a message that the profile is Pending Approval.

Add Secondary Transaction Approval Profile

w Deliverer Profile Added. The profile is currently in Pending Approval Status awaiting Secondary Approval. |

Add Secondary Transaction Approval Profile

Important!
In order to proceed, another user must approve the profile. Properly provisioned users can review, approve, or reject new
and updated profiles on the Pending Approval tab.

3. To approve the profile update, a different (and properly provisioned) user must log into the pending
approval tab and click Approve.
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Wel
DT c c Settlement Services o

Testuser@d

ash and Balan: Tran:

Secondary Transaction Approval

Home > Secondary Transaction Approval Profiles @) Help & Print

Active || Pending Approval || Histery

Search Criteria = required Field

Participant 10 %
1258

| search [l Reset |

Participant |D : 1258/FTE AIC #5

Input Type : Manual Input Type : Upload

Transaction Type Free Valued Transaction Type Free Valued

Deliver Orders L4 v Deeliver Crders L4 L4

Payment Orders Fayment Orders

g =1 of Segregstions v SegregationsiRelease of Segregations v
1t 1D of I IDs | w I ID: of tiDs v
Meme Segregstions v Memo Segregations v

Collateral Maves (MANA) Collsteral Maves (MAMA)

Pladge Fledge

Release Requast Relesse Request

OCC Free Pladge OCC Free Fledge

OCC Cptions Release Of Deposit Request QCC Options Release Of Deposit Reguest

Federal Reserve Bank Free Plzdge Federal Reserve Bank Free Pledge

Federal Reserve Bank Release Request Federsl Reserve Bank Release Request

Stock Loan/Repo Adjustment Submission v Stock Loan/Repo Adjustment Submission v

Approve/Reject Comments
Section

245 Characters max.

Welcome
DTC c Settlement Services

Testuser@d

Secondary Transaction Approval

Home > Secondary Transaction Approval Profiles @ Help & Print
Active Pending Approval History
Search Criteria 4 = recuirea Fiew
Participant ID %
1258
=3
| s Deliverer Profile Approved. The profile is currently in Active Status. Navigate to Active Tab fo View the Profile. |

@ 2011 - 2020 The Depository Trust & Clearing Corpor

n | Legal licy | Menu

Your profile appears on the Secondary Transaction Approval Active tab.
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DT:: ‘ Settlement Services

Secondary Transaction Approval

Home > Sacondary Trsnsaction Approval Profiles

Welcome

Testusen@dtce.com

Feb 5, 2020

@) Help

13 PM EST

=) Print

| Active | Pending Approval History

Search Criteria & = Required Fieid

Participant ID
1258 X

[scorcn [ et

Active Profile

Participant ID : 1258/FTS A/C #5
Input Type : Manual

Input Type : Upload

Transaction Type Free Valued Transaction Type Free Valued -
Deliver Orders o o Deliver Ordars L v
Fayment Orders Payment Orders
Segregations/iRelesse of Segregations v greg Release of Segregations v
o of it IDs v it |Ds/1 of In IDs v
Mema Segregations ] Meme Segregations v
Collateral Moves (MA/MNA) Caollateral Moves (MA/NA)
Fledge Fledge
Release Request Release Reguest
OCC Free Pledge QCC Free Pledge
OCC Options Release Of Deposit Request OCC Opticns Relesse Of Deposit Request
Federal Reserve Bank Free Pledge Federal Reserve Bank Free Fledge
Federal Reserve Bank Release Request Federal Reserve Bank Release Request
Stock Loan/Repo Adjustment Submission v Stock Loan/Repo Adjustment Submission v 4

Add/Modify Profile Delete Profile
® 2011 - 2020 The Depository Trust & Clearing Corporation | Legsl Information | Privacy Policy | Menu

The transaction types you indicated in the profile are routed to the queue in the Secondary Transaction
Approval queue for approval.

Audit History

To see Audit details for the updates made to this profile, click Audit.

Audit
Click the link to see any Comments.
Time Af:‘tinn Action Performed Comment ‘ Transaction Status
Sign On Id
Wed 16, Oct 2019 - 12:20:51 AM EDT d00490g9 Added Comments Pending Approval
Wed 5, Feb 2020 - 3:26:54 PM EST d0014008 Approved Active

To see Rejected or Expired profile updates, click the History tab.

You can page through the update history by clicking the Page * and L buttons.
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Welcome
DT: c Settlement Services Testuser@dtce.com

Secondary Transaction Approval

Home = Secondary Transaction Approval Profiles (77 Help L'=.| Print

Active Pending Approval History

Search Criteria 4 = required Field

See history for Expired and Rejected profiles.

Participant ID % Status

1258
Click to page through

profile history results.

Historical Profiles ‘

Participant ID : 1258/FTS A/C #5 Expire Date : 2020-02-05 15:26:54.827240
Input Type : Manual Input Type : Upload
Transaction Type Free \alued Transaction Type Free alued -
Deeliver Crders. v v Deliver Ordars v v
Fayment Orders Payment Orders
Seg of Segreg ] Rel of Segragati v
tment IDs/Rek of | it IDs. v I it IDs/Relk ofIr t it IDs v
Memo Segregstions v Memo Segregations v
Collatersl Maoves (MAMA) Collateral Moves (MA/MA)
Pledge Fledge
Release Request Release Request
OCC Free Fledge DOCC Frea Pladge
DCC Opfions Release Of Deposit Reguest OCC Options Release Of Deposit Request
Federal Reserve Bank Free Pledge Federal Reserve Bank Free Pledge
Federsl Reserve Bank Release Request Federal Reserve Bank Release Request Vv
Stock Loan/Reoo Adiustment Submission v Stock Loan/R Adiustment issil v

Page1 | »

E 2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

Searching for, Approving, and/or Cancelling Transactions in the
Queue

Topics on this page include:

e  Searching
e  Approving and Canceling Transactions

Searching

Properly provisioned users can review, approve or cancel transactions routed to the Secondary Transaction
Approval queue.

To search for transactions in the queue:

1. From the Settlement Web main menu bar, under Activity, click Secondary Transaction Approval
Inquiry.
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DTCC

Cash and Balances

Activity Inguiry
Secq Journal History

Home = Fending Activity

RAD Transactions
Searcl rsp Snapshot Inquiry

Settlement Services

Welcome

testuser@dtcc.com

[romes [rop [resio |

Transaction Submission
IMS Transactions

Commands

Total Recap by Transaction Type

Total Recap By Asset Within Transaction
Type & e
ID Receiver Recap

ID Receiver Authorization Override

—| Secondary Transaction Approval Inquiry

Transacfion Authorization

Particip Secondary Approval for Adjustments
1250
Submis

IPO Tracking Inquiry

Stock Loan/Repo Adjustments Inquiry
Settlement Transaction File Upload Inguiry
MMI Full Call Notice Inquiry

EZE i Tracking

Collateral Loan Services - Pledgor Inguiry

m Collateral Loan Services - Pledgee Inquiry

IPA Decision Making Application

Staging Area Pending Issuer Funding

Browse By Delivery Date ‘ree | Valued Transaction Status

Display Type
Transacfion Release All e Al MG

® List (I Grid () Excel

Prioritized Transaction Summary ‘onfra

Prioritized Summary By CUSIP

Prioritized Transaction Inquiry
Possible Duplicate Deliveries Inquiry
ID Net Transaction Inquiry

Same Day Funds Settlement
Failure List

Issuer Failure Processing
Secondary Approval

Issuer Transactions Preview

The Secondary Transaction Approval page appears.

DTCC

Secondary Transaction Approval

Home = Secondary Transaction Approval

Settlement Services

m Cash and Balances

Welcome
er@d

Submission

[Cormarss [ |

Search Criteria 4 = Required Field

Ql

Participant ID s T Type Input Method Free | Valued Transaction Status Display Type
1250 [ v| [an v A~ Al V]| ®ist O orid O Excel
Submission Date Cusip Submitter 1D Contra

© 2011 - 2018 The Depos

Click Search after you
have finished entering your
search criteria.

Select a Display Type for your search
results. Use List for approving/canceling
individual transactions, Grid to filter the
results, or Excel to export the results.

| Legal Information | Privacy Policy | Menu

2. Select the search criteria. You can limit your search with any combination of these search criteria.

You can further refine your search using the Transaction Type, Input Method, Free/Valued,

Transaction Status, Submission Date, CUSIP, Submitter ID, and Contra fields. The more you refine

your search criteria, the more specific your search will be.

Select a Display Type radio button to indicate how you want to view your search results:

e List displays the search results in a static table that allows you to approve and/or cancel individual
transactions in any combination. It contains up to 20 transactions per page.

e  Grid displays the search results in a scrollable table that can be filtered by column name and can
contain up to 100 records per page. Comments are shown for each transaction in the search results.
The results can then be approved or canceled individually or in bulk.

e  Excel exports the search results into an Excel spreadsheet, containing up to 2,000 records per
sheet.

Click Search.

Your query results appear at the bottom of the page. These are the transactions that you may approve or

cancel.

Secondary Transaction Approval
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List View:

Welcome

r@dtc

D T l: l: Settlement Services
[y | Poston | Goshand s | rarsacon submason | Gommancs | potes | e | pes ke |

Secondary Transaction Approval

Heme = Secondary Transaction Approval & Help & Print
Search Criteria s = Required Field

Participant 1D # Ti Type Input Method Free / Valued T Status Display Type

1250 [an V| [an v o [ar v Pending Approval V| (®) ist () Grid () Excel

Submission Date CuUsIp Submitter 1D Contra

Em £

Search Results

I@ This is the last page of data that salisfies your search criteria |

Displaying 4 items

Approve or cancel individual ~ antiy Amount Contra Status :l'bl‘amﬂ
T transactions hera.
Transacfion Details
Pendin
868656866 10 0.00 1260 9 Dooeroor
|:| D Approval
DYMNA
Pendin
B68EE6866 10 0.00 1260 9 Dooeroor
] | ment ID Approval
COMMEMTS: Test Participant, INVSTMNT TYPE: FIRM, DT OF PURCHASE: 06/25/2018
Pendin
SE3E86866 10 0.00 1260 a Dooe1007
|:| D Approval
COMMEMTS: Test Participant, SERIAL NBR: 1
Pendin
BE3686866 10 10.00 1260 . DO0&1007
|:| |:| Approval
DLWR ACCT: Test Broker, RCWR ACCT: Test Receiver, SD: D6/25/2018, COMMENTS:
Submit Reset

® 2011 - 2018 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

Submission
Timestamp

2018-08-25
13:52:45 04333

2018-08-25
13:50:52.06273

2018-08-25
13:50:18 265061

2018-08-25
13:47:41.550333

Reason
Cod
Manual
ooo 06/25/2018
Entry
Manual
ooo 0672572018
Entry
Manual
ooo 06/25/2018
Entry
Manual
D3 06/25/2018
Entry
Page 1
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DTCC

Settlement Services

Secondary Transaction Approval

Welcome

Home = Secondary Transaction Approval @ Help & Print
Search Criteria %= Required Field
Participant 1D s Transaction Type Input Method Free / Valued Transaction Status
1250 [an | [an M [Pending Approval v
Submission Da Cusip Submitter ID Contra
Search Reset
- - Search Results area
d Ap E Re as o 018 9:06 P Customize Gridw Bulk Approve ACmd
Filters | Apply [l Reset | Page 10f 1 v
Cusip Quantity Amount Contra | Status Submitter ID Submission Timestamp ‘R:'eadscn Input Type Brocessing
Tr T ode ate
Type Right-click on any individual
Comments
transaction to approve or
Cal Moves 863636866 ! ‘_ cancel it. 00061007 |2018—GG—25 13:52:43 04398 |DGG |Manual Entry |E|E."2512D18
(MAMNA) Approve Transacfion |— %
63636866 | oancel Transaction [ 1280 [Pending Approval |poos1007 [2018-06-25 13:50:52.06273 000 [ Manual Entry [06/25/2018
Investment ID
Test Participant
sogeEeses |10 ln.oo [ 1260 [Pending Approval |poos1007 |2012-06-25 13:50:18.265061 | 000 | Manual Enry |06/25i2015
b Test Participant
Deliver Order  |B68686866 |10 |10.00 [1260  [Pending Approval |poos1007 |2012.06-25 13:47:41 550333 030 | Manual Entry 0672512015
Excel Spreadsheet:
H ©- = Secondary Transaction Approval_1529949611759009125.xls - Excel Hancox, KristenB. — [5] *
Home Insert Page Layout Formulas Data Review View ACROBAT Q Tell me what you 9. Share
5% . m -
- Arial & -|A A . 2
By - o~
B I U~ - Protect vt
= L - = Format ~ M
Clipboard = Font [F] Alignment Protection Mumber Styles Cells Editing S
E2 " x v fx 1260 A
o DTCC Classification: Not set # »
A B C D E F G H | J K -
1 | Transaction Type CUSIP | Quantity| Amount| Contra Status Submitter ID| Submission Timestamp |Reason Code|lnput Method| Processing Date
2 I Col Moves(MA/NA) 10 0.00 1280 |Pending Approval| DO0S1007 2018-06-25 13:52:48.04258 o000 Manual Entry 06/25/2018
3 I )] 10 0.00 1260 |Pending Approval| DO0S1007 2018-08-2513: 206273 o000 Manual Entry 06/25/2018
4 Segregation 10 o.00 1260 |Pending Approval| D00OE1007 | 2018-08-25 13:50:18.265061 ooo Manual Entry 064/25/2018
g Deliver Order 10 10.00 1280 |Pending Approval| DO081007 | 2018-06-25 13:47:41.550333 030 Manual Entry 06/25/2018 -
Secondary Transaction Approval_ 4 »

Approving and Canceling Transactions

Transactions can be approved and/or cancelled in the both the List and Grid display types. Note that only
transactions with a Pending Approval status are eligible for approval or cancellation.

Secondary Transaction Approval

135



Settlement Web user guide

Using the List Display Type

1.

Once you've searched for a transaction (or group of transactions) to approve using the List display type,
you can approve or cancel any combination of transactions or the entire page at once. Click the check box

next to each transaction that you want to approve or cancel

Click the left check box to approve a transaction.
Click the right check box to cancel a transaction.
You can select or deselect any or all of the transactions on the page for approval or cancellation.

Welcome

D T : l: Settlement Services testuser@dtcc.com

Secondary Transaction Approval

Heme = Secondary Transaction Approval @ Help = Print

Search Criteria 4 = Required Field

Participant ID s T ion Type Input Method Free | Valued T ion Status Display Type
1250 Al v [an v A v [Pending Approval | @) pist () Grid () Excel

Submission Date cusip Submitter 1D Contra

S

Search Results Activity wiComments Lens | v |

I@ This is the last page of data that satisfies your search criteria. |
Displaying 4 items Page 1
Approve or cancel individual . . - - Submitter Submission Reason nput Processing
R PP Cuantity Amount Contra Status D B o Method Dat
Action transactions here. imestamp Code Method ate

Approve Cancel
Transaction Details

353696566 10 0.00 Pendind | brret007 201E0e-2s oo MR genennis
O O Col MovesiMAINA) ) 1260 Approval 13:52:45 04598 Entry -
DYNA
858696666 10 0.00 Pendin | bet007 21E06-23 oo M penennis
O (] nvestment 1D ) i Approval 13:50:52 06273 Entry .

COMMENTS: Test Participant, INVSTMNT TYPE: FIRM, DT OF PURCHASE: 06/25/2018
Pending 2018-08-25 Manual

868686566 10 o0oo 1260 00061007 ooo 06/25/20138
D |:| Approval 13:50:16.265081 Entry
COMMENTS: Test Participant, SERIAL NBR: 1
- —_— b, o Pendin 201 Byt Ml
At L W 1686267 Moy i d N ionn e aa AT gy | 20 P, GO

After you have selected the transactions you want to approve or cancel, click Submit at the bottom of the
page.

o y T -—-W — S —
Ak . rﬁ b s B ™ s s i,
5636666656 10 10.00 e 0 ponetoor 2018-06-25 co ™™™ gensenis
P : Approval 13:47:41.550333 2 Entry 2
Dehlver Order
DLVR AGCT: Test Broker, RGVR ACCT- Test Receiver, SD: D6/25/2018, COMMENTS:

Page 1

© 2011 - 2018 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

You will see a success or failure message at the top of the page after the approvals and/or cancellations have
been submitted.
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Using the Grid Display Type

1. Once you've searched for a transaction (or group of transactions) to approve or cancel using the Grid
display type, you may approve transactions individually or in bulk.
Grid Individual Approvals - To approve individual transactions, right click on an original transaction and
select Approve or Cancel.

Welcome

D T l: l: Settlement Services

[ostion [ Gash and Setances | Transaction Submission

Secondary Transaction Approval

Home = Secondary Transaction Approval (7] Help g;; Print

Search Criteria 4 = Required Field

Participant ID % Transaction Type Input Method Free [ Valued Transaction Status Display Type
1250 [An v [an v [anr v [Pending Approval v| () jat @ Gria () Excel
Submission Date  CUSIP Submitter 1D Contra

&Y

[ scrcn [ et

2 da 3 Ap ea Re as o 013 9:06 P D Customize Gridw Bulk Approve ACmd
Filters | m == Page 1 of 1 v
Right-click to approve an individual ; A Reason Processing
Cusip Qua . . . . Submitter 1D Submission Timestam Input Type
Tr H transaction in Grid view. p Code PULTYPE I Date
Type
Comments
Gol Moves 563686566 — L 1260 |F'ending Approval |DUE|61DD? |2G15—GG—25 13:52:43 04888 |EIGG |Manual Entry |E|6.f25f2018
(MAMA) Approve Transaction
vestment o |352656068 Cancel Transaction | 1280 |Pending Approval |Doos1007 |2018-06-25 13:50:52.06273  |ooa | Manual Entry | 0612512013
n |4
Test Participant
868636866 |10 [0.00 [1280  |Pending Approval |Daog1007 |2012-06-25 12:50:18.265061 | 000 | Manusl Entry | 0612512015
b Test Participant
Deliver Order | 388686865 |10 [1000 [1260  |Pending Approval |poos1007 |2012.06-25 13:47-41 550333 030 | Manusl Entry | 062512015

Grid Bulk Approvals - Select either Bulk Approval or Bulk Cancel from the drop-down menu in the top
right corner of the grid. Click Cmd.
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DTCC

Settlement Services

Welcome

Home > Secondary Transaction Approval @ Hep & Print
Search Criteria 4 = Required Field
Participant ID % T Type Input Method Free | Valued Transaction Status Display Type
1250 [an | [An w| o [an ¥ Pending Approval V| (D) ist @) Grid () Excel
Submission Dat cusip Submitter ID Contra
econd a App a R 0 0 p D Customize Grid- Bulk Approve ACmd
Filters | | Apply | Page 1 of 1 v
. § - . zing
CUsIP Quanti Amount Contra Status Submitter ID Submission Timestar
Transaction v ‘ Select Bulk Approve or Cancel
Type and click Cmd in Grid view.
Comments
Col Moves 268636365 | 10 | .00 | 1250 | Pending Approval | DODE1007 2018-06-25 13:52:43.04305 | ooo | Manual Entry ‘ DE/25/2018
(MAINA)
B63686366 1D [o00 [1260  [Pendingapproval  [Dooetno7 [2015-06-25 13505208273 [o00 [ Manual Entry [0erz5r2018
Investment ID
Test Participant
s . 2eg6a6acE |10 [ooo [ 1260 |Pending Approvel |Doosi007 |2015-06-25 13:50-18.265081 | 00D | Manual Entry | D6/25/2012
egregaion
areg Test Participant
Deliver Order |B68686866 |10 [1000 [1260  [Pending Approval  [po061007 [2015-06-25 13:47:41.550332 030 [ Manual Eniry | 062512018

Your transaction(s) display in the Command Center window. You can select or deselect any or all of the
transactions in the grid which are eligible for processing. To process the approvals or cancellations, click

Submit Command.

Bulk Secondary Transaction Approval

Command Center

Command : Approve

Submit Command

All Transaction CuUsIP Quantity Amount Contra Status Submitter ID
Type

Col Moves Pending

[ 63686566 10 0.00 1260 00061007
(MAMA) Approval
Investment Pending

1% 666686866 10 0.00 1260 00061007
[n] Approval
Pending

Wl | seoregation | 858635866 10 poo | 1260 DODE1007
Approval
Pending

El Deliver Order | 863636866 10 10.00 1260 DOD61007
Approval

Close

Submission Reason Input Type Processing Command
Timestamp Code Date Status
2018-08-23 Manual
ooo 06/25/2018
13:52:48.04893 Entry
2018-08-25 Manual
ooo DE/25/2018
13:50:52.06273 Entry
2018-08-23 Manual
ooo 06/25/2018
13:50:18.265061 Entry
2018-08-25 Manual
030 06/25/2018
13:47:41.550333 Entry

A confirmation message displays showing the number of transactions successfully submitted.

Secondary Transaction Approval
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Commands Processed :

4 Approve Commands Processed with 3 Submitted and 1 Rejected.

All  Transaction
o Type

Col Moves
,

(MAMA)

Investment

,
ID

L4 Segregation

~  Deliver Order

Cusip

B68656566

868666566

B68656566

868666566

Quantity Amount Contra

10

10

0.00

0.00

0.00

10.00

1260

1260

1260

1260

Status

Pending
Approval
Pending
Approval
Pending
Approval
Pending

Approval

Submitter ID

DODE1007
DODETDOT
DODE1007

DODETDOT

Close

Submission
Timestamp

2018-08-25
13:52:48 04898
2018-06-25
13:50:52.06273
2018-08-25
13:50:18.265061
2018-06-25

13:47:41.550333

Reason Input Type Processing
Date

Code

oo

Q30

Manual
Entry
Manual
Entry
Manual
Entry
Manual

Entry

06/25/2018

06/25/2018

06/25/2018

06/25/2018

Command
Status

Approved &

Approved &

Approved &

Past Cutoff

]

Secondary Transaction Approval

139



Settlement Web user guide

Transaction Audit Detalls

1. Search for a transaction (or group of transactions) to approve.

Note
Be sure that “List” is selected as your Display Type.

Welcome
D T : C Settlement Services es

Secondary Transaction Approval

Home = Secondary Transaction Approval @ Help 5 Print

Search Criteria 4 = Required Field

Participant ID s T Type Input Method Free [ Valued Trangaction Status Display Type
1250 x [an v [an v oA~ All hd List U Grid U Excel

Submigsion Date CusIp Submitter ID Contra

- Click Search after you have finished il s LD setaied @i

entering your search criteria searching for transaction audit details.

© 2011 - 2018 The Deposi ormation | Privacy Policy | Menu

The Secondary Transaction Approval page appears. The results are displayed on the bottom in List view.
2. Click the link in the Transaction Type column for the transaction for which you want to view audit details.

. CUsIP CQuantity
Action

- Trangaction Type
Approve Cancel yp

638636566 10

Deliver Order

DLVR ACCT: 22222, RCVR ACCT:

A separate Transaction Details window opens. It contains audit details for the transaction you are
researching.

Transaction Details

Transaction Details

Submitier ID: DO0430C4 Submission Timestamp 2013-D6-15 16:27.47.3947  Click the Print button to print
Cusip: 368636866 - LI TEST CORPORATION + Quantity: 10

Processing Date 2018-06-15 Amount D00 the audit details. Click the X
Receiver ID: 00001260 - TEST BROKER Deliverer 1D 00001250 - FTS IPA #1 to close the window.
Reaszon Code: 030 Trangaction Type Deliver Order

Input Method Upload Transaction Status Approved

Transaction Approver ID D0048030 Approval Timestamp 2018-D6-15 16:28:14.034176

Transaction Detail DLVR ACCT: 22222, RCVR ACCT: 33333, 5D: D6/M15/2018, COMMENTS:

© 2011 - 2018 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

Secondary Transaction Approval 140



Settlement Web user guide

SETTLEMENT STATEMENTS

End of Day Consolidated Settlement

End-of-day net funds settlement provides same-day settlement finality, thereby reducing the duration of
settlement risk for participants.

Upon the completion of cross endorsement, a final net debit or credit balance is determined for each
participant. Debits reflect a participant’s obligation to pay DTC while credits reflect an obligation to pay the
participant.

Each participant must have a settling bank that is also a DTC participant with access to the Fedwire system
and National Settlement Service (NSS), to act on its behalf when settling with DTC.

DTC further reduces money transfers by netting participant balances at the settling bank level, which allows a
settling bank to settle for multiple participants via a single Fedwire instruction rather than settling each
individual participant balance.

End of Day Settlement (Final Figures)

In this example, we are only using four participants and two settling banks.

Participant A Settling Bank (LMN) Participant B
Net Settlement Debil g —S" Net — Net Debit Net Settlement Credit
($1,600,000) ($1,200,000) $400,000
[}

=, ' Collects P

"~ Posts | via Fedwire -°
Posts '~. i o Posts
s z 3 -
- : 2 . -

Internally Nets to 0

- ; S
ra | .
’ 2 = “l
Posts -~ Posts! Disburses '~ Posts
: via Fedwire ~-_
RS

Participant Y Settling Bank (QRS) Participant 7
Net Settiement Credit —— Net — Net Credit e Net Settlement Credit
$700,000 $1,200,000 $500,000

1. DTC posts a net settlement balance to all participants.

2. DTC posts a net-net settlement balance to settling banks which is the sum of all net settlement balances
on behalf of participants for which it settles.

3. DTC collects the money of $1,200,000 via Fedwire from Settling Bank LMN and disburses it to Settling
Bank QRS.
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Consolidated settlement occurs for participants who have full settling membership accounts at both DTC and
NSCC. The net settlement balance of a participant’s account at DTC is netted with its net settlement balance at
NSCC. This netting creates one consolidated net settlement balance that is used by the settling bank in final

figures processing each day.

After valued RAD approval cutoff, DTC sends a broadcast message announcing that settlement final figures
have occurred for today. At this time, you are able to see the legal entity’'s DTC Totals, NSCC totals, and the

total for both.

ﬁﬂmg Settlement Services

Home | Activity | Position Cash and Balances

Transaction Submission

Legal Entity statement

Home > Lagal Entity stetement

SETTLEMENT FINAL FIGURES HAS OCCURRED @18.31.15

% = Requred Fisld

Wielcome

Commands | Profiles | Help | PBS Links

» Log Out
Change Passwend

Aug 6, 2014 - 341:54 PA EDT

Pariicipant 1) % Setibement Date % atemant Type

e T304

2 Participant O Callstesal growp (=) Legal Enlity

Legal Entity Statements for Settlemant Date: 0773072014

DTCC Porticipant I0: 4250 DTCC Legal Entity:  £75 TEST ACCOUT w
NS5CC Panicipant |0: 1258 MSCC Lagal Endlyy: FT5 TEST ACCOUNT &1

Panticpant Account Stabsment
OTC Tosals
Actnily Balance
Fund Transder
Adusiments
Pos Atiily

Suspenaes

Cooss Endorsements

Cioss Endorsement Adusiments

NSCC Totals
Actiity Balance
Fund Transder
Adustments
Past Acthily

Suspansas

Cioss Endorsements

Ret-llet Balances

£ 2011 - 2044 The Depository Trust & Clearing Corporafion | Legal nformalion | Privacy Polcy

Dabit
£217,926.90
s0.00

5000

4730 99
s0.00

s0.00

EME 1961

389900

$431,802.47
1357148
5000
b
$56.565.00
£0.00

s0.00

3380 00

5801, 72037

Mesu

Cradit
$15,921,808.99
515047 404.00

000

STIT ¥ 59
$13.579.00

.00

£ 00

5123 456,00

ST ARAT
5110.066.57
000

525 99
.00

.00
SHE196.91

STTT 00

$16.348.965.46

DTC and NSCC legal entity
balances are cross-endorsed
before final net settlement
figures are published.

Bawnk: 72501206 - FTE TEST BETTLING BARK 21

Bank: 71601208 - FTS TEST SETTLING BANK 1

Balance
$15,601,912.09CR
516,047,404 DO CR

50.00

$738,660 00 CR
1357000 CR
s0.00

116,156 51 DB

$122.467 00 CR

$56,676.00 DB

$316.196.91 CR

_!15.5-!?.23.0‘! o]

In this example, the
entire NSCC debit is
offset by a DTC credit.

This is the Met-Net

balance that this
participant’s settling
bank will settle on
its behalf.
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About Participant, Collateral Group, and Legal Entity Totals

Settlement uses a number of participant and bank account relationships to dynamically settle participant
obligations on a daily basis.

e The Legal Entity is the highest level in Settlement’s accounting structure and is the account used
for actual client settlement. A legal entity can only be associated with one settling bank.

e The Collateral Group is the next level. In settlement, participants may instruct DTC to group
multiple accounts into different collateral families and allocate specific percentages of their start-
of-day collateral and net debit cap to each family. There are Risk Management Control-related
balances for your collateral group.

e The Participant is the lowest account level at which transactions are processed and activity
occurs.

Example of Account Relationships

All settlement obligation amounts in the Settlement Statement are dynamically built by rolling up subordinated
account balances to the next higher level. Participant balances roll up to the Collateral Group level which roll
up to the Legal Entity.

Legal Entity
1250

Collateral Groups (DTC Cnly)
1250, 1255

Participant Accounts
1250, 1254, 1255, 1260, 1265
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About Settling Banks

Each participant must choose a settling bank that is also a DTC participant with access to the Fedwire system
and NSS (National Settlement Service) to act on its behalf when settling with DTC. DTC further reduces money
transfers by netting participant balances at the settling bank level, which allows a settling bank to settle for
multiple participants via a single Fedwire instruction rather than settling each individual participant balance.

Settling banks, acting on behalf of participants, acknowledge or refuse to settle participant balances. Upon
acknowledgement from all settling banks, DTC collects and disburses settling bank balances through the
Federal Reserve’s NSS, which directly posts debits and credits to settling bank accounts.

Participant Statements

Participant Activity Total Breakdown (Legal Entity)

Viewing Settlement Statements
Navigating through Settlement Statements

The Settlement Statement pages allow you to see your end-of-day balances in one place, across your
participant account(s), collateral group(s), and legal entity. All cash balances roll up from participant accounts
to collateral groups and are settled on the Legal Entity level. Figures that appear here represent intraday
balances until a consolidated DTC and NSCC net figure is reached.

By default, today’s figures appear. You can view history for up to 60 days in the past.
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Welcoma

@?ﬂmg Settlement Services

Home | Activity | Position | Cash and Balances Transaction Submission Commands | Profiles | Help | PBS Links

Legal Entity statement

Home > Lagel Enety statement o Hep

sk = Regursd Fisld

Participant i) 3¢ Settlement Date

1 TIN2014 O Participant O Collstersl gronp (& Legal Entity

[ Seorch | Revet Disploy Tyne:  © Cuick Seweh O Exl

Cntity Statements for Settlement Date: 07/30/2014

Click the twisty to
expand/collapse a
section.

Bank: 72601205 - FTE TEST SETTLING BARK =1

Beipant 10: 1360 DTOC Legal Entity:  #15 TEST ACCOUNT 9t

ficipant I0: 1250 MSCEC Lagal Entity: FT5 TEST ACCOUNT 51 Bank 7601204 - FT3 TEST SETTLING BANK =1

RNt Account Statement Datat Cradit Balance
= OTC Toeals $17.926.90 $15.921 4099 $15,603,912.08 CR
Activity Balance §0.00 $15.047 404.00 515,047 404 00 CR
Fund Trangie Click any hyperlink to 5000 000 5000 Numbers are
s view a breakdown. P P $736,669.00 CR summed from left to
Post Actiity 50.00 513.579.00 513,579.00 CR right and from the
Suspenses 5000 5000 5000 bottom to the top of
Cross Endorsernts 316,136 91 S0 6 a section.
Comss Endorssment Adusiments 59900 $123 456.00 £122.457 00 CR
Padicgant Activity Total Breskadown
* NECC Totals 81 902.47 I ARAT $5€,67€.00 DB
Attty Balarwe 41857148 $110.066 57 $305,504 91 08
Fund Transier §0.00 000
Adustments btk ] 53599 ;]
- T b Taa| ] e et new
Cioss Endirzamants 5000 5316 196.91 $316,196.91 CR Geres ki ZRETeE
between DTC and
e et & 5888 00 577700 e NSCC appears here.
Eadiceant Aoty Toegl Bepgicdosn

Net-liet Balances. 5801, 729,37 $16,380.965.46 $15,547,235.08 CR

© 2011 - 2004 The Depository Trust & Clearing Corporation | Legsl informaton | Privacy Polcy | Meny

Several features are universal across all the Settlement Statement pages:

e  For example, page layout and data elements on each page are consistent.

e  Click any hyperlink to view a breakdown of that total.

o If dollar amounts are zero, then there has been no settlement activity processed for that category
on that date and no link will be presented.

e Click the twisty * to expand/collapse DTC or NSCC Totals.

Viewing Settlement Statements

1. From the Settlement Web main menu bar, under Cash and Balances, select Participant Account
Statement.
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Cash and Balances Transaction Submission

Rizk Management Controlz Ingquiry
CHS ACATS Balance Inguiry
Participant Settlement Statements

Participant Account Statement

Funds Tranzsfer
Settling Bank Statement
Seftling Bank Conzolidated OTC and NSCC Account Statement
Affiliated Bank Statement
FICC/MBSD
FICC/GSD
FICC/AIR

2. Select the balances you would like to view. You can choose from Participant, Collateral Group, or Legal
Entity-level figures. For the purposes of this example, we selected Legal Entity.

. Welcome: ¢ Log Tt
@Drw Settlement Services b Chugs Prsswerd

Home | Activity | Posmtion

Cash and Balances. Transaction Submiss,

Ausg B, 2014 - 34354 PM EDT

Choose from Participant,
Collateral Group or Legal
Entity-level figures.

Legal Entity statement

Homa Legal Entity statemant

To export your results
to a spreadsheet, click

¥ = Requirsd Figld EXCEI.
Participant ID 3 Settlement Date # Statamant Typs
1350 TN i (O Participam ) Collateral group & Legal Entity
m@ Display Type: (& Quick Search

Click Search after you have finished
entering your search criteria.

By default, today’s figures appear. You can also view history for up to 60 days in the past.
3. To open the Settlement Statement on screen, click Search.

4. At any time, you can export your results to a spreadsheet. To do this, click Excel, then click Search.
The Settlement Statement is displayed.
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Walcome ¥ Loj Out

@BTEL‘ Settlement Services b Changs Passmord

Home | Activity | Position ‘Cash and Balances Transaction Submission Commands Profiles |Help| PBS Links

Legal Entity statement

Homs = Lsgal Entity statgmant g Halp
%* = Requirad Fisld
Participant ID 3 Settlement Date % Statamant Typa
— TE014 ) Participant ! Collateral group (5 Legal Entity

m Display Type: (& Quick Sesrch O Excal

Legal Entity Statements for Settlement Date: 07T/ 30/2014

DTCC Participant 10: 1250 DOTCC Legal Entity:  F75 TEST ACCOUT &1 Bank: TI501206 - FTS TEST SETTLING BANK =1

NECC Participant [D; 1258 HSCT Legal Entiy:  FTS TEST ACCOURT &1 Bank: 72801208 - FTS TEST SETTLING BANK #1

Participant Accounl Statemenl Debil Credil Balance

OTC Totals 317,926.90 $15.921.830.99 $15,603,912.08 CR
Actiily Dalance S0.00 515047 40400 15,047 404 .00 CR
Fund Traretar S0.00 S0.00 50000
Adpsimants §730.99 573739999 §736,669 00 CR
Past Actiity 5000 $13,579.00 51357900 CR
Suspanses &0 00 000 000
Cinss Endorsements £316,1%5.91 50.00 £316,196 91 DB
Camss Endorsement Adjustmerts 5559400 5123 456.00 12245700 CR

Bamcipant Acinily Toisl Breabdown

HSCC Totals $00, 800 47 842712647 $56,67%.00 DB
Activity Balance 418,571 48 S110.066 57 £308 504 91 0B
Fund Transher =0.00 30.00 20.00
Adusiments ST.777.99 585.99 57,652 .00 DB
Post Agtivity 556,565 00 5000 555,565 00 DB
Suspanses 000 &0.00 2000
Cross Endorsements S0.00 5316,196.91 $316196.91 CR

55800 STTT.00 111.00 0B

Paicigant Actily Total Breakdown

Wet-flet Balances §301,720.37 $16.348.965.46 §15,547,236.08 CR

© W11 - A4 The Deposiiony Trust & Clearing Corporation | Legal mformabion |

Navigating through Settlement Statements

From the Legal Entity Statement, you can drill-down to see the participant account values that make up the
Legal Entity obligation.

1. From the Legal Entity Statement, click the Participant Activity Total Breakdown link.
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@Dm Settlement Services

Home | Activity | Fosition

Legal Entity statement

Cash and Balances

Transaction Submission Commands

Welcome

Frofiles |Help| FBS Links

-

Log Jut
Change Password

-

Home > Legal Entity statemant

* = Required Figld

Participant ID 3

Legal Entity Statements for Settlement Date:

Sattlement Date ¥
1250 TR

Statament Typa
{01 Participant t Collateral group (=1 Legal Entity

Display Type:

@ Halp

@ Quick Search O Excel

Bank: TiSHHE-FTS TEST SETTLING BANK =1

DTCC Participant I0: 1250
NECC Participant ID; 1258

ipant Accounl SLatement
OTC Tataks

Actiity Balance

Fundg Transder

Adustmants

Past Artwity

Suspanses

Cross Endorsements

Cross Endorsement Adjustmerts

DTCE Legal Entity:
HSCC Legal Entity:

Pamcipar Actity Total Breakdown

N5CC Tatals
dztiity Balance
Fund Transker
Adusiments
Fost Activity

Suspanses

Cross Endorsements

Adiystment

= At Actiity T E )

Hat-Nat Balances

FT5 TEST ACCOUNT #1

FTLTEST ACCOUNT &4

Debit
331792650
S0.00

$0.00
£730.99
20.00

£0.00
$316,136 91

5599.00

$483, 80247
S41BET1 48
S0.00
37,7799
556565 00
£0.00

$0.00
585500

5801, 77937

2014 The Depository Trust & Clearing Corporation

Bank: 72601208 - FTS TEST SETTLING BANK #1

§15,921,850.59
515047 404 00
$0.00

§737 390 99
§13.579.00
50.00

50.00

$123.456.00

$427.126.47
§110,086 57
50.00
308599
50.00

5000
5316,196.91
STTT.00

$16.348 96546

Balance
$15,803, 1209 CR
315047 404. 00 CR

$0.00
§735 669 00 CR
13573 00CR

£0.00
5,196 91 DB
S22 45T 00 CR

$56,676.00 DB

30g 504 91 0B
s0.00

20008

55656500 DB
£0.00
5316,196.91CR
§111.00 0B

$15,547,236.09 CR

A list of participants and their balances are displayed.
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2. To go to a specific Participant Statement, click the participant number.

Wielcoms ¥ Log Cue

ﬁﬂrﬂr Settlement Services ¥ Change Password

|
Humll Aotraity | Position Cash and Bakances Transaction Submission I Commands | Profiles |Heip | PBS Links: Aug 6 24 - 1206

Activity Balance by Legal Entity

ic Statamani > Actraty Balance by Legal Enbty Wik Heip

% = Raguned Fiald

Legal Entity Settlemnet Date
1380 UpE Sl

Sgarch Results: Activity Totals - Legal Entity I

Carbnt Cradit Balance
SLRZ.O14 47 $110.952.56 3372 61 =)
200 £0.00 000

som S0

The Participant Statement is displayed showing a breakdown of all the settlement activity that makes up
the balance for that participant.

3. Atany time, you may go directly to a Participant Statement by entering the participant number in the
Participant ID field and clicking Search.

Welcome » Log Our

ﬁ DTCC  settlement Services » Change Passwerd

Cash and Balances Transactian Submissian

Cammands | Profiles |Help | PBS Links
To see the collateral
group, select
Collateral Group and
click Search.

Home | Aetivity | Position Aug§, 2014 - 121214 PM EDT

Settlement Statements: Participant Accoun

Homa = Pamcipart Accounts Statement

* = Required Field

Participant i) % Zamlamant Data * Shane et Type #S
1260 T02014 F Pariicigant O Colateral group O Legal Eniity
m m Disploy Type: & Quick Seach O Ewzal
Participant Statements for Settiement Date: 07/30/2014 The
OTCC Pomicipant I 1250 DTCC Legal Eniy: 1790675 TEST CF 104 91 (s e it l a0 participant
MSCC Panticipant ID: 1250 MSCC Logal Entlty: 4360 -FTS TEST CP IPA 21 Bank: T2001208 - FTE TEST SETTLING BAMC =i Settlement
Statement

Participant Account Stabement Dabit Crait Balance
* DTC Totals $730.99 $15.786.007.99 $15,785,307.00 CR
Click Activity Balance 50.00 515.047.404 00 $15,047.404.00 CR

Fund Transtar to see end of day 5000 Er Wi

dfusiments obligations by activity. 573099 DEEST 5736,669.00 CR

Past Actidty 5000 $1.24.00 §4,234.00 CR

Suspanaen 50.00 50,00 50.00

Totals s0.00 000 §15,785,307.00 CR
* HSCC Toth HIZINAT S110.152.56 7

Acthity Balancs LR E110.086 57

Fund Transler 50.00 50.00

Adusiments 777799 58599

Post Actiity 856, 565,00 .00 £56,565.00 DB

Suspanaes 50.00 50.00 50.00

Totals 0.00 £0.00 £372.761 91 DB
Net-Het Balances HE1.545.46 150519055 $15,412,545.00 CR

€ 2011 - 2014 The Deposliory Trust & Clearing Corporstien | Legal kformation | Prvacy
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Click a hyperlink to see further details. For example, the Activity Balance link displays the various
settlement activities that make up a participant and legal entity’s end of day obligations.

You may also see:

e  Fund Transfers

e  Adjustments

e  Post Activity, and

e  Suspense balances (if any).

Viewing DTC and NSCC Activity Codes

You can view a list of DTC and NSCC activity codes.

1. Display the Settlement Statement for a participant or collateral group.
2. Under DTC or NSCC Totals, click the Activity Balance hyperlink.

3. Click the Activity ® help icon.
The list opens, showing a description of the Activity and Code.

Welcome » LogOw

@ﬁ DTCC  gettiement Services siuser@tee com | * CRANGE Pszwors

Commands

Home » Participant Accounts Statement »  DTC Purticipast Activily Balances .&. Help

% = Reguned Field

Numerous settlement
activities make up a
Click the icon for a Description participant’s end of day
list of DTC ar NSCC " obligations.
Activity codes. 1
28 ] DD SDFS
26 1 HHDO hy: 161 - MERRLL LYNCH, PERCE, FENKER & SWITH NCORPORATED
% 3 REFQDO o Cradit: $35,051 504.00 Balance: $34.995, 16,00 CR
26 4 ESUANCE
Cregt Balance
28 7 DO STELN
$20,051 204.00 §30,051 B804 20 CR
26 L] DO STK AN
000 $58,758 00 DB
26 T Bal ORDERS
$15,000.000.00 $15,000,000.00 CR
8

® W

WOR DD
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Fund Transfers

NSCC and DTC participants can inquire on their wire activity in the Funds Transfer page.

DTC participants can see their SPP payments and P&l withdrawals. NSCC exempt participants (who do not
use a bank but settle with NSCC directly) can see the funds wired to offset net debit obligations.

Welcome ¥ Log Owt

@ brec Settlement Services ¥ Change Passward

Cash and Balances

Search wires by different types such

e i as SPP payments, P&I withdrawals, or

Home =  Funds Transser

NSCC exempt participant net debit
payments.

% = Regured Fied

Search By Bank IDFaricipant 1D Setlement Date * Vs Type — _ Porsiipant Type r:nuulu:IHc_i;up
() Bank (3} Partcipant | 1260 BT Al w || BOTH e - 5o WD i

Display Type: (%) Quick Search () NS

Debit: $123 453 00

Credit: $20,12 458 13

Balance: $30.000.000.1% CR

Pasticipant D Counter Party nComing outgoing Amgunt ime Manual D Comments

Doocon CREDIT TEST APPROVED B DOOGO0
1250 123455789 MCOMMNG §123,455.00 CR 10035:43
10:35:36
. Dooso0 DEET APPROVED 5 DOD0OO-
250 123458788 QUTGONG §123,£58.00 DB 10:35:43

10:26:26

021051274

HOOMNG £40,000,000.15 CR

& 3011 - 2014 The Depository Trust & Clearing Corporation | Legal information | Privacy Polcy | Menu

Viewing Fund Transfers

1. From the Settlement Web main menu bar, under Cash and Balances, select Funds Transfer.

Cash and Balances Transaction Submission

Rizk Management Controlz Inguiry
CHS ACATS Balance Inguiry
Participant Settlement Statements

Participant Account Statement

Funds Tranzfer I
Settling Bank Statement

Settling Bank Conzolidated DTC and NSCC Account Statement
Affiliated Bank Statement
FICC/MBESD
FICC/GSD
FICCLAIP

You can also access the page from the Funds Transfer link on the Participant and Collateral Group

Statements.

The net balance of
the fund transfers
searched on
appears here.
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2. To narrow your view, select which types of wires you wish to see.

Welcome + Log Out
@ DTCC ' gettlement Services b Changs Password

Home | Activity | Position | Cash and Balances Transaction Submission Commands | Profiles |Help| PBS Links Aug 21, 2014 - 4:26:48 PM EDT

Funds Transfer

Select from the search
criteria to narrow your results
to a specific wire type.

Both participants and their
settling banks can look up
fund transfers.

Click the check box to
see the Collateral Group
balance.

Home = Funds Transfe]

% = Requirsd Field

. Collateral Group
SrHCEOntiVpE Information

™
BOTH

s
HECC Display Type: (%) Quick Search () Excel

Bank ID/Participant ID  Settlement Date %

Search By p—
() Bank (%) Participant ETi2014
=

You can filter the results to see:
SPP Returns, P&l Withdrawals or NSCC Exempt participant wires
Incoming or outgoing wires
e  Manual versus post activity occurring after cutoff, and
e DTC or NSCC wires
3. By default, today’s figures appear. You can also view history for up to 60 days in the past.
4. To see fund transfers for the DTC collateral group, click the Collateral Group Information checkbox.
5. Click Search.
The Fund Transfers are displayed.

Welcome b Log Out

@ DTCC  gettiement Services ¥ Chasge Password

Cash and Balances Transaction Submission Commands | Profiles | Help| PBS Links Aug 21, 2014 - 42648 P EDT

Funds Transfer

Home = Funds Transter @ Heip

% = Required Fisd

Search By Bank IVParticipant ID Sel:ljmz.nlnulz _. Wire Type = - Partici Type c.:u::::;:‘u
() Bank (&) Participant | | 1260 B72014 AL w [BOTH | [ - 33“__‘“" n = i

m Display Type: (5 Quic

Search Resulls: Fund Transfer

The total balance of the
fund transfers searched
on appears here.

DTC Participant ID: 1250 - 75 TEST CF P4 #1 Each wire entry

shows the time and

user id of the person

Pasticipant ID Counter Party nComing/Outgeing Amaunt Time Wanual 0 Comments _
I | who sent the wire as
Dooeon CREDIT TEST APPRIOVED BY DOCOOO

1250 123455789 WCOMNG $123,456.00 CR 103543 well as any comments
102822 about this wire.

1380 . o DO0COD DESIT APPROVED B DG000G-

25 120488788 QUTGONG £122,£52.00 08 10:35:43
10:35:36

021051274 WCONMNG 540,000,000.18 CR 113425

© 2011 - 2014 The Depository Trust & Clearing Corporation | Legalinformation | Frivacy Poicy | Menu

e Below the search area, you can see the total debit, credit and balance for all the all wires displayed in
your search results.

e  Numbers shown in red are negative amounts (debits). Numbers in black are positive amounts
(credits).
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Settling Bank Statements

DTC/NSCC Consolidated Settling Bank Account Statements

Viewing Settling Bank Statements
Navigating through Settlement Statements

The Settling Bank Account Statement pages allow settling banks to see their end-of-day balances in one place.
Each day, settling banks verify DTC end-of-day settlement figures with their participants. They acknowledge
that they are in agreement with the entire net-net settlement balance which is the sum of balances for all the
participant(s) they represent.

This process results in one daily net-net settlement balance (amount that is owed to DTC or amount owed from
DTC).

If needed, banks may refuse to settle for specific participant(s).
Figures that appear here represent intraday balances until a single net-net balance is reached.

By default, today’s figures appear. You can view history for up to 60 days in the past.

Welcome » Log Out

@DTL‘C Settlement Services » Change Pasaword

Cash and Balances Transaction Submission Commands | Profiles | Help| PBS Links Sep 23,2014 - 2:49:56 PM EDT

DTC/NSCC Consolidated Settling Bank Account Statements

Home = DTC/ NSCC Consoidated Setting Bank Account Statements & Hei

% = Required Fiexd

Settling Bank ID S Settlement Date %
72601206 HZIZ014
-
seven Picse Doty Tpe: @ 0uck v Ol

Click the twisty to
expand/collapse a
section.

Search Results: DTC | NSCC Consolidated Settling Bank Account Statements

Settling Bank Mame: TEST SETTLING BANK #1

Description Debit

» DOTC Totals 514
b NSCC Totals $4,755,057.16 $18,
Sub Tetals $4,762,515.16 $33,348,810.59 CR
Fund Transfars $2228,592,874.79 5000
Adjustments
Suspensss The "Net
"
T E:I;nce here
Net.Het Balance Send Wire $2,195,254,064.20 DB O
(&) Rsfuse to ssttis DTC LE () Refuses to esttie NSCC LE owed to
The Agree to Settle Pamceant D Particpant D: Settling banks can “Agree” e DTC.
button appears after or "Refuse to settle” for
final figures are posted. tory Trust & Clearing Corporation | Legal information | Privacy Policy | Menu the participant legal entities

they represent.

Several features are universal across the Settling Bank Account Statement pages:

e For example, page layout and data elements on each page are consistent.
e  Click any hyperlink to view a breakdown of that total.
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e If dollar amounts are zero, then there has been no settlement activity processed for that category
on that date and no link will be presented.

e  Click the twisty * to expand/collapse DTC or NSCC Totals.
Viewing Settling Bank Statements

1. From the Settlement Web main menu bar, under Cash and Balances, select Settling Bank
Consolidated DTC and NSCC Account Statement.

Cash and Balances Transacton Submission

Rizk Managemeni Conirolz Inguiry

CNE ACATS Balance Inguiry
Participant Settlement Statements

Participant Account Statement

Funds Transfer
Settling Bank Statement

Settling Bank Conscolidated OTC and NSCC Account Statement |
Affiliated Bank Statement

FICC MBSD

e =ls]

FICC GSD

AlD

2. By default, today’s figures appear. You can also view history for up to 60 days in the past.

3. To open the Settling Bank Statement on screen, click Search.

4. At any time, you can export your results to a spreadsheet. To do this, click Excel, then click Search.
The Settling Bank Account Statement is displayed.
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Welcome ¥ Lig Out
@7 DT settiement Services b s s

Cash and Balances Transaction Submission Profiles | Help| PBS Links Sep 24, 2014 - 45538 Pul EOT
1

DTC/INSCC Consolidated Settling Bank Account Statements

#ome = DTC 7 NSCC Conscasated Sefting Bank Account Statements W teb

YOUR SETT OBLIGATIOHN 15 $8,246,138,797.3306 FOR SETT ACCOUNT G2100002 @18.45.04 Final Figures @15.31.17

% = A=gured Fieid

Settling Bank ID E Setiement Date *

72801208 VT4 fm

m Dispiay Type: (%) Quick Search {7 Eucel

Search Results: DTC P NSCC Consolidaticd Setting Bank Account Stalements

Sattling Bank NHame: FTS TEST SETTLNG Balg 21

Cescripion Debd

Crede Balancs
b DTG Tessl 523363500 §15,102.804.00 514,860, 168.00 CA
. NSCC Totals £4TTE0ET 18 $22 18282078 S12383 TR 55 LR
Sul Tolaly 55,06:8,6593.16 §33,261 624.75 §33,252,831.55 CA
Fund Transgfers 83735 02 5080 -]
ddustmenis .00 £1.500.10
SUsgEnEEE 5$10,000.00 S0.C0
Totas 88 784,151,802 1B 833 2673, 124.85
Net-Het Balance Sond Yire 58,246,088,797,31 08
} (*) Refuss to settie OTC LE () Refuse 1o setlie NSCCLE
ST ' s
Parcipant D: Parcpant iD:

Acknowisdgamens Tral
ype Ayl e Sigmon D
OO SENT TO BANK

DD SENT TO BANK H §7 3308 153504

£ 2071 - 3014 This Depoaitory Trast & Clearning Corparation | Logal nfemsaton | Privacy Policy | Wanu

Navigating through Settlement Statements

Settling banks can drill-down from the Settling Bank Account Statements to see the “net” balances of the legal
entities that make up their obligation. A breakdown of fund transfers and adjustment totals is also accessible
from the account statement if there is activity.

1. From the Settling Bank Statement, click the Activity Balances link.
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ﬁ oree Settlement Services

Cash and Balances

Transaction Submisskon

DTCINSCC Consolidated Settling Bank Account Statements

Home »

DTC/NSCC Conucisaled S4ming Bank Account Statements

YOUR SETT OELIGATION IS §8,246,13%,797.3308 FOR SETT ACCOUNT 02100002 @1545.04

% = Requred Field

ing Bank D ¥

Click the twisty to
expand/collapse a

section. Setting Bank Name:  FTS TEST SETTLNG BANK 1

Description

Totas

Suspenacs
Totak

tiet-llet Balance:

) Agren o Settie (@) Refuse 1o settie DTC LE

Partcipant O

Acknowiedgement Tral

Dett

$233.636.00

22002
50.00

$10.00

$6,264,351,922.18

) Refuse to settie NSCC LE
Farticgant ©

| Legalinformation

Profiles

5

Weicome

PBS Links

Display Type: (3} Quick Search

Credt

$15,102.604.00

15,002,804
$160,008.00

8 62075

53826162475

51.500.10
$0.00

538,263.124.55

¥ LogOut
» Change Password

3 24,2014 - 4533

o Hep

Final Figures @15.31.17

Obxoal

Balance

$14,865,168.00 CR

514.768,156.00 CR
$106,000.90 CR

518,382

seCR

262931 59 CR

$1.500.10 CR

Send ire 8,246,

Signon D

A breakdown of balances for DTC or NSCC legal entities is displayed.

@ DTCC  gettiement Services

Home | Activity | Position Cash and Balances

DTC Activity Balance Detail By Legal Entity

Satements =

Home = DTC / NSCC Conscldal g Bank

SETTLEMENT FINAL FIGURES HAS OCCURRED @16 3112

% = Required Fiekd

Settlement Date % Display Balances
D42014 ] w

Setting Bank ID
T 206

Search Results: DTC Balance Detail by Legal Entity

Settling Bank Hame: FTS TEST SETTLING BANK #1

Cross Endorsement redit Balsnce
Mo oo S0.00
1256 He 8§2234.00
1287 MNe £0.00 0,00 50,00
1266 L £22%,100.00 s0.00
1287 Mo 2.302.00 $15,000,502.00 CR
1272 Me 5000 so.00
- Pu— P e —

Transaction Submission

Profiles

DTC Activity Balance Detail By Legal Entity

Balances Sort Order

“

bit: £231 63600

Welcome

Help | PBS Links

Digplay Type: (%) Quek Seareh  (C) Excal

Credit: 15,002,804 00 Balance: $12,783 18200 CR

Log Out
Change Password

2014 - 5

Final Figures @15.31.17

W Help

2.

To see a consolidated DTC and NSCC breakdown, click the Subtotals link.

Your "net net"
balance which
is broken down
down below.

The Settling

Bank Account
Statement

DTC
participant
balances at

the legal
entity level.
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Wieicome » LogOut

» Change Password

ﬁ bree Settlement Services

Cash and Balances Transaction Submission | Commands Help| PBS Links 24, 2014 - 4:53:33 PM EDT

Home | Activity | Position

DTCI/NSCC Ceonsolidated Settling Bank Account Statements

@ e

Home > DTC  NSCC Consoidated Sefling Bank Account Statements

YOUR SETT OBLIGATION IS $8,246,135,797.3308 FOR SETT ACCOUNT 02100002 @15.45.04 Final Figures @15.31.17

* = Requred Feid

‘Sefiing Bank 1D 3

[F26012

Display Type: () Cuict Searcn  (Excel

Settling Bank Name:  FTS TEST SETTLNG BARK#1

Description Debit Credn Balance

~ DTC Tatals $233,838.00 $15,102.804.00 $14,839.188.00 CR
515,002,604 00 $14.768,188.00 CR
$100,008.00 $100.000.90 CR

518,383.76

58.820.75

528,261,62475

anafers 50.00
Agustmen 5150010 §1508.10 R
Sugpenzes 050
Totas $6,264,351,922.15 538,263.124.85

Send Wire $8,246,088,797.33 0B

Net-llet Balance:

) Retuse to setti NSCC LE
FParticoant O

(&) Refuse to ssttie DTC LE
Partcpant 0

©) Agres o Sestls

Acknowledgement Tral

A breakdown of consolidated balances for DTC and NSCC legal entities is displayed.

Shows whether
Cross
endorsement

occurs for the
specified DTC

and NSCC legal
entity.

The Settling

Bank Account

2CR Statement
52325293159 CR

Weicome » LogOut

+ Changs Passw

P setioment Services

Cash and Balances

Profiles (Help [ PBS Links

Pasition Transaction Submission Commands

Bank DTC and NSCC Totals by Legal Entities
G Hep

nk Accsunt Stat DTC / NSCC Totsls by Lagal Enlry

ONBoAISIBA Setw

SETTLEMENT FINAL FIGURES HAS OCCURRED 183112 Final Figures @15.31.17

% = Aequrea Fies

Dezplay Balances Net Balances Sort order

a1 - ] -

Settlernent Date &

82472018

Setting Bank 1D
72301208

Dispiay Type: (5 Quick Searcn () Excel

 sesrcn | meset]

- DTC and NSCC Totals by Legal Entity

Credit $35,26212255  Balance:

Settling Bank Narme: FTS TEST SETTLING BANK &1 Dot 58,252 351 522.18

Your "net”
balance which is
broken down

below.

Cross Endorsement = TC Het Balance NSCC Net Balance Nt Balance.
{ o s000 sicn 5236781) CR

he $0.00 5 CR (88,370 82295) CR Consolidated
to 0.0 3123952 CR 151,228.92) CR balancesiak
Ho 50.00 50.00 5000 the legal

to 1267 50.00 $120.00 CR (312800} CR entity level.
to 1272 58,828 442,08 CR (58,834 202.08) CR

P —— i b
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Affiliated FICC and AIP Settling Bank Statements

Viewing Affiliated Settling Bank Statements

Acknowledge and Refuse to Settle Procedures for Affiliated Settling Banks

Settlement Web user guide

The Affiliated Bank Statement pages allow settling banks to see their FICC GSD, FICC MBSD, or AIP end-of-
day balances in one place. Banks may acknowledge that they are in agreement with their settlement balances.

If needed, banks may refuse to settle for specific participant(s).

e  GSD (Government Securities Division of FICC) creates both end of day and intraday final net
settlement balances. For example, the EOD statement is available each morning. The Intraday

statement is available mid-day.

Weicome

é?!]mc Settlement Services

FICC GSD Bank Statement

Home = FICC G50 Bank Stasement .
Click Intraday or End of

Day balances to view and/or
acknowledge.

YOUR SETT OBLIGATION IS $13,475.30CH

* = Requred Fiskt

& Hep

End of Day Settlement Dbligations completed 1222
Intragay Setiement Obligntions received 1425

The FICC GSD

Bank Statement

Bank ID 3 Settiement Date
72601206 sz (@ nradey () End of Day
Désplay Type: (%) Quick Search () Excel

Search Results: FICC GSD Bank Statement

Bank llame: TEST Setiling Bank

Amount Ajustments

@) Agree o Sette O Retuse to setve FICC G50 -

Farticgant 0 Settling banks can “Agree”
or "Refuse to settle” for the
participant legal entities they
represent.

The Agree to
Settle button 4
appears after Acknawiedgement for
End of Day and
Intraday

balances are
posted as
“received.”

588021 008

e MBSD (Mortgaged Back Securities Division) balances consist of separate net debit and credit

balances that are available each morning and mid-day.
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Welcome » Legout
» Change Password

(@ DTEC  settiement Services

Commands | Profiles | Help| PBS Links Oct 15, 2014 - 245:33 PM EDT

Cash and Balances

Transaction Submission

FICC MBSD Bank Statement

T e oo Click Debit or Credit @ tieo
balances to view and/or

acknowledge.

MBSO Debit Setiement OBIgATONS completed 14:13
MBSD Credit Settlement Dbligations received 1423

YOUR SETT OBLIGATION 15 $13,176.30CR FOR SETT AC] The FICC MBSD

Bank Statement

% = Required Fiekd

Bank ID 3 Settlement Date
12601206 101572014

Repart Type.
Obett @ rest
Search Resulis: FICC MBSD Bank Statement

Display Type: () Quick Search () Excel

Bank Name: TEST Settling Bank

The Agree to
Settle button
appears after
Debit and Credit
balances are
posted as
“received.”

Description Amount Adustments. Balance
FCC UBSD Tetals s11.22151 R 50.00 $111.231.81 R

O Aares to Seie. © Refuse io sedtie FICC MBSD -
Partcipan: O Settling banks can “Agree” m

Type

[ [P——

SENT TO BANK

SENT TO BANK

or "Refuse to settle” for the
participant legal entities they
represent.

$111.23

$111,201.91 CR 14:30:18

© 2011 - 2014 The Depository Trust & Clearing Corporation | Legal information | Privacy Pocy | Menu

e AIP (Alternative Investment Products) settlement obligations are settled “gross,” with debits

settled separately from credits. These are also available morning and mid-day respectively.

Welcome » LogOul

» Change Password

(@ DTEC  gettiement Services

Oct 15, 2014 - 2-53:30 PM EOT

Cash and Balances Transaction Submission Help | PES Links

AIP Bank Statement

g Help

Home > &P Bank Siatement

Click Debit or Credit
balances to view and/or
acknowledge.

AIP Debit Settiement Opgations completed 1417 | [ YD Bank

YOUR SETT OBLIGATION IS $13.175.30CR FOR SETT ag
AIP Credit Settlement Obligations recelved 14:24

Statement

o = Requred Fiekd

Bank 1D Settlement Date
2601206 1052018

Display Type: () Guick Search () Excel

Report Type-
(Dsbt  (3)Credt
=
Search Results: AIP Bank Statement

Bank Name: TEST Setiling Bank

The Agree to
Settle button
appears after
Debit and Credit
balances are
posted as
“received.”

Deacription Amgunt Adjustments Balnce

AP Totais $13,175.30 CR $0.00 $13,175.30 CR

) Agree s Sette CyReruse 1o seme 4P m
PastcEant & Settling banks can “Agree"

SENT TD BANK

SENT TO BANK

SENT TD BANK

Chnowledgement for

or "Refuse to settle” for the
participant legal entities they
represent,

Signon 0

©2011 - 2044 The Degository Trust & Clearing Corporation | Legal infarmation | Privacy Policy | Menu

Several features are universal across the Affiliated Bank Statement pages:

e  For example, page layout and data elements on each page are consistent.

e  Click any hyperlink to view a breakdown of that total.

e If dollar amounts are zero, then there has been no settlement activity processed for that category
on that date and no link will be presented.
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Settlement Web user guide

1. From the Settlement Web main menu bar, under Cash and Balances, select the desired Affiliated Bank
Statement.
Cash and Balances Transaction Submission
Rizk Management Controlz Inquiry
CHS ACATS Balance Inquiry
Participant Settlement Statements
Participant Account Statement
Funds Transfer
Settling Bank Statement
Settling Bank Conzolidated DTC and NSCC Account Statement
Affiliated Bank Statement
FICC MBSO
FICC 350
2. Select a Report Type.
a. GSD choices are “Intraday” and “End of Day.”
b. MBSD choices are “Debit” and “Credit.”
c. AIP choices are “Debit” and “Credit.”
3. Toview an Affiliated Bank Statement on screen, click Search.
4,

At any time, you can export your results to a spreadsheet. To do this, click Excel, then click Search.

The Affiliated Bank Statement is displayed. Here we show you the MBSD balance for the “Credit” Report

Type.

Welcome

b Log Out

» Change Password

@ DTCC  gettiement Services

Cash and Balances

Transaction Submission | Commands | Profiles | Help| PBS Links Oct 15, 2014 - 2.45:Y3 PM EDT

FICC MBSD Bank Statement

Home > FICC MBSD Bask Ststement § Heb
Select the balances -
you wish to view

and/or acknowledge.

YOUR SETT OBLIGATION IS $13.175.30CR FOR

# = Required Fiekl

Bank ID
12601206

Search Results: FICC MBSD Bank Statement

Bank llame: TEST Setting Bank

Settlement Date
01572014

Report Type
Obsst @ crest

Oisplay Type:  (3) Ouick Search () Exce

Click to see a
breakdown of

this balance by
participant.

Descrigtion

Balsnce

511123151 CR

O Retuse to semtie FICC MBSD
Partcipant D

O Agres to Setie
Any adjustments
made by DTC

Operations staff
appear here.

Acknowiedgement for

LR

$111.231.91 €A 14:30:15

€201 - 2014 The Depository Trust & Clearing Corporstion | Legal informaton | Pravacy Policy | Menu

The status of
final balances
appears here.

An MBSD Credit
balance.
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Acknowledge and Refuse to Settle Procedures for Affiliated Settling Banks

When final balances are received by DTC, a status message displays on the Affiliated Bank Statement screen
indicating that a balance is “received.” When this occurs, you may acknowledge the balance by clicking the
Agree to Settle button.

Banks can refuse to settle for individual participants. Any balances you refuse to pay go back into the
corresponding affiliated settling bank account at DTCC. A new recalculated balance displays (minus the
refused balance). You can acknowledge the new balance by clicking the Agree to Settle button.

Agree to Settle

The “agree to settle” process is the same for GSD, MBSD, and AIP. In this case, we have used AIP screen
images.

1. Open the desired Affiliated Bank Statements page.

2. Ensure that the balance you wish to acknowledge is displayed. For example, to acknowledge your AIP
“Debit” Report Type, you must display the AIP Debit Report Type.

3. Click the Agree to Settle button.

Note
Balances may be acknowledged one time only. If you “agree” to a balance that was already acknowledged, you will
receive an error message.

¥eicome b Log Out

@DTCL‘ Settlement Services » Change Passwors

Cash and Balances Transaction Submission Profiles | Help | PBS Links o 25613 PMEDT

AIP Bank Statement

Homs > AP Bank Statement @ Hep

AIP Debit Settiement Obligations completed 1417

TS 4.50.0
YOUR SETT OBLIGATION IS $13,475.30CR FOR SETT ACCOUNT 72601206 @14.50.15 AP G el Otbowiionss recavd 1424

* = Required Fieks

Report T
Bank 1D Settlement Date
72601206 10152014 Qoeot @ Credt

Display Type: (%) Guick Search {7 Excel

Search Results: AIP Bank Statement

Bank lame: TEST Settling Bank

You agree to
settle this final
balance
amount with
DTC.

Click to
Agree to
Settle.

) Refuse to setie AR m
Partcpent O

Refuse particpant=1157

Acknowledgement
history.

SENT TO BANK

© 2011 - 2014 The Depository Trust & Clearing Corportion | Legal informaton | Brivacy Polcy | Mens
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4. Click Submit.
A confirmation message displays.

Canfirm X

* Settling Bank 1D 72601206
= Settling Bank Name: TEST Seffling Bank ||
« Confirm Acknowledgement of AP bank balance: $10,23580 CR

5. Click Confirm.
Information

¢ Acknowiedoement of Balance By Settling Bank 726012068 Confirmed |

An acknowledgement of your balance is displayed.
Refuse to Settle

The “refuse to settle” process is the same for GSD, MBSD, and AIP. In this case, we have used AIP screen
images.

1. Open the desired Affiliated Bank Statements page.

2. Ensure that the balance you wish to refuse is displayed. For example, to refuse a participant on your AIP
“Debit” Report Type, you must display the AIP Debit Report Type.

Click the Refuse to Settle button.

Enter the Participant ID for the participant underneath the Refuse to Settle button.

pw
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Welcome 5 e
@ orce Settlement Services b Change Password

Cash and Balances Transaction Submission Commands | Profles | Hedp| PBS Links

Ot 15, 2014 - 2:54:56 PM EDT

AIP Bank Statement

Home = AP Bank Statement

@ e

AIP Debit Settlement Obligations completed 1417
475, 450,11

YOUR SETT OBLIGATION I5 $13,175.30CR FOR SETT ACCOUNT 72601206 @14.50.15 AIP Crocit Settiomvert Cbilg Tevanved 1226

% = Ragured Fisld

Bank 103 Settlement Date D
72601206 10152014 Obest ) Credt

Display Type: (5) Quick Saarch () Exesl

Bank Hame: TEST Seting Bank

Deacrigtion Amount Adiuatments Balance
4P Totws 1317530 CR 50.00
(O Agres to Sattie (&) Atuse 1o seive 4R

Particizant ID:| 1250

Click to submit

Click here to refuse to

< her et - Swemn \your refusal,
settle this
.. $13,175.30 CR 4:50:18
participant's balance. N
1317530 CR 144017

S1317530 CR 1430106

2011 - 2014 The Depository Trust & Clearing Corporation | Ley 0 | Prvacy Poacy | Menu

5. Click Submit.
A confirmation message displays.

Confirm x

» Settling BankID: 72601206
s Settling Bank Name: TEST Settling Bank
e Confirm Refusal of AIP bank balance: $13,175.30 CR for Participant 1D

1250

6. Click Confirm.

Inforrnabon x

IMPORTANT INFORMATION:

Refusal of Balance by Setthng Bank 72601206 for Partcipant 1250 Confirmed

An acknowledgement of your refusal is displayed.

Note

Balances you refuse to pay go back into the corresponding affiliated settling bank account at DTCC.
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Acknowledge and Refuse to Pay Procedures

After final figures processing occurs at DTC (towards the end of the day) you can acknowledge that you agree
to your net-net balance by clicking the Agree to Settle button. This button will only appear on the screen after

final figures is run. DTC displays a message on the account statement announcing when final figures

processing has occurred and your “net” balance obligation.

Throughout the day, you can refuse to settle for individual DTC or NSCC participant legal entities. Any
balances you refuse, go back into the DTC (02600206) or NSCC (02105128) settling bank account. A new

recalculated balance displays (minus the refused balance). You can acknowledge the new balance by clicking

the Agree to Settle button.
Agree to Settle

1. Openthe DTC/NSCC Consolidated Settling Bank Account Statements page.

2. Click the Agree to Settle button. This button appears after final figures is run and a message appears on
the screen. When you agree to settle, you agree to settle the “net” obligation amount. This amount is the

sum of all the participant legal entities balances for which you agree to settle.

@ﬁ?? DTCC  gettlement Services

Home | Activity | Posiion | Cashand Balances

DTCINSCC Consolidated Settling Bank Account Statements

Final figures
message
appears here.

w > DTC/NSCC Consakdated Satting Bank Accoust Statsments i Heo

| YOUR SETT DBLIGATION 15 $902,195,254,064.2008 FOR SETT ACCOUNT 02100002 @75.55.91 Final Figures @15.31.17

% = Requred Fiell

Sattling Bank 1D 3 Semlement Date ¥
72601208 5232014 i

fm
Display Type: () Duick Searcn (3 Excel

Search Results: DTC | NSCC Consolidated Settling Bank Account Statements

Seting Bank Name:  FTS TEST SETTLING BANK 81

» DTG Tommls

» NSCC Totas

Click to Agree
to Settle
{after final
figures are
posted).

01 Acknowiedge Balanc 2,155 264,054 20 08
Acknowledgement
h\StOI’y’ & 2011 . 2014 The Depository Trust & Clearing Corporation | Legal lnformation | Privacy Polcy | Menu

3. Click Submit.
A confirmation message displays.

Het-liet Balance Send Wire

O Retuse to sewme OTC LE © Refuse to setie NSCC LE

Particpant 0 Particpant D
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Confirm X

Settling Bank ID: 72601206
settling Bank Name: TEST SETTLING BANK 1

Confirm Acknowledgement of Balance: $902 195 254 064 20 DB

4. Click Confirm.

Infarmation x

IMPORTANT INFORMATION:
Acknowledgement of Balance by Settling Bank 72601206 Confirmed.

An acknowledgement of your balance is displayed by DTC.
If desired, you may re-acknowledge your net balance by clicking the Agree to Settle button as many

times as needed.

Refuse to Settle

1. Openthe DTC/NSCC Consolidated Settling Bank Account Statements page.
2. Click the Refuse to Settle button for the DTC or NSCC Legal Entity.
3. Enter the participant number for the legal entity underneath the Refuse to Settle button.

Vislcome » Log Out
+ Changs Password

@Dmﬂ Settlement Services

Home | Activity | Position | Cash and Balances Transaction Submission Commands | Profiles | Help| PBS Links

DTCINSCC Consolidated Settling Bank Account Statements

e » DTCNSCE Consobdated Seffing Bank Account Statements @ Hew
# = Requined e

Settling Bank ID Settlement Date *
TaEa1208 [

232014 m

Oiaplay Type: (3} Quick Search () Excel

Search Results: DTC { NSCC Consolidated Settling Bank Account Statements

Settling Bank Name: TEST SETTLING BANK 1

Descrigton Debi Credt

Adjastments

Suspenses

Tatas $2.2m,

s e
=1 $2,188, DB
MNet-Het Balance Send Wire $2,195,2564,064.20 DB
(2 Refuss 1o seme DTC LE () Refuse o seme NSCC LE
Click here to refuse z Fartipant 0: 1250 Partciant & = your refusal.
to settle this DTC

Depoaltory Trust & Clearing Corporation | Legal ifermation | Privacy Palcy | Menu

participant's balance.
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4. Click Submit.
A confirmation message displays.

Confirm X
Settling Bank ID: 72601206
Settling Bank Name: FTS TEST SETTLIMNG BARNK #1 I

Confirm Refusal of NSCC Balance: $50,311.94 CR
Legal Entity Number: 1250

Participant Accounts under legal entity: 1255 1250

coce ] corem|

5. Click Confirm.

Information

IMPORTANT INFORMATION:
Refusal of Balance by Settling Bank 72601206 for Participant 1250 Confirmed.

An acknowledgement of your refusal is displayed by DTC.
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STOCK LOAN / REPO ADJUSTMENTS

About Stock Loan / Repo Adjustments

Clients may enter memo adjustments to the income-tracking portion of a stock loan or repurchase agreement.

nch ‘ Settlement Services

Home / Stock Loan/Repo Adjustments Submission

Submission

Feb7,2020 - 1:49:23 PM EST

Participant Input

Originating Participant Id *

1250

Participant Details

Contra Participant

1258 868686866
1260 263686366
+ | Add Row
J Enter up to 5 adjusments

Stock Loan/Repo Adjustments Submission

Quantity

Enter a memo adjustment for

Adjustment Type *

® Stock Loan

Increase/Decrease

a stock loan or REPO.

Repo

Comments

Stock Loan Adjustment

Stock Loan Adjustment

After submitting an adjustment, your contra party is able to approve or reject it.

Stock Loan / Repo Adjustments

©2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information |  Privacy Policy | Menu
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DT:: ‘ Settlement Services

Home / Stock Loan/Repo Adjustments Activity / Search Results

Stock Loan/Repo Adjustments Activity

Participant Search Contra can Approve or
Cancel
Participant Id * Participant Type * Cusip
1260 O Originating ® contra Q
Status * Adjustment Type *
Unapproved [ cancelled ®) Stock Loan O Repo
[ Approved Selectto see Unapproved,
Cancelled, and / or
Approved adjustments.
Participant Details
Approve Adjustment Cancel Adjustment &
Originating i Adjustment Type Approver's Comments
[~ 00001250 868686866 60 + Unapproved Stock Loan Approved for +60| X | Stock Loan adjusiment
00001250 888686366 50 + Unapproved Stock Loan Stock Loan Adjustment
< >
1t020f2 Page 1 oF Click to see details.

©2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

How It Works

1. The originating participant enters a stock loan or repo adjustment.
2. The contra party approves or cancels the stock loan or repo adjustment.
3. Adjustments submitted and not approved or cancelled will remain in the system for up to 20 business days
and then are removed from the Settlement Web and no longer actionable.
a. Ifthe adjustment is removed from the system prior to the desired approval, clients would need to
enter a new adjustment on the Stock / Loan Repo Adjustment Submission page.
b. Adjustments that have been approved or canceled remain for an additional two days and then are
removed and no longer able to be viewed on the Stock Loan / Repo Adjustment Activity page.

Tip:
Adjustments approved within the last 60 business days may be viewed in the Settlement Activity Inquiry page. Search
via activity code “210” for stock loan and “211” for repo.

4. Secondary approval is available for stock loan / repo adjustments, requiring someone other than the
individual who entered the adjustment to approve it. To set up this feature, use the Secondary
Transaction Approval page under the Profiles menu.

5. Bulk upload of stock / loan repo adjustments, approvals, and cancellations using a spreadsheet is
available. To utilize this feature, access the templates from the “Getting Templates” help topic. To upload
your data, use the Settlement Transaction File Upload page under the Transaction Submission menu.
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Submitting Stock Loan / Repo Adjustments

Clients may enter memo adjustments to the income-tracking portion of a stock loan or repurchase agreement.

DT:: ‘ Settlement Services

Cash and Balances Transaction Subrmission PES Links Feb 7, 2020 - 149:23 PMEST

Home / Stock Loan/Repo Adjustments Submission

Stock Loan/Repo Adjustments Submission

Enter a memo adjustment for

L. a stock loan or REPO.
Participant Input

*

Originating Participant Id * Adjustment Type

1250 ® Stock Loan O Repo

Participant Details

Contra Participant Quantity Increase/Decrease Comments
1258 868686866 Q s +@®@/-0 Stock Loan Adjustment x
1260 863696866 Q 50 +@®/-0 stock Loan Adjustment x
+ | Add Row
—I Enter up to 5 adjustments.

©2011 - 2020 The Deposftory Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

To Submit Stock Loan / Repo Adjustments:

© 0N Ok

Tip:

From the Transaction Submission menu, select Stock Loan / Repo Adjustments.

Your firm’s ID is displayed by default as the Originating Participant Id. Multi-account users must select
one account number from the list of IDs.

Click either the Stock Loan or Repo radio button to indicate the adjustment type.

Enter the ID for the Contra Participant.

Enter a valid CUSIP. This value must contain nine alphanumeric characters.

Enter a Quantity for the adjustment.

Indicate if this is a debit or credit by clicking the ‘+’ Increase or ‘=’ Decrease radio button.

Optionally enter a Comment.

To enter additional adjustments, click the Add Row button.

Bulk upload of stock loan / repo adjustments, approvals, and cancellations using a spreadsheet is available.

10. Click Submit.

e A “Submission Successful” message displays. The adjustment is now available for approval by
the contra party.
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Stock Loan/Repo Adjustments Submission

Submission Successful %

Submission has been successful and all data has been entered.
View your recently submitted entries

Click here to inquire on the

Participant Input status of the adjustments.
Originating Participant Id Originating Participant Description Adjustment Type
00001250 FTS IPA #1 Stock Loan

e Responsive messages and warning banners ensure that correct entries are submitted.

DTEC Settlement Services

Home / Stock Loan/Repo Adjustments Submission / Submission

Stock Loan/Repo Adjustments Submission

A Incorrect information. Please try again. X

Participant Input

Originating Participant Id Originating Participant D Adjustment Type
00001250 FTS IPA #1 Stock Loan

Participant Details

Contra Participant Quantity Increase/Decrease Comments
1258 - FTS A/C #5 868686866 - LI TEST CORP 35 Increase Submitting stock loan adj
+ Entries that are successfully
submitted appear as read-only
1259 - FTS A/C #6 868686866 - LI TEST CORP 45 Decrease Adjustment to stock loan -4
+ 5

O Cusip must be 9 characters

1260 8686868 Q 55 +®/-0 45510 1260 for sLadi. ®

LI Add Row Incorrect entries are held back
prompiing you to make correcions

one field at a ime
@ 2011 - 2020 The Depository Trust & Clearing Corporaion | Legal Information | Privacy Policy | Menu

e If you have established a Secondary Approval profile, another user at your firm must approve the
adjustment before it will be visible for approval by the contra party.
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DT:C Settlement Services

Home / Stock Loan/Repo Adjustments Submission / Submission

Stock Loan/Repo Adjustments Submission

Accepted. Pending Secondary Approval X

Submission has been successful and all data is now pending Seconday Approval for AdjuSt. Secondary Approval means another
user at your firm must approve the

adjustment before it will appear on the

Participant Input Stock Loan / Repo Activity page.
Originating Participant Id Originating Participant Descrip Adjustment Type
00001250 GOLDMAN Stock Loan

Participant Details

Contra Participant Quantity Increase/Decrease Comments.

00001258 868686866 - LI TEST CORP 5 Increase

+

®2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

To learn more, refer to “About Stock Loan / Repo Adjustments” and “Viewing, Approving, and Cancelling Stock

Loan / Repo Adjustments.”

Viewing, Approving, and Cancelling Stock Loan / Repo Adjustments

Clients may approve and cancel stock loan / repo adjustments entered by the originating participant.
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nch ‘ Settlement Services

Home / Stock Loan/Repo Adjustments Activity / Search Results

Stock Loan/Repo Adjustments Activity

Participant Search Contra can Approve or
Cancel.
Participant Id * Participant Type * Cusip
1260 O Qriginating ® Contra Q
Status * Adjustment Type *
Unapproved [ cancelled ®) Stock Loan Repo
[ Approved Select to see Unapproved,
Cancelled, and / or
Approved adjustments.
Participant Details
Approve Adjustment Cancel Adjustment £
Originating cusiP Quantity  Action +- Status Adjustment Type Approver's Comments Submitter Comments
= 00001250 868636866 60 + Unapproved Stock Loan Approved for +50| X | Stock Loan adjustment
00001250 868636866 50 -+ Unapproved Stock Loan Stock Loan Adjustment
< >

1t020f2 Page 1 oY Click to see detalls.
@ 2011 - 2020 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

To View Adjustments:

1. From the Activity menu, select Stock Loan / Repo Adjustments.

2. Enter the Participant ID relating to your search.

3. Indicate a Participant Type for the ID you entered in Step 2 by clicking the Originating or Contra radio
button.
To see adjustments you submitted, click “Originating.” To see the contra party’s side, click “Contra.”

4. Indicate the adjustment type by clicking Stock Loan or Repo.

5. Click the checkbox(es) for the adjustment statuses you wish to display.

Note:
The default is “Unapproved,” but you may select additional (multiple) statuses.
You may only take action on unapproved adjustments.

6. To narrow your results, optionally enter a CUSIP.
7. Click Search to display your results in the Participant Details action grid.
The actions that may be taken on adjustments differ based on your search. For example:
o If you entered a search as the contra, you are able to approve or cancel an adjustment.

Participant Details

| Approve Adjustment | I Cancel Adjustment I

o If you entered a search as the originating participant, you are able to cancel any unapproved
adjustments you entered.
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Participant Details

Approve Adjustment I Cancel Adjustment I

e Adjustments that have already been approved or cancelled appear as read-only in the grid.

Contra CusiP GQuantity  Action +- Status Adjustment Type Approver's Comments

Siock Loan

Siock Loan Siock Loan Afustment

e  To download your results, click the £ download icon.

1 Stock_Loan_Repo_Adjustments_Activity [
2 |Date Feb7, 2020, 1:55:13 PM
3
4 | Contra PaiCUSIP Quantity Action +/- Status Adjustme Approver Submitter Comments
s [oooo1260 ‘ses6sssse50 + Unapprov Stock Loar Stock Loan adjustment
6 (00001260 ‘86868686650 + Unapprov Stock Loar Stock Loan Adjustment
7 foooo1258 26863686675 + Unapprov Stock Loar Stock Loan Adjustment
8
3
Stock Loan_Repo_Adjustments Act [©) 1 3

To Approve or Cancel Adjustments:

1. Search for and display the unapproved adjustments you wish to approve or cancel.
See “To View Adjustments” for more information.

2. Select the adjustments to be either approved or cancelled by clicking their check boxes.

3. The Comment field becomes editable after clicking the check box next to an entry. Optionally, enter a
comment of up to 25 characters.

Note:
Contras must enter a comment to cancel an adjustment.

4. The actions that may be taken differ based on your search:

a. To approve the selected adjustments, click Approve Adjustment.

b. To cancel the selected adjustments, click Cancel Adjustment.
5. A confirmation message displays. Click Yes to complete the approval or cancellation.
6. The results are responsive to your entry.

e Agreen check markappears next to adjustments that have been successfully approved or
cancelled.

'Originating Quantity  Action H- Adjustment Type Approver's Comments Submitter Comments
00001250 868686866 60 + APPROVED Stock Loan Approved for +60 Stock Loan adjustment
00001250 868686866 50 + Unapproved Stock Loan Stock Loan Adjustment
< >
1to2of 2 Page 1 of 1
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e Ared @icon appears next to adjustments requiring corrections. Hover your mouse over the icon
to see the reason for the error.

Quantity  Action +- status Adjustment Type Approver's Comments Submitter Comments

60 + Approved Stock Loan Approved for +60 Stock Loan adjustment

7%+ Unapproved Stock Loan \:I Stock Loan Adjustment

1to2of2 Page 1of 1

Tip:
To perform bulk uploads of submissions, approvals, and cancellations, consider using the upload template.

To learn more, refer to “About Stock Loan / Repo Adjustments” and “Submitting Stock Loan / Repo

Adjustments.”
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TRANSACTION FILE UPLOADS

About Uploads

DTC's Settlement Transaction File Upload application provides participants with the ability to submit multiple
transactions via a single file upload into DTCC's Settlement system.

You can choose to upload one of the following transaction types:

e  Deliver Orders

e  Payment Orders

e  Segregations/Release of Segregations

e Investment IDs/Release of Investment IDs
e  Memo Segregations

¢  MA/NA Moves

e  Collateral Loans

e  Stock Loan / Repo Adjustments

Get the Settlement Transaction Templates

Note
Templates are available for download in the Settlement Web online Help.

Understanding Settlement Uploads
First, create the transaction file from one of the templates available above.

After your file has been created, you can use the Settlement Transaction File Upload page to submit your
settlement transactions to Settlement Web. This page allows you to browse for the CSV file on your computer
or LAN and then click Submit to send it to DTCC.

After the upload is complete, you will see a Results page. Here, you can see how many records from your
uploaded file were submitted into Settlement Web. You can also see how many were rejected, and follow a link
to view those rejected records.

From the Results page, you can access the File Upload Status Inquiry page. This page allows you to view a
status record of all updates by participant number for a particular date.

From the File Upload Status Inquiry page, you can opt to view detail pages for three categories:

e  Total Records on File,
e Rejected Records, and
e  Records Submitted for Processing.
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The information on any of these three pages can be printed or exported to an Excel spreadsheet which maps
to that transaction type’s upload template. The page for rejected records will also contain error messages that
explain the reason for each rejection, which can be exported to excel for correction and resubmission.

All uploaded transactions will be stored in the system for 60 days. Secondary transaction approval is available
for settlement uploads.

Getting Templates

Templates are available for the transactions (and all their subtypes) shown below in the online Help. Each
transaction’s input type is identified by a “BTID,” or Business Transaction Identifier. The BTID that you submit
determines the type of settlement transaction being submitted and ensures that the correct rules apply

Deliver Order

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer
to the online Help to download templates and see BTID-specific validation.

Get the Template View BTID-Specific Validation

BTID Description

DO01  Valued Deliver Order

D002 | Free Deliver Order

DO03  Depository Receipt Cancellation Instructions Valued Deliver Order (for processing
with reason code 300 and 301 only)

DO04 | Depository Receipt Cancellation Instructions Free Deliver Order (for processing with
reason code 300 and 301 only)

DO05  IPO Valued Deliver Order

DO06 | IPO Free Deliver Order

DO08 | FED Deliver Order

DO09 | Security Holder Tracked Valued Deliver Qrder

DO10  Security Holder Tracked Free Deliver Order
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Payment Order

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.

PO01  Security Payment Order

PO02  Premium Payment Order

Segregation

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.

5G01 Segregation

5G02  Release of Segregation

Memo Segregation

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.
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MS01  Memo Segregation

Investment ID

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.

INOL1 Investment ID

IND2 Release of Investment 1D

MA/NA Movements

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.

MMO1  Position Movements between MA/NA Account

Free or Valued Pledge Activity

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer

to the online Help to download templates and see BTID-specific validation.
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PLO1 WValued Pledge

PLOZ Free Pledge

PLO3 Valued Release Return

PLOA Free Release Return

PLOS WValued Release Request

PLOG Free Release Request

PLO7 WValued Release Request Approve/Cancel

PLOS Free Release Request Approve/Cancel

FED Pledge Activity

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer
to the online Help to download templates and see BTID-specific validation.

FPO1 FED Free Pledge

FPO2 FED Free Release Request
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OCC Pledge Activity

Note
The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer
to the online Help to download templates and see BTID-specific validation.

0OP01 | OCC Free Pledge

OP02 | OCC Options Release of Deposit Request

OP03  OCC Options Release of Deposit Third Party Approval/Cancel by OCC Clearing

Member

OP04 | OCC Options Release of Deposit Request Approval/Cancel

QP05 | OCC Free Release Return
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Stock Loan / Repo Adjustment

Use this template to upload and submit stock loan / repo adjustments and to approve and cancel adjustments.

Note

The links in the images below are for the online help version of this guide. If you are reading the PDF version, please refer
to the online Help to download templates and see BTID-specific validation.

5SL01 Stock Loan Adjustment

RPO1  Repo Adjustment

5L02 Stock Loan Adjustment. Used for Approval/Cancellation

RP02 | Repo Adjustment. Used for Approval/Cancellation
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Settlement Transaction Upload Tips — Dos and Don’ts

Do

1. When creating and updating an input file in MS Excel, always use the provided XLS Upload Template (file
type *.xIs) and then save the file as a CSV (file type *.csv) before submitting. Files must be submitted
using the .CSV (Comma Separated Values) file extension.

2. Format each column as defined in DTCC 5.24 Deliver Orders (DOI1/DOI 5) Function User's Guide to
avoid data incompatibility. For example, even though a CUSIP could be numeric, format it in Excel as text,
since the field’s format is defined as Character in the Function User’s Guide.

3. BTID and Version columns (first and last columns) must always be populated. Transaction types are
determined by BTIDs.

4. Make sure that each file contains between 1 - 5,000 records or the entire file will be rejected.

5. Make sure that all records are of the same transaction type: for example, you cannot have records for
payment orders in the same file as deliver orders. However, you can have different subtypes of one basic
transaction type in the same file.

6. Populate all required fields for all records. See the transaction templates for more information on required
fields per BTID.

Don’t

1. Do NOT reopen and edit an existing CSV file in Excel to update it. Always recreate the CSV file from an
XLS file. See item 1 under Do section above.

2. Do NOT mix transaction types in a file. Any transaction with a BTID that doesn’t map to the transaction
type selected on the screen will reject.

3. Do NOT use carriage control (ALT + ENTER keys). ALT + ENTER is not an allowable character
combination.

4. When generating the CSV file programmatically, there should NOT be a comma after the version number

and the last character of each record (row) should be a new line character (\n) to mark the end of the
record.
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Uploading Settlement Transactions

Use the Settlement Transaction File Upload feature to upload a group of transactions of a similar type.

1. Create in advance your input file using the template appropriate to a single transaction type
(see Getting Upload Templates) and save the file in comma separated value (CSV) format.

Note
When you save an Excel spreadsheet file (XLS) in CSV format, all formatting is lost.
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2. From the Settlement Web main menu bar, under Activity, select Settlement Transaction File Upload.

Settlement Services

Cash and Balances Transaction Submission Commands | Profiles PBS Links

Day Defiver Orders Collateral Moves (MAMA)

Future Dated Delrver Orders (NDOs) Zetilemeant Transaction File Upload
Federal Rezerve Delver Orders Collateral Loan Services

Fremium Payment Orders IPC Tracking Update
r09/21/2012 Sacurity Payment Orders Sock LoaruRepo Aduistments Input
Account SeoregationFeleazes Worthlezs Securties Movement
Investment IDVReleases Might COD for Muni Bearer Bonds
emo Segregations Bl Full Call Motics Ingut

D INEFFECT

The Settlement Transaction File Upload page appears.
3. From the drop-down menu, select the Transaction Type for the transactions you are uploading.

Tip
The type you indicate here must match the transaction types you upload.

Select the Transaction
Type represented in prC . Welcome b Logou
your CSV file. € Settlement Services } Changs Pasawond

Cash and Balances.

Activity | Position Transaction Submission Commands | Profiles | Help | PBS Links

Settlement Transaction File Upload

identifying code
for this file.

Click Browse to
the CSV file on your
computer,

Heme > Setsament Fil Upkad Estry

Settlement Transaction File Upload s - fequed

@ Hep () Frint sy

After you have selected
your file, click to submit

Transaction Type:
your upload. T e ———

Seie tion Ty Pk

(Emme ) & [—

e Hawigation Bar for upkad templates and processing instractions ™

File Upload: grogas
WA
Frae

20112013 The D[Sl E R,
Release Retoms Release Request Approals - FreeValued
Relaaia Retums/Feisasa Reques Apgoneta - 0CC
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4. Click the Browse button to locate the file you want to upload. Type an optional file identification number in

the File Identifier field (if you want to track the file after it's uploaded). Click the Submit button to upload
the file. The Settlement Transaction File Upload Results page appears.

@@Dm? Settiement Services

rrmsant

vl el | S Lk

se the wpload
fields to upload
angthar CVS fle

e 1File Liploand o » sumers s i Click 3 fink in one of
i " these columns to
Prmsuionins s | St 1A Ty =] - welwr B ligk of
Submitted,
L f * e ) Accepted, and

Rejected records.

Click to Wiew the
status of this and
earler uploads

datails for the
C5Y fila you just
submitted

0NN T Pty [aesm 3. i g o b | g byt | e Pk | b

View the details of your upload here. You can also access a list of rejected records or view the results of
earlier uploads.
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Inquiring about Settlement Transaction Uploads

Once you have uploaded your settlement transactions, you can view their status in Settlement Web.

1. From the Settlement Web main menu bar, under Activity, select Settlement Transaction File Upload

Inquiry.

Daszhbo

Settl)

@ DTCC Settlement Services

Home | Activity | Position

Cash and Balances Transaction Submission

Activity Inguiry
Pending Activity

RAD Transactions

RAD Snapshat Inguiry
Collateral Loan Services Inguiry

IMS Transactional Inquiry
Total Recap by Transaction Type

Transaction Authorization Inguiry
Broweze By Delivery Date
Pricritized Transaction Summary
Priaritized Summaty By CUZIP
Priaritized Transaction Inguiry

PO Tracking Incuiry
Stock Loanfepo Adjustments Inguiry

SET

Seftlemernt Tranzaction File Upload Inguiry I Poszzible Duplicate Deliveries Inguiry

|
FO

Mkl Full Call Motice Incuiry 1D Met Tranzaction Inguiry

WAL

LFMC RELEASE

15:08
10

15:06

CUTOFE 1511

The Settlement Transaction File Upload Inquiry page appears.

@DT“" Settlement Services

Cash and Balances

Transaction Submission
Select the date on

which the file was

Settlement Transaction File Upload Status Inguiry
uploaded.

Home = Setflement Transaction File Upload Entry = Settlement Transaction File Uplosd Incuiry

Selection Criteria #= Required Field

Participant Id: 1250

File Upload Date: | &l ~vailable Dates »

2. Select either a specific file upload date or All Available Dates and click Search.
The bottom of the page displays your inquiry results.
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Welome * LogOut

@ DTCC  settlement Services Tem@ccom | b Chenge Password

cofiles |Help | POS Links: Dec 20, 2012- 13508 PMEST |

Click a link in these
columns to view a list of
Total, Accepted,
Submitted, and Rejected
records.

Home | Acthdty | Position | Cash and Batances

File type identifies
the transaction type
of the records in this
file.

Seftlement Transaction File Upload Status I

Use the Search

Mome 5 Settiement Transaction File Uplosd Eriry = Seifiement Tr

fields to perform Selection Criteria %= Required Field
another inquiry.

1250 File Upload Date: |2 Svalnbie Dates

Tracking Number is a
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number attached to
each file.
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Reason  |Records
in e

et
Submission  Tracking  File == = Upload
i Wumber  Type & Status
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o Refjected Tar
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4000000 120DAN2 | 132618 10004 | DO DOtemt Completsd " 2 2
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Upbaa Templte vl 0.cov
AW_ADML.T4S - Settl
‘St Ve - et Copant
4000D000E 12000012 123412 10003 DO Completsd 5 2 2
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745_D0 Uipload_BG_v1 0o
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400000000 12000012 | 13T 100 | PO Complstad 1 1 o 1
A arkarenSeshudTestlala PO

SP0_Template_wihDatacsy

r\Appication Landscapsl

TAS_SR_TpUne_Tesney

3. View the status of your search results here:
e In Progress. The system is still performing file checks and data validation.
e Pending Submission. Validation has been performed; eligible records are waiting to be submitted
for processing.

Note
If a record needs secondary approval, the record will also stay in Pending Submission status until the transaction is
approved. See Secondary Transaction Approval for more information.

e Completed. Eligible records were submitted for processing.
e Rejected. The entire file did not pass some of the system’s basic checks and all records have been
rejected.
e Failed. The file was not processed due to a system error.
4. Click a Records Rejected link to view rejected records.
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@”m’" Settlement Services

Home | Actiity | Position | Cash and Balances ansaction § Commants

Settlement Transaction File Upload

action Fiz Upload Eriry » Setlement Transaction Upicad Inqury =

This area
displays general

Fead Information

file information, Stgnon 10 00000000

such as the total o I oo e b nes
number of

rejected records. <eds Displayed: 2

Fugiond
11_8_201 MesiTE785_00 Upkoad Tempiste_v1 0,55

Click to print
these results.

Click to export
this data to Excel.

‘ Record Data: Records Rejected

2 2 Rensiver bs chiled for vbied D03 | DOOH 1250 124 485200101

Customer
Reforonce
Ho.

BT

Delivarer || Recoier | Cusip

7 3 cuspischiedrroo Do 1360 459PM0AAY

The rejected
record's sequential
number in the
original file.

The Business
Transaction
identifier for this
transaction.

The reason why
this record was
rejected.

5. Click the Export to Excel button to download the records displayed on the page into an XLS file that

opens in a spreadsheet.

Note
Downloading allows you to fix and re-upload rejected records.
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Introduction to Receiver Authorized Delivery

RAD allows receivers to review and either approve or cancel incoming deliveries before they are processed.
You can route the following transaction types through RAD:

You can route the following transaction types through RAD:

o  Deliver orders (DOs)

e  Payment orders (POs)
e Valued pledges

e Omgeo (ID deliveries)

RAD Profiles

As a receiver, you can set up RAD profiles and limits to customize which of your transactions are routed to
RAD. For example, you may route equity, MMI, corporate/muni bonds, and stock loan deliver orders.

Note
RAD profiles are for receivers only.

@ bree Settlement Services

Home | Activity | Position Cash and Balances Transaction Submission Commands

IMS Receiver Authorized Delivery

Profiles | Help | PES Links
|

¢ Log Oul
» Change Passwand

0:11:49 PM EDT

Home = IS Recener Authorized Dedvery > Limits Configuration

Receiver 1D #3
0000

I )

Set a bilateral limit.

ekl Set a global limit.
Receiver DR

& Hel =) Print

Limits Configuration Global Limits Balateral Limits Profile Changes Awaiting Approval
Profile Type Lend Type i Effect
DO - MK . Giobal Limi
D0 - Equity OTC Defouk
00 - Corporate Bond OTC Defaut
00 = Biuns Band DTC Defaul
DO - Stock Loan DTC Defauk
Payment Orders: OTC Defouk

Lind i Effect

78,000,000
7,500,000
7,500,000

7,500,000

£00.000

Bisteral n Effect

¥era
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RAD Limits

RAD allows you to set dollar limits for deliver orders and payment orders so that, if a transaction is above a
limit, it will be routed to the RAD queue for approval or cancellation.

There are three types of RAD limits: DTC default limits, global limits, and bilateral limits. DTC default limits will
be followed unless you specify otherwise. You can define your own limits to be higher than the DTC limit by
using a global limit (that applies to all of your counterparties) or a bilateral limit (that applies to specific
counterparties), Participants are allowed to create RAD limits below DTC’s RAD limits, but should note that
DTC will always process transactions against the higher value.

Concurrent Global and Bilateral Limits

Both global and bilateral RAD limits may be set to “Active” simultaneously. In practice, this means that an
account can have a global RAD limit for most counterparties, while having a higher or lower bilateral limit for
specific counterparties.

The general rules for RAD limits are:

e DTCs default limits are in effect if no other limit is set up by you.
e If you set up global limits, they override default limits, unless they are below DTC default limits.
e If you set up bilateral limits, they override global or DTC default limits unless they are below DTC
default limits.
Additional notes on these limits include:

e Aglobal limit that is set at a higher value than DTC's default limits allows transactions with
settlement values that are greater than DTC'’s default limits but less than the participant-defined
global limits to receive a passive approval and be submitted to DTCC's settlement system for
further processing.

e Bilateral limits allow the receiver to set a single value that is applied to a specific contra party.
Similar to global limits, bilateral limits set at a higher value than DTC’s default limits allow
transactions from the specified deliverer to be passively approved up to the participant- defined
limit.

e You are not required to set up a global limit simultaneously with a bilateral limit. You may set up a
bilateral limit without establishing a global limit.

Secondary Approval Required

All profile updates require a secondary-user approval. This means that the approving user cannot be the same
person who created or updated the profile. You can create and update your profile at any point during the day
for immediate implementation upon approval.

Transaction Processing Capabilities

Within the RAD Transactions screen, you may process multiple RAD approvals and/or cancels on the same
screen.
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IMS Receiver Authorized Delivery
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Transaction.

For more information on working with RAD transactions, see Creating/Updating/Viewing/Approving a RAD
Profile; The RAD Profiles; and Working with RAD Transactions.
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The RAD Profiles

You can access the RAD profiles by mousing over the Profiles option on the Settlement Web menu bar.

Profiles

Settlement Web user guide

Help | PBS Links

Secondary Tranzaction Approval Profilez

RAD Profiles

Limitz Configuration
Wind Down Limitz

I ID Trades I
Valued Pledge
d MMIlz=uance
7| Free Tranzaction Forced to RAD I
Free MM| Bypass RAD

Click any of the RAD profile types to add, view, edit, delete, or approve a profile.

RAD Limits
Configuration Tool

Limits Configuration

Use the Limits Configuration tool to activate either global or bilateral
limits payment orders or deliver order types.

Note that many profile types are included under two categories of
"Limits Configuration:

o Global Limit RAD (Deliver Order, Payment Order)
o Bilateral Limit RAD (Deliver Order, Payment Order)

Global Limit RAD

Limits Configuration
("Global Limits" tab)

Use this tab to configure global limits for deliver orders (for MMI,
Equity, Corporate Bond, Muni Bond, and Stock Loan asset classes)
and payment orders.

Bilateral Limit RAD

Limits Configuration
("Bilateral Limits" tab)

Use this tab to configure bilateral limits for deliver orders (for MM,
Equity, Corporate Bond, Muni Bond, and Stock Loan asset classes)
and payment orders.

("DO — Equity”)

MMI Limits Limits Configuration Use this profile to establish RAD profile limits specifically for MMI
("DO — MM") activity. You may establish global and bilateral limits.
Note that the current MMI default limits are set to $0. If a limit is set
that is higher than $0, any transactions valued between $0 and that
limit would bypass RAD.
Equity Limits Limits Configuration Use this profile to establish RAD profile limits specifically for equities

activity. You may establish global and bilateral limits.

If no Equity profile has been created, all equities transactions will be
subject to DTC's default limits (unless an existing Stock Lending
profile exists, see below).

Receiver Authorized Delivery (RAD)
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Corporate Bond
Limits

Limits Configuration
("DO — Corporate
Bond")

Muni Bond Limits Limits Configuration

("DO — Muni Bond")

Stock Lending
Limits

Limits Configuration
("DO — Stock Loan")

Wind Down profile | Wind Down profile

ID Trades profile ID Trades

Receiver Authorized Delivery (RAD)
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Use this profile to establish RAD profile limits specifically for
corporate bond activity. You may establish global and bilateral
limits.

If no Corporate Bond profile has been created, all corporate
transactions will be subject to DTC's default limits.

Use this profile to establish RAD profile limits specifically for
municipal bond activity. You may establish global and bilateral
limits.

If no Muni Bond profile has been created, all muni transactions will
be subject to DTC's default limits.

Use this profile to establish RAD profile limits specifically for stock
loan and stock loan return activity. You may establish global and
bilateral limits.

If no Stock Loan profile has been created, all Stock Lending
transactions will be subject to the applicable DO profile limits.

The following Reason Codes apply to this profile:

e 10 — Stock Loan

e 20 — Stock Loan Return

e 260 — OCC Stock Loan

e 270 — OCC Stock Loan Return

e 280 — ADR Stock Loan (Untracked)

e 290 — ADR Stock Loan Return (Untracked)
e 600 — Collateral DO

e 610 — Collateral DO Return

e 704 — OCC Stock Loan (Untracked)

e 706 — OCC Stock Loan Return (Untracked)
e 220 — Repo Tracking

e 230 — Repo Tracking Return

¢ 630 — Repo with Memo Decrease

e 640 — Repo Return with Memo Decrease

DTC has the ability, at its discretion, to apply RAD to all DOs and
POs initiated by a "Wind-Down" participant, regardless of value.

A receiving participant has the option to raise the DTC-set RAD
limits through use of the Wind Down Limits profile, but if it does so,
there will be no matched reclaims permitted to override controls.

You can optionally set up an ID Trade Configuration profile in
Settlement Web.

If no ID Trades profile has been created, default limits would not
apply and the ID trades would bypass RAD entirely.

At this time, DTC does not have internal RAD limits for ID trades.
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Valued Pledge
profile

RAD MMI Issuance
profile

Free Transaction
After 5pm Forced
to RAD profile

Free MMI Bypass
RAD profile

Free Pledge RAD
profiles

Valued Pledge

MMI Issuance

Free Transaction
Forced to RAD

Free MMI Bypass
RAD

Global Free Pledge
Forced to RAD,
Bilateral Free Pledge
Forced to RAD.
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Use this profile to route all your valued pledges to RAD. This allows
you to review and approve securities being pledged by another
participant as collateral before your settlement account is debited
(and the pledgor's account is credited) for the transaction.

This profile is created for a pledgee by the associated participant. If
no Valued Pledge profile has been created, default limits would not
apply and the valued pledges would bypass RAD entirely.

Updates to this profile can be set up to take effect immediately, or
they can be set up to take effect on a future business date.

Use this profile to route all your pending valued MMI issuances and
any new issuances submitted after 2:00 p.m. eastern time to RAD.

If no RAD MMI Issuance profile has been created, DTC limits will still
apply.

Updates to this profile can be set up to take effect immediately, or
they can be set up to take effect on a future business date.

Use this profile to route all your free receives (DOs) input after 5:00
p.m. eastern time to RAD.
Updates to this profile can be set up to take effect immediately, or

they can be set up to take effect on a future business date.

Use this profile to have free MMI Deliver Orders (DOs) for specific
deliverers automatically bypass RAD.

Pledgee banks can use these global or bilateral profiles to route all
free pledges to RAD.

If no Free Pledge RAD profile has been created, default limits would
not apply and the free pledges would bypass RAD entirely.

Transaction eligibility for the new free pledge profiles is limited to
activity code 51 (free pledges) only.
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Global Limits
To perform this
action

Set a new global
limit

View an existing
global limit

Edit an existing
global limit

Delete an existing
global limit

Approve or reject a
global limit

Do this

2.
3.
4.

Settlement Web user guide

Click the New radio button in the Action column next to the profile (asset type) you
are setting a limit for.

Type the dollar amount of the limit in the New Global Limit column.
Type any comments about this limit in the Comments box.
Click Submit.

Any new profiles will not be available until they have been approved by a qualified user.

e See the Limits Configuration or Global limits tabs.

e Click the Download RAD Limit Details button to export a spreadsheet showing any
global and bilateral active limits between the receiver and different deliverers.

e Click the Audit link on the right to view this profile’s audit trail, including approval
information and links to comments.

1
2.
3

4.

Click the New radio button in the Action column next to the limit you are editing.
Type the limit amount in the New Global Limit field.

Type any comments about this limit in the Comments box.

Click Submit.

Any edited profiles will not be available until they have been approved by a qualified user.

1.

2.

Click the Delete radio button in the Action column next to the limit you are
removing.

Click Submit.

Any deleted profiles will not be removed until this has been approved by a qualified user.

4.

Click the Profile Changes Awaiting Approval tab on the right.
Click the Approve or Reject check box to the left of each applicable limit profile.

Click Submit. A pop-up box asks if you are sure you want to approve/reject the
profile.

Click Confirm.

New or edited profiles become effective as soon as they have been approved by a qualified
user. The approver must be someone other than you.
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Home | Acirsity | I'n-.'-lf-.'r-i Lash and Balances i Transacton Submizsion Commands i Hrohles ||".‘|ng PHS Links i

IM3 Recefver Authorized Delivery

Hrers L Beceivar Ausharined Dsiesry + Limis Configumaion o ez

Receiver 04 Ded ]

i Pt

Click this tab to
approve or reject any
pending global and bilateral
limits configuration profiles.

mm Tivarninad SAD Tirrut Derimly

Rroeiser i (O30 1 TEST PARTICFANT

I
Limits Corfigquration || Globel Lissts || Bllaersl Limits || Profile Changes Awsising Approval

Disglaying 2 bere Pagn |
Lirndt Typer Devere: Cipmen Land Anaunt T Lnst At st Comrens .
Cloke &5 T 05003 Parading Lppeuval — Lgre
izt 125 - SAMPLE SIS0 Perading Arpeaval — A

Pags 1
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Bilateral Limits
To perform this
action

Set a new bilateral
limit

View an existing

bilateral limit

Edit an existing
bilateral limit

Delete an existing
bilateral limit

Approve or reject a
bilateral limit

Do this

4.
5.

Settlement Web user guide

Click the Add New Bilateral Limit button below the table.
Type the participant number of the counterparty in the Deliverer ID field.

Type the amount of each limit you wish to set in the New Bilateral Limit field
next to the appropriate profile type.

Type any comments about each limit in its associated Comments field.
Click Submit.

Any new limits will not be available until they have been approved by a qualified user.

o See the Bilateral Limits tab.

¢ Click the Download RAD Limit Details button to export a spreadsheet showing any
global and bilateral active limits between the receiver and different deliverers.

o Click the Audit link on the right to view this profile’s audit trail, including approval
information and links to comments.

Click the Select radio button next to the deliverer whose limit(s) you want to edit.

Click Update.

Click the New radio button next to each limit that you want to edit. You can edit
multiple limits at once.

Type the amount of each limit in the New Bilateral Limit field next to the
appropriate profile type.

Type any comments about each limit in its associated Comments field.
Click Submit.

Any edited limits will not be available until they have been approved by a qualified user.

4.

Click the Select radio button next to the limit you want to delete.
Click Update.

Click the Delete radio button next to each profile type limit that you want to
remove. You can delete multiple limits at once.

Click Submit.

Any deleted limits will not be removed until this has been approved by a qualified user.

=

4.

Click the Profile Changes Awaiting Approval tab on the right.

Click the Approve or Reject check box to the left of each applicable limit profile.

Click Submit. A pop-up box asks if you are sure you want to approve/reject the
profile.

Click Confirm.

New or edited profiles become effective as soon as they have been approved by a
qualified user. The approver must be someone other than you.
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M3 Recefver Authorized Delivery

Settlement Web user guide

Transaction Submizsion Commands

Hrera = Hecerar Authanred Deicesry ©

Receiver 04 Dediverer i

DiE

I )

Rroeiser i (O30 1 TEST PARTICFANT

Lemiw Confgueaion ) hez = Pt

Click this tab to
approve or reject any
pending global and bilateral
limits configuration profiles.

Limans Corlagur stion Cdotral Larsp Profike Cranges Asmbng Approesl
Disaleryirg) 7 berey Pags 1
s ke "=F'- = £ e T Ll ST at ] L
T DD - Eguity &R 600 Perading Lagenval — | A
r 00 - 126 SAMPLE S5 000 Fendig Appraval = o
Pags 1
e IS
Working with Limits Configuration
The Limits Configuration page contains four tabs.
Welcome b Log Out
@ DTCC  gettiement Services A ‘ jictanaz Becseen

Home | Activity | Position Cash and Balances

IMS Receiver Authorized Delivery

Transaction Submission Commands | Profiles |Help| PBS Links

Oct 8, 2013 - 10:11:45 PM EDT

Home > IMS Receiver Authorized Delivery = Limitz Configuration @ Help @ Print

Receiver ID

0000

@ Download RAD Limit Details

Search Results

Receiver ID: 0000/TESTCOMPANY

J Limits Configuration

| Global Limits

‘ Bilateral Limits

‘ Profile Changes Awaiting Approval

Profile Type
0o - M1
DO - Equity
DO - Corporate Bond
DO - Muni Bond
DO - Stock Loan

Payment Orders

This tab

Limits Configuration

Global Limits

Limit Type in Effect Limit in Effect Bilateral in Effect
Global Limit 76,000,000 Tes
DTC Default 7,500,000 Yes
DTC Default 7,500,000 ez
DTC Default 7,500,000 Yes
DTC Default Ho
DTC Default 500,000 Yes

Contains this information/Allows you to do this

This is a summary of all your DO and PO profiles. It displays the limit type and
limit amount in effect, as well as whether each limit is global or bilateral.

This is where you can add, view, edit, or delete global limits by profile (asset)
type. You can perform multiple actions at once on this page.
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Global limits apply to all of your counterparties unless you have specified
bilateral limits for a particular participant. Your global limits will override the
DTC limits unless the DTC limits are higher.

Bilateral Limits This is where you can add, view, edit, or delete bilateral limits for different
counterparties by profile (asset) type. You can perform multiple actions at
once on this page.

Bilateral limits override any global limits you have set.
Profile Changes Awaiting Approval Here, you can see a list of all profile changes — both global and bilateral —

that need approval in order to become active. You cannot approve your own
profile changes.

Please note that the Limits Configuration tool allows you to download a spreadsheet showing your global and
bilateral limits across all deliverers.

Home | Activity Po;mm| Cash and Balances | Transaction Submission Commands | Profiles Help| PESLInI.nl Ont 13 - 1:41:49 PM EDT

IMS Receiver Authorized Delivery

Hime INE Receser Auihy

Download limits in a

Recebrwt 1D spreadsheet.

1250

Soarch m Diowminad FLAD Limit Detnits

W

i b 12&0"“ Home Ireset Fage Lot Faimmailes Data Rt Wiy -l o @

Limits Canfige A Al - B - T . }?- . L= & .}&
=1 = = oL Lam. 4
da- BT - A E3J I § : A
b Find &
A - i i | ® - () Formut = | - Sedect - Simaral i Efe
Clpkears -4 For 5 Abgnmaril Feumbw Calls Editing
Yan
| Al v % o | Aeocerer '| -
Yes
X

Di T T AT
D c o = = = B L]

Payersend Onders
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Creating/Updating/Viewing/Approving a RAD Profile

From the Profiles menu, click the RAD profile you want to work with.

Click here for an explanation of the RAD profiles.

Profiles | Help| PBS Links

Secondary Trangaction Approval Profiles |
RAD Profiles
Limitz Configuration o
Wind Down Limitz
I ID Trades I
Valued Pledge
d WMHMIlz=uance
7| Free Tranzaction Forced to RAD I

Free MM| Bypazs RAD

You are presented with a page for the profile type you selected.
There are two types of profiles.

1. The Limits Configuration profiles allow you to set specific dollar limits for deliver and payment orders.

Read more.
TWelcome ¥ Log Qut

Brcﬂ Setﬂement SeWices usergitestoom ¢ Change Passwaond
Home | Activity | Position Cash and Balances Transaction Submission Commands | Profiles | Help| PBS Links Dct 8, 2013 - 1001149 PM EDT
IMS Receiver Authorized Delivery .
Home = S Recetver Authorized Delvery > Limis Configuraiicn @ Hel =) Prnt
Receiver 1053
0000

I )

bl Set a global limit.
Receier [

Set a bilateral limit.

Limits Configuration Global Limits Balatersl Limits Profile Changes Awsiting Apgroval

Profie Type Lient Type in Effec Lim#t in Effect Biateralin Effec
DO - MM . Giobail Limit 78,000,000 R
DO - Equity OTC Defaut 7,500,000 s
D0 - Corporate Bong D7TC Defaut 7800000 Yes
00 - Wuni Bond O7C Defaul 7,500,000 Yeos
DO - Stock Loan DTC Defaut L]
Payment Oroers D7TC Defout 00000 b
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e  Other profiles allow you to either route transactions to or bypass RAD.

BN Secarch tab
Rimcaivar ar = B Frade fro
ol

2. See the table below for your next step.

Work with Limits Configuration

Enter the Receiver ID and click Search.

Click below to see further steps.

e Add, view, edit, delete, or approve a global Limit
e Add, view, edit, delete, or approve a bilateral Limit
e Learn more about the Limits page.

Create a profile a) Click the profile's Add tab on the right.
b) Enter the required information and any comments about this
profile.
c) Click Add.
Your new profile will not be active until it has been approved
by another qualified user.
View an existing profile a) Enter the required Search criteria in the Search tab on the
left.
b) Click Search. All profiles associated with this participant
number are displayed.
c) Click the Audit link on the right to view this profile's audit trail,

including approval information and links to comments.
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Edit an existing profile

Approve a profile

a)

b)

c)

d)

e)

f)

b)

c)

d)

e)

f)

Settlement Web user guide

Enter the required Search criteria in the Search tab on the
left.

Click Search. All profiles associated with this participant
number are displayed.

Click the Action radio button to the left of the profile you want
to edit.

Click Update. A pop-up window containing profile information
appears.

Enter the new profile information.

Click Update.

Any edited profiles will not be available until they have been
approved by a qualified user.

Enter the required search criteria in the Search tab on the
left. Be sure to set the Profile Status to "Pending Approval."

Click Search. All pending profiles associated with this
participant number are displayed.

Click the Action radio button to the left of the profile you want
to approve.

Click Approve. A pop-up window containing profile
information appears.

Enter any comments, if applicable.

Click Approve.

Note
The profile must be approved by another qualified user.

Receiver Authorized Delivery (RAD)

202



Settlement Web user guide

Working with RAD Transactions

Searching RAD Transactions

The RAD Transaction page lets you view and search for related transactions. You can:

e  Search for RAD transactions and filter your results;
¢ Implement command processing (bulk approvals, single approvals, and single cancellation of
transactions).

To enter a RAD Transactions search:

1. From the Activity menu on the Navigation bar, select RAD Transactions.

Welcome » Log Out

» Change Password

DTCC

Position

Settlement Services

testus

PBS Links

Select RAD Transactions
to begin your search.

Cash and Balances Dec 15, 2017 - §:25:55 PM EST

IMS Activity Inquiry
Pending Activity

Transaction Type: * [ a1 ] po-mi

i i @ Hel =y Pri
Fome | RAD Transactions A~ |nauiry @ Helo & Print
Searc  pap snapshot Inquiry
Participant ID s Asset Class Transaction Side Transaction Status |mSs TID 1D Control Number
1250 [an v [Receiver ~|  [an V]
Business Date o cusip 1D Net g Contra
121152017 |8 [

Ts Jpo-tmits CInpo oo CJPo [ vALUED PLEDGE [ FREE PLEDGE

Display Type: ® List ) Grid C) Excel

© 2011 - 2017 The Depository Trust & Clearing Corperation | Legal Information | Privacy Policy | Menu

The RAD Transactions page appears.
2. Inthe Search Criteria section of the page, enter your search criteria.

Welcome

DTCC

Settlement Services

IMS Receiver Authorized Delivery

testus

PBS Links

Dec 15, 20 5.55 PM EST
Search RAD transaction

activity by the categories

below.

y/d

Home > IMS Receiver Authorized Delivery = @ Help (S Print

Search Criteria 4 - Rrequired Field

Transaction Inquiry

Participant ID 3 Asset Class Transaction Side Transaction Status |MS TID 1D Control Number
1250 [an v [Receiver ~|  [An |

Business Date o cusip 1D Net g Contra

121152017 | 5]

Transaction Type: * [v] Al [ po-mi

7s [Ipo-umits [Inoo (oo [lpoa [lvalueD PLEDGE [ | FREE PLEDGE

Display Type: ® List ) Grid _) Excel

© 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu
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Participant ID

Required. If you have only one participant ID, it appears here by default.

Asset Class

Optional. "All" is the default for this field. If you select "MMI," the MMI Index
Principal field appears.

Transaction Type

Optional. You can refine your search by transaction type. "All" is the default for
this field.

Transaction Side

Optional. You can refine your search by Receiver or Deliver. "Receiver” is the
default for this field.

Transaction
Status

Optional. You can refine your search by transaction status. "Unapproved" is the
default for this field.

Business Date

The current date appears by default and should not be changed. You can search
RAD transactions for the current date only.

CusIP Optional. You can enter a CUSIP number manually or use the CUSIP look-up tool
il to select one.

ID Net Optional. "All" is the default for this field.

Contra Optional. You can refine your search by selecting a Contra Participant ID.

IMS TID Optional. Select to limit your search to a single transaction using the Inventory
Management System Transaction ID.

ID Control Optional. The nine-digit ID Control Number is DTCC's Tradesuite™ ID service

Number identifier for transactions in which a confirm has been generated through

Tradesuite™ ID. Clients may populate this field with a control number to identify
any ID transactions.
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DT: c ‘ Settlement Services

IMS Receiver Authorized Delivery
(7] Help & Print

Home = IMS Receiver Authorized Delivery = Tran; -
For MMI Index Principal

Search Criteria 4 = Required Field ) Lransactions, selet
MMI from the Asset

The MMI Index Principal

Participant ID Asset Cla Class drop-down. tatus [MS TID field appears.
1250 Receiver v ~
Business Date s CuUsIP 1D Net g Contra MMI Index Principal g
11282017 =
Transaction Type: ¥ WAl [ 1po-mits [Jpoimms [ Inpo [po [Jro [ |VALUED PLEDGE | | FREE PLEDGE
Display Type: (® List () Grid ) Excel

| Search [l Reset |

LT W T (E Activity wiComments Lens
I g‘g This is the last page of data that satisfies your search criteria. |
Displaying 2 items Page 1
iput  Resson  RAD  ATP MM

Action Ll Type Fr:)c“c[;iﬂ" Contra UiLd CUSIP Quantity  Amount
. . . 5 ¥ 10Cessing y LU ¥ J i d =
Approve  Cancel  Reverse TLnngaCncr Df Class Date Pariy Source  Code Status Status Principa
| 1D Control Number

Comments
0O 0 EQUITY NDO  11/28/2017 1260 3586565864 600 40,000.00 NPTS 030 Unapproved Audit
.. 8D 102317, AUTO102022129
EQUITY | NDO  11/28/2017 1260 858586865 600 40,000.00 NPTS 030 Unapproved Audit
| O 456456456
.. 85D 102317, AUTO102030222
Page 1

©20 Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

3. Select the display type.

Welcome » Log Out
testuser@d » Change Pa:

DT: C ‘ Settlement Services
[Poston | Gasn ana ances | rasachon Susson | ormancs |

IMS Receiver Authorized Delivery
i@ Help S Print

IMS Receiver Authorized Delivery > Transaction Inguiry

Home =
Search Criteria 4= Required Field

Transaction Side Transaction Status |Ms TID 1D Control Number
v

Participant ID s Asset Class

1250 [ v [Receiver | All

Business Date CUSsIP ID Net gy Contra ]

12152017 -2 ﬂ Select the display type

for your search results.

Transaction Type: * [vi sl [1po-mits [lpo-umims Clnpo [loo [lpo [ valueD PLEDGE [l FREE PLEDGE
V

I Display Type: List) Grid

[ seacn|
© 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

Choose List under Display Type to display your search results online (on the same page, just below
the Search Criteria section). This is the default display type.
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DT: : Settlement Services » Change Pas

IMS Receiver Authorized Delivery

Home > IMS Receiver Authorized Delivery = Transaction Inquiry @ Hep & Fint
Search Criteria = Required Field

Participant ID 5 Asset Class Transaction Side Transaction Status |MS TID ID Control Number
1250 [An | [Receiver ~|  [Anl v
Business Date Cusip 1D Net g Contra

111282017 Q)

Transaction Type: * M Al [1po-miTs [Ipo-Lmirs [Inpo [1po [1po [ VALUED PLEDGE || FREE PLEDGE
Ex = Display Type: ® List O Grid O Excel

Search Results

Might deliver orders may

Displaying 7 items be reversed prior to the ge 1
start of the night cycle. RAD Third Click Audit for 3 transaction to
Action ype__Processing Contra F;:‘t“‘ CUSIP Quantity  Amount view additional transaction Audit
Approve Cancel Reveps jie Y information. |
Click the check box next to
each transaction that you
want to approve or cancel.
(U -] 350686865 15 1,525.00 DPTS 030 Approved | MAKD Audit
.. 800112817,
EQUITY NDO 11/28/2017 229 68686865 600 40,000.00 NPTS 030  Unapproved Audit
0
.. 5D: 102317, AUTO102030222
EQUITY NDO 11/28/2017 229 368626866 600 40,000.00 NPTS 030 Unapproved Audit
O
.. 5D 102317, AUTO102022129
EQUITY NDO 1172872017 229 458140100 2,000 40,000.00 NPTS 030  Unapproved Audit
O
.. 5D 102017,
o 0 EQUITY NDO 1172872017 229 458140100 1,000 4000000 NPTS 030 | Unapproved Audit
.. 8D 102017,
EQUITY DO 11/282017 15 456783108 14,000 100,000.00 DPTS 000  Unapproved RGRN Audit
[ D236F1COFT510168
DDD, RRR , SD: 102516, NON IPO DO FROM NON MERRILL 15 TEST BY JR
CBONDS NDO 11/282017 229 P17625AB3 10 10.00 NFTS 030 | Unapproved Audit
O
.. 800092717,

e Choose Grid under Display Type to display your search results as scrollable, paginated search
results with a customized number of returned transaction records. You can also sort and filter your
results.

Receiver Authorized Delivery (RAD) 206



Settlement Web user guide

DTCC

Settlement Services

IMS Receiver Authorized Delivery

Welcome

testu

Home = IMS Receiver Authorized Delivery > Transaction Inquiry @ Help & Print
Search Criteria 4 = Required Field
Participant ID 3 Asset Class Transaction Side Transaction Status M5 TID ID Control Number
1250 Al v Receiver ™ Al
Business Date % CUusIP ID Net (@) Contra
Transaction Type: ¥ [ an [1po-mrs [ po-umirs Mwoe [lpo [leo [lvaluep piepce [IFREE PLEDGE
| searcn [l Reset | Customize the display y Type:| Approve multiple
of vour results. transactions.
Filter yours results.
R q of De 0 P Activity wiComments Lens Customize Grid - [l Bulk Approve Il "Cmd
Filters | I B Page ot Records Per Page:
imum of 700)
RAD . o MM
Assat Third Record Limit: TP
Type Processing |Contra cusip Quantity Amount - L N Index

Transaction ID/ID Class Date Party fmximurm of 2600) atus | principal
Control Number Set

Comments

ceonps [NDO [12n122017 220 [ [Pr7ezsass [10 [1000 NPTS  [nan [unapproves | [
D332821355882162

.. S0: 082717,

EQUITY [NDO [1211202017 220 | |zea83a28s [a00 [svooooa [wets  [oan |unspproved |
D350FE5C211FFFEC

.. 50: 102317, AUTO102030222

EQUITY |NDO |12.'|2.-'2-:|17 |::a | |Ssgasase.a ‘a:l-:u |4u‘-:|oc-.u:| |N=‘TS ||:-3:| |Unapproved | ‘
DI50ED20518FE46E

.. SO: 102317, AUTO102022129

EQUITY |NDO [ 121122017220 | |4s2140100 [2.000 | e |unspproved | \
D34FT1AT31AS8B83

.. S0: 102017,

EQUITY [NDO [12122017 220 | [4sa140100 | 1,000 [sngonoa [weTs  [oan [Unsppraved | \
D24FTITD42440281 |

50 102017,

Right-click an individual
transaction to approve, cancel, or
display audit details.

e Choose Excel under Display Type to download your results as an Excel spreadsheet. When you

execute your search, you will be prompted to save the spreadsheet.
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Welcome
DT: c Settlement Services testuser@

[Fosbon | Casn and Balances | Transaction Submiss

IMS Receiver Authorized Delivery

Home > IMS Receiver Authorized Delivery > Transaction Inguiry i Help u='| Print

Search Criteria % = Required Field

Participant ID % Asset Class Transaction Side Transaction Status  IM$ TID ID Control Number
1250 All ~ Receiver v Al ~

Business Date 3% cusip 1D Net gy Contra
1222017 | [ il

Transaction Type: % M| an [1po-mms Cloo-umirs [Inoo [oo [lpo [Jvalueo pLepce [FREE PLEDGE

m @ Display Type: O List T Grid ® Excel

RAD Tra on Ing earch Re of D D 9P Activity wiComments Lens W Customize Grid = Bulk Approve ACmd
Filters | =3 =3 Page 1 of 1 v
RAD : : MM
2‘5“‘ Type Processing |Contra lT,h”d cusip Quantity Amount 'é‘p“t 2"‘;“‘" ;a"s““w‘ ?{P Index
Transaction DD lass Date arty ource ode atus atus | o il
Control Number
Comments
R |NDO ‘ 1211202017 |22 | |aﬁeaaase-a |a:|-:| |4u.Doc-.u:| |N=Ts |r Select Save to download
.. SD: 102317, AUTO102020222 [ as an Excel file.
EQUITY |NDO 12112/2017 |220 868685866 | 600 40,000.00 NPTS -
D350ED20818FBAGE. | ‘ = "‘ | |° | | | Fb-—\ T
.. SD: 102317, AUTO102022128
B EQUITY |NDO ‘ 121122017 |220 | |45814EI1E-EI |2‘-jn[- |4u,un[- 00 |N=Ts |I:-3:I |U?Q‘Q@ved | |
Do you want to save RAD Transaction Inquiry Results 1513104306740244125.xls (642 KB) from | dtcc.com? Cancel

4. Click Search.
The RAD Transactions page displays your search results in the display type selected.
Quick Tips

e Inthe grid display type, right-click on an individual transaction row to access audit details for that
transaction.

e Inthe list display type, click the Audit link for additional transaction details.

e  Click on column headers in the grid display type to sort the data in ascending or descending
order.

For more information on further refining your results, see Filtering RAD Transactions.
For viewing additional transaction information, see Displaying RAD Audit Details.

For information on performing actions on transactions, see Approving RAD Transactions and Canceling RAD
Transactions.
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Filtering RAD Transactions

You can filter your RAD Transactions results to display only the data you want to view.
To filter your RAD Transactions search results:

1. Retrieve your search results by selecting Grid under Display Type. See Searching RAD Transactions.
2. Hover your mouse over the column of data you want to filter.
A text box appears that allows you to set up a filter for that column.

Welcome

DT: : Settlement Services

IMS Receiver Authorized Delivery

Home = IMS Receiver Autharized Delivery > Transaction Inguiry i & Print

Search Criteria % = Required Field

Participant ID 3 Asset Class Transaction Side Transaction Status M5 TID ID Control Number
1250 All d Receiver v All d
Business Date 3 CUsIP ID Net g Contra

12n22017 || ﬂ

Transaction Type: % M| an [Jpomts [loowms [Cnpo oo [leo [Clvaruen pience [IFREE PLEDGE

B3 =3 Display Type: ) List® Grid O Excel

Criteria you are Click Apply to apply
filtering display here. the filters. Hover over the column to be
filtered. Enter filter criteria in
the text box that appears.
RAD Transactio q ea R as of De 0 P Activit Comments Lens ACmd
Filters [Amount: 10.00 3 =3 Page 10f 1 <

RAD - MMI
glﬁgt Type Processing |Contra ;h'rd CusIP Quantity Anl pmput Rezfn ';ansantmn .:;rp Index
Transaction ID/ID lass Date arty = w|[10.00 atus M= | principal
Control Number

Comments

EQUITY ‘NDO | 1211272017 |229 | |8685863E-5 | 800 | 40,000.00 |N=TS |I:'3:I |Unappmved

D3EDFBEC211FFFSC
. 5D: 102317, AUTO102020222

EQUITY |NDO [12i1212017 [220 | |zea8s088s | a00 | 40.000.00 [neTs [o3n |unspproves

D350ED30812FE468
.. 5D: 102317, AUTO102022120

~ EQUITY ‘NDO |12.'1:.-':-:|17 |2:a | |4521401|:-u |:.-:|0c- |4u.nuc-.u:| |N=‘TS ||:-3:| |Unappmved | |
D34FT1AT31ABOBE3
.. SD: 102017,
EQUITY |nDO [1211212017 |20 | |ss2 140100 [ 1,000 |snomoa [weTs  [oza |unspprovec | |
D24FT17D40448261
.. SD: 102017,
nasamsiamsessie  |CBONDS [nDo [121122017 [220 [ [Pi7easesa [10 [10.00 [wP1s [oan [Unspproves | [
. SD: 002717,
EQuITY [Do [1211222017 [15 | |4s8733108 | 14.000 [1oocooon  [oeTs (oo |unspproved [RGRN |

DZ36F1COFTE18168

DDD , RRR , SD: 102516, NON IPO DO FROM NON MERRILL 15 TEST BY JR

3. Enter your filter criteria.

4. Click Apply to apply the filters to the column.
Your search is filtered according to the filter criteria you applied. Your filtered criteria will be displayed in
the box directly above the grid, on the left-hand side of the page.

Quick Tips

e  When filtering columns containing values, you can choose from a drop down to filter >, <, or = to
the value in the text box.

e Click Reset to return the grid to the original set of search results and clear the filtered criteria
display in the box above the grid.

e Double-click a single transaction record to open additional information on that transaction.
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Displaying RAD Audit Details

RAD audit details are composed of the historical information related to the transactions. RAD audit details will
have the participant ID and the time when any action was taken on that particular transaction.

To display your RAD audit details in the grid display type:

1. Retrieve your search results by selecting Grid under Display Type. See Searching RAD Transactions.
2. Inthe search results, click the Audit link in the far right column for an individual transaction.

D T c : Settlement Services

IMS Receiver Authorized Delivery

Home = IMS Receiver Authorized Delivery = Transaction Inquiry (7] Help \; Print
Search Criteria 4 = Required Field

Participant 1D 3 Asset Class Transaction Side Transaction Status |Ms TID ID Control Number
1250 [an v [Receiver ~|  [All | 456456456
Business Date s cusip 1D Net (&) Contra
11282017 [ qQJ
Transaction Type: % M a1l [Ipomms [lpoimms [Inoo [Joo [lro []vaLUED PLEDGE [ FREE PLEDGE
=3 Display Type: ® List O Grid O Excel
LR W AR Activity wiComments Lens
I !“g This is the last page of data that satisfies your search criteria. |
Displaying 2 items Page 1
Action el Type Froii[;in" contra M cusip  Quanity  Amount  J7PUE Rl click Audit to view udit
; = ¥ £53ing . Lus Y T - .
Approve  Cancel Reverse _lransaction ID/ Class Date Party Source  Col  5qditional information for
O 1D Control Number a transaction.
Comments
EQUITY |NDO & 11/2872017 229 8586868656 600 40,000.00 NPTS 030 Unapproved
0 [ 45456456
.. 8D: 102317, AUTO102022129
EQUITY NDO 1172872017 229 868685865 600 40,000.00 NFTS 030 Unapproved
| L 456456456

. 5D 102317, AUTO102030222

[Subm Page 1

® 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

The RAD Transaction Audit Information page appears.

State Code Stazigode Slat]e_iqugdate Create Date Program Name Funcfion Name User ID Reason A
UNFR 2017-10-20 15:02:25.499203 2017-10-20 IMB300 SWEB 00123456
AUTH UNFR 2017-10-20 20:00:38.859221 2017-10-20 IMBG20 IBSR.
R3UB AUTH 2017-10-20 20:00:33.980377 2017-10-20 IMB400 IBSR
RDPR RSUB 2017-10-23 18:45:21. 270565 2017-10-20 IMBRADRP EOD
AUTH UNPR 2017-10-23 19:36:06.239943 2017-10-20 IMBG20 IBSR
RSUEB AUTH 2017-10-23 19:36:06.245744 2017-10-20 INMB400 122 v
Click Close to return to
[alatatyl nonm ANAT AN N4 A0-AC-47 ATVWACD TAMAT A0 N Search I’eSU|tS sCreen.
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To display your RAD audit details in the list display type:

1. Retrieve your search results by selecting List under Display Type. See Searching RAD Transactions.
2. Inthe search results, right-click the transaction and select Audit.
RAD Transaction Inquiry Search Results as of Nov 28, 2017 - 5:48:37 PMEST [l RS r g [ 7Cmd |
Filters | Page 10f 1 [+
Asset Type E‘r‘\nlzessing Contra Third cusip ‘Quantity Amount Input Reason | Transaction | ATP :n’li‘llal
TerEs T T Class pos Party Source |Code | Status stats | o oal
Control Number
C
(" Select the transaction Y
Da1asacarasarsy | EQUTY | and dlick Auditin the [ |soe6g686 [ 15 [1.525.00 [oPTs  [oa0  [Acproved  [mMaAkD |

. drop-down.

EQUITY  NIZ

D350F65C211F1 Audit

11282017 229
ITO102030222

R pptovellransaction 11282017 |220 268686866 | 600 4000000  |NPTS 0320 Unapproved
Cancel Transaction 0102022120
DasrriATIiAgoRss  |EITY [nDo [111282017 [220 | [4s8140100 [2,000 [4000000  [NPTS 030 [Unapproved | |
. SD: 102017,
[ =T [nDO |1128i2017 [229 | |458140100 [1,000 |[4000000  [nPTS  [030 | unapproved | |
. SD: 102017,
FQuITY |DO [11282017 |15 | | 456788108 [ 14,000 [10000000  [DPTS  [000 |unapproved [RGRN |
D236F1COFT619168
DOD |, RRR, SD: 102516, NON IPO DO FROM NON MERRILL 15 TEST BY JR
CBONDS | NDO [11282017 | 220 | | 17625483 |10 [10.00 [NPTS {030 | Unapproved | |
D3326213558B2162
. SD: 092717,

The RAD Transaction Audit Information page appears.

RAD Transaction Audit Information for D350F65C211FFF5C

Prior State Update -
State Code State Code T Create Date Program Name Function Name User ID Reason A
UNPR 2017-10-20 15:02:25.499203 2017-10-20 IMB300 SWEB 00123456
AUTH UNPR 2017-10-20 20:00:38.959221 2017-10-20 IMB&20 IBSR
RSUB AUTH 2017-10-20 20:00:38.980377 2017-10-20 IME400 IBSR
RDPR RSUB 2017-10-23 18:45:21.270565 2017-10-20 IMERADRP EOD
AUTH UNPR 2017-10-23 19:36:06.239943 2017-10-20 IMBG20 IBSR
RSUB AUTH 2017-10-23 19:36:06.245744 2017-10-20 H;JMM—IDH
Click Close to return to v
ARnn nenn ARAT 4N T4 AN ACAT ANANAD AR4T an an search results screen. J

For more information, see Approving RAD Transactions and Canceling RAD Transactions.
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Approving and Canceling RAD Transactions

If you have the appropriate permission level, you can approve or cancel transactions in RAD.
List Display Type

1. Retrieve your search result by selecting List under Display Type: See Searching RAD Transactions.
2. Click the Approve or Cancel check box next to a transaction to select it.

Note
Night Deliver Orders may be reversed by checking the Reverse check box next to an NDO transaction.

Welcome » Log Out

D T :c Settlement Services testuseng@ om » Change Password

IM3 Receiver Authorized Delivery

Home = IMS Receiver Authorized Delivery = Transaction Inquiry @ Help Q Print
Search Criteria 4 = Required Field

Participant ID # Asset Class Transaction Side Transaction Status |Ms TID 1D Control Number
1250 [an | [Receiver |  [an v
Business Date 5 CUSIP ID Net gy Contra

12192017 | [y 1260
Transaction Type: * [v] Al [1po-mims [Jpo-umits [Inpo [lpo Clpo [lvALUED PLEDGE [| FREE PLEDGE

m Display Type: @ List ) Grid ) Excel

LT WEGETT Ol Activity wiComments Lens

Night deliver orders may be

. . reversed prior to the start of
Displaying 3 items :
PETE the night cycle. 21l
RAD _ _ . . MMI
Action - Type Processing Conta '™ GusiP  Quantty Amount MPut Reason - RAD ATP  ndex  Audit
Approve Cancel Reverse =nsaction 1D/ Class Date Party Source Code Status Status T
Approve v i
DE D ID Control HNumber
-
Click the check box next to
26i i napprove Audi
0O each transaction that you 2017 | 1260 378739101 4,100 | 451000  BALO 620 U d Audit
oL want to approve or cancel.
562 MUNI BND BUY: MUNI BND SELL-
EQUITY 12/19/2017 | 1260 778529107 2000 | 2748000 BALO 620  Unapproved Audit
O A8B6F9EATI51362
CNTL NO: 010802543307 MUNI BND BUY: MUNI BND SELL:
0 EQUITY 121192017 | 1260 302771100 27200 | 176750.00 BALO = 620  Unapproved Audit
D39BEF9849CED062
CNTL MO: MUNI BND BUY: MUNI BND SELL:

m Page 1

© 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

3. Click Submit.
4. The Approve/Cancel/Reverse window opens. If desired, add comments next to the transaction.
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RAD Transaction Approve/Cancel/Reverse

Type a Comment. To copy the
comment to all transactions,
click Apply All.

RAD Transaction Approve/Cancel/Reverse

Aclion Type Amount Quantity Contra Third Party
e
[This is the requesied
approval.
Approve 4.510.00 4100 1260 878739101
Apply an[]
Approve 27,480.00 2,000 1280 778529107
Apply an[]
Y . TN
Click Submlt. to process I:l
Cancel 176,750.00 27,200 the transactions. 1100
7 o Appiy anl[]

[ Sutmi [ Reset I Conce

Click Submit.
A confirmation message displays showing the number of transactions accepted and rejected.

Grid Display Type

Retrieve your search results by selecting Grid under Display Type. See Searching RAD Transactions.
To approve or cancel single transactions, right-click the transaction and select Approve Transaction or
Cancel Transaction. Proceed to step 4.

To approve multiple transactions, select Bulk Approve from the Command drop-down menu and then
click the Cmd button.

A confirmation message appears. Click Confirm.

Note
You may also reverse multiple Night Deliver Orders. Display the NDOs in your search results and select Bulk
Reverse.
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DT:: Settlement Services

Commands

IMS Receiver Authorized Delivery

Home = IMS Receiver Authorized Delivery = Transaction Inquiry (7] Help & Print
Search Criteria s = Required Field

Participant ID 5 Asset Class Transaction Side Transaction Status |Ms TID 1D Control Number
1250 [an v [Receiver ~| [N |
Business Date s CusIp ID Net gy Contra
11128/2017 [
Transaction Type: *k M ail [ Ipomits [Ipomms [Inoo [po [Jpo [ vALUED PLEDGE [ | FREE PLEDGE
w i ;| List® Grid C) Excel
Select Grid as the
display type.
RA a q ea Re as of Nov 28, 20 48 P Activity w/Comments Lens Customize Grid « Bulk Approve ACmd
e m m Ff’,'l_'c\ approve multiple transactions, select
Bulk Approve from the Command drop- I
Asset - Third down menu and then click the Cmd on |ATP
Processing |Contra CUSIP Quan Index
Transaction ID/ID Class Party L button. J/ Status B
Control Number
To approve or cancel a
single transaction, right-
gqur] click the transaction and o] |asaegaaee [15 [1.525.00 [pPTs  [o30 |Approved  [MakD |
D381A52CEF059Fa2 - select an action. Y,
| | | | \ | | | \ | |
Approve Transaction [11i282017 [ 1280 | | 868685866 | 500 [4000000  [nPTS 030 | Unapproved | |
D350ED393718F) Cancel Transaction [Foimz0m2129
EQUITY [NDO [11282017 1280 | |458140100 [2.000 [9000000  [nPTS 030 |Unapproved | |
D34FT1AT31AG9B63 o 102007
EQUITY [NDO [11282017 1260 | [458140100 [1.000 [4000000 [NPTS  [030  [Unapproved | [
D34FT17046445361 <D 10201
EQUITY |DO [11282017 [ 1260 | 456788108 | 14,000 [10000000 [DPTS 000 |Unapproved |RGRN |
D230FICORT61e168 | RRR, SD. 102516, NON IPC DO FROM TESTEY JR
CBONDS [NDO [11282017 [1280 | |P17625483 [10 [10.00 [NPTs 030 [unapproved | |
D332B213558B2162 D 00T

4. The Command Center window appears. Type any additional information in the Comments field and then
click Submit Command.
When prompted, confirm the submission and click OK.

Receiver Authorized Delivery (RAD) 214



Settlement Web user guide

RAD Transaction submission

Command Center

Command : Approve

Click Submit Command
to submit approval,
cancel or reversals.

Submit Command

Comments

All  Transaction IDVID Asset  Type RAD

ContraThird CUSIP  Quantity Amount Input Reason Transaction ATP MM Comments  Com
o Control Number Class Processing Party Source Code Status Status Index St
Date Principal
.. 5D 102317,
M D350FE5C211FFF5C | EQUITY | NDO | 11/28/2017 1260 808686866 = 600 | 40,000.00  NPTS 030 | Unapproved
AUTO102030222
Click Close to return to
the search results
without submitting the
command.
< >
Single transaction approval Command Center
RAD Bulk Transaction submission
Command Center
Command : Approve Click Submit Command
to submit approvals.
Comments : [ |
All Transaction IDAD Asset Tyvpe RAD ContraThird cusip Quantity Amount Input Reason Transaction ATP MMI Comment:
¥} Control Number Class Processing Party Source Code Status Status  Index A
I— Date Principal
D381A52C8F969F62 = EQUITY DO | 11/28/2017 1280 868686266 15 1,525.00 DFTS 030 Approved MAKD ., 5D 1128
.. SD: 1023
D350FG5C211FFFSC | EQUITY  NDO | 11/28/2017 1280 268686865 600 40,000.00 | NPTS | 030 Unapproved
AUTO102030
.. SD: 1023
[ | D350ED39813FB46E = EQUITY  NDO | 11/28/2017 1260 868686865 600 40,000.00  NPTS | 030 Unapproved
AUTO102022
M | D34F71A731A29B63  EQUITY NDO | 11/28/2017 1260 458140100 2,000  40,000.00 NPTS 030 Unapproved .. SD: 10200
D34F717D46446361 EQUITY NDO  11/2822017 1260 458140100 1000 4000000 NPTS 030 Unapproved .. 8D 1020
DODD,RRR,
< Deselect 3 check box to >
remove that transaction
from the command. Click Close to return to
the search results
without submitting the
command.
Bulk approval Command Center

A confirmation message displays showing the number of transactions accepted and rejected.
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Using the RAD Snapshot

The RAD Snapshot Inquiry page allows you to view and search totals/subtotals for pending, approved, and
canceled RAD transactions. The results are categorized by transaction type: Deliver Orders (DOs) - MMI and
non-MMI, Payment Orders (POs), and ID Trades - MMI and non-MMI.

To enter a RAD Snapshot Inquiry search:

1. From the Activity menu on the Navigation bar, select RAD Snapshot Inquiry.

Welcome

D T : : Settlement Services testuser@dtce.co ge ord

Cash and Balances | Transaction Submission [ Commands | Profles  [Hein | PBS Links Nov 28, 2017 - 5:52:18 PM EST

Pending Activity Select RAD Snapshot Inquiry - = .
Home =  RAD Transactions Inquje to begin your search. @ Hep = Print
Searc| RAD Snapshot Inuiry ‘I‘Vﬂ s
Collateral Group Participant ID

(J collateral Group
® Participant ID

EmD =

& 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

The RAD Snapshot Inquiry page appears.

1250

D T c c Settlement Services

RAD Snapshot Inquiry

Home = IMS Receiver Authorized Delivery = Snapshot Inquiry @ Help \;. Print

Search Criteria 4 = Required Field

O Collateral Group Collateral Group Pa1rE||s::|Jpant ID
2

® Participant ID
Select to search by
Collateral Group or
m m Participant ID.

® 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

2. Select either Collateral Group or Participant ID, and type an ID in the appropriate field.
3. Click Search.
The RAD Snapshot Inquiry results page appears.
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D T : c Settlement Services

Cash and Balances Transaction Submission PBS Links Nov 28, 2017 - 5:52:44 PM EST

RAD Snapshot Inquiry

Home = IMS Receiver Authorized Delivery = Snapshot Inguiry @ Help & Print

Search Criteria s = Required Field

Collateral Group Participant ID

Collateral Group 1250

'® Participant 1D

[ seach [l Rosel

Receiver Authorization Balances

Click an amount to go to the
RAD Inquiry Search results

screen with pre-filled search
criteria.

Participant: 1250 Best Broker

Net Balances

Receive Balances (Debits) Deliver Balances (Credits)

MNet Balance Pending Canceled Approved Pending Canceled Approved
239,748,568.70 CR 260,010.00 0.00 1,525.00 240,000,449.70 0.00 9,654.00

Balances by Transaction Type

Deliver Order Balances

Recsive Balances (Debits) Deliver Balances (Credits)
Asset Type f Transaction types W Canceled Approved Pending Canceled Approved
MMl x 0.00 0.00 0.00 0.00 0.00
MNon-MMI 260,010.00 0.00 1,525.00 240,000.449.70 0.00 9,654.00
Total 260,010.00 0.00 1,525.00 240,000,449.70 0.00 9,654.00

Payment Order Balances
ID Trade Balances
MM

Non-MI 0.00 0.00 0.00 0.00 0.00 0.00

Total

& 2011 - 2017 The Depository Trust & Clearing Corporation | Legal Information | Privacy Policy | Menu

Quick Tips

e  Click amounts that appear as links in the Net Balances section to access the RAD Inquiry Search
result page. Your participant ID, status (approved, canceled, pending), and transaction side
(receiver, deliver) will be pre-filled in the search criteria.
For more information on your RAD search results, see Searching RAD Transactions
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RISK MANAGEMENT CONTROLS INQUIRY

Introduction to Risk Management Controls Inquiry

The Risk Management Controls Inquiry (RMCI) function allows you to view the current settlement balance or
Risk Management Control-related balances for your collateral group.

You can also view your:

e  Settlement Progress Payments (SPP) and Principal & Interest (P&I) available balances
e Net debit caps

e  Debit peak averages

e  Pending transactions

e Unapproved transactions

About Risk Management Controls

Risk management controls protect you from the inability of one or more participants to meet their settlement
obligations. DTC employs four primary risk management controls when processing securities:

e Collateralization
Ensures that your account has sufficient collateral for DTC to liquidate if you fail to pay your settlement
obligation should you become insolvent. DTC's collateralization procedures prevent the completion of
transactions that would cause your net debit to exceed the total available collateral in your account.

e Net Debit Cap
Imposes a limit to the amount of debit you can incur at any point during the processing day. Net debit caps
help ensure that DTC can complete settlement, even if a participant fails to settle.

e Largest Provisional Net Credit (LPNC) for Money Market Instruments (MMIs)
Prevents your risk management controls from being overridden if a failed MMI issue transaction is
reversed. LPNC procedures ensure that both a money market instrument issuer's default and a
participant's failure to settle do not expose DTC to loss and liquidity risks.

e Issuer/Participant Number (IPN) Collateral Control
Enables DTC to monitor collateral received in a participant's account related to that participant. IPN will
link to a participant's account securities related to it and withhold from the participant any collateral value
associated with the security. IPN only applies to Issuing Paying Agents (IPAs) that issue their own MMIs.
IPN control does not affect a participant's net debit or its LPNC calculations.
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About Net Debit Caps and Debit Peaks

Net Debit Caps

Net debit caps help ensure that DTC can complete settlement even if a participant fails to settle. They are
based on your net debit history at DTC and automatically rise or fall relative to the average of your highest
intra-day net debit peaks. A net debit cap, recalculated daily, is applied to your account to limit the settlement
net debit you could incur at any point during a processing day.

Before completing a transaction in which you are the receiver, DTC calculates the resulting effect the
transaction would have on your account and determines whether your resulting net balance would exceed your
net debit cap. Any transaction that would cause your net settlement debit to exceed your net debit cap is
placed on a pending (recycling) queue until another transaction creates credits in your account.

Debit Peaks

DTC monitors the levels of your net settlement debits during each business day and records the highest net
debit.

Risk Management Contrals Inguing
Ak Wanigeman Corsabi ingqury

Search Criterla s = Rugumd Fun

Pamicigam ) 3
(P10

Resk Management Balances

Paricipast 1350 | ASC ERONER Colimiernl Graup: 1358 AZC EROHER LTD
Exttimmert Progress Payments |BFP) and Principal and Intersed (P & §) Availidis Balances

Lavgers B aniicpani Halarcs i Colajenl Goug asn

Farticipant Datarcs ae SPP Rewm prd B & | \Whdrmsal VWirs irstrucion an Filg: Yes

Current ars Smulated Collatersl Moadtor Balance

Curvent Collaiersl Fgring

Lawparai Prpsiziaral Het Credds (LFY NEt DEI:Ht

' HET il Cobiaberal Dot Cap value IOMET - ot Coflatarsl Coadit nm
it I

Simesrimisd Collnteral Monier

. : ;
) | View debit

et Depit Cap
peaks

Mt Dakit Cap Bl 559 3500

7 ans Semeiated Ferl BAanCES

ALl ., 0 o E Y
- M e S i AN

Rizk Management Controlz Inguiry net debit cap view
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Entering Your Risk Management Controls Inquiry Search

You can use the Risk Management Controls Inquiry search to view a summary of your critical risk management
controls.

ﬁ DTCC  settlement Services

| |
Home | Activity | Posifion | Cash and Balances Transaciion Subrg

Fal 14, A2 - 120097 PM EST

Select to access Risk
Management Controls.

: Riah Kanagemasi Tonkrl s Ky
Risk Management CI0 0 e

R Matsagarrand Casligh nguiy
Search Criteria % Drop-down menu
et appears for multiple

participant accounts.

m_ e A e o on i sl gl

Rizk Management Controlzs Inguiry search criteria

To perform a Risk Management Controls Inquiry search:

1.

From the Cash and Balances drop-down menu on the Settlement Web’s navigation bar, select the Risk
Management Controls Inquiry option.

A search screen appears that allows you to access the status of critical controls.

To access the information:

e If you have a single participant ID, the search result will be displayed as a default.

e If you have multiple participant IDs, choose a participant ID from the drop-down menu.

Once you submit your search, the risk controls and balances for the chosen participant ID will be
displayed.

For more information on viewing your balances, click here.

Viewing Balances

The Risk Management Controls Inquiry function allows you to view the current settlement balance or risk
management control-related balances for your collateral group.

To learn more about the views that are displayed, scroll down and click the corresponding green highlighted

links =" in the image below.

Note

The links in the image below are for the online help version of this guide. If you are reading the PDF version, please find

this material in the pages just following this one.

Risk Management Controls Inquiry 220



Settlement Web user guide

Risk Management Controls Ingquiry

e Firak Marsgarrest Controls Ingury

Search Criterla s = roguiod Fas .
To learn more, click the
'Puful:lpurllﬂl

s highlighted links below.
= e

Bk hbanageeme Balances

Pamicigant: 1250 ! AZC ERMER Callssral Groug: 1258 AEC BROMER LTD

Prosgress Fay 45FF| and Principad ansd bvierast (P & 1) Avadable Balances
Lasgest P'a'\-!:r:".m Baance n olatwal G S
Easirpent 50 |rl1P'|IEl-rm:-‘s.‘! Participant Spp F'-\I.l.'.'alMIlr.H -‘--nlmr:r.:m:nmlF.-h Yk
' '\and P&I balances
Cumam T obiatenal Wonior
Lagjest Provisonal bt Caeies (LPRC] Totaked il
D MET - bt Collatinad Dabst il D HET - P Collabsal Cradit L)
Smulared Collaiers] Mosion EERBEN DS ]
et Dnilt Cagp
s bin = View debit
and Sir Mat [.'.IE'.'-EIkE
Caprani Hel Dalance om
Lasgest Provisonal Nat Caadis LPHG) Tatsled 008
D HET - hat Daki Balancs 008 D' NET « Plel Creskl Badarca am
Sanulated Hed Balance [if]

il Pt ivtial Balances

Curreni Het Badances Heq Pending Balance Bles Umappeoeed Balance Pt Poterdial Halanos
0. M 158 310.079,179.93 0B 158 470,075, 129.32 0B
_ MeDabl _ WeiCmdm __MatPending Holace
B 0 0d LX)
: o B0
e Links to the s o
Prrvire i [t Cx : s '
e 1\‘ Pending Activity _/1 i A
st Dl it iwwd Blalance
Unapproved A e i
balances in RAD i e
nm B
194,50 544 535,00 o505 18 AT TR 410,075 174535 08

Total Pending and Unapproved Transaction Balances

Vet Pesding and

Pt Dwhit Hmi Cymdien linsppraved Balsncs
Total Perding and Unspproved TR S ELE R LR TR AVLOTE 128,55 00

e e eia ‘-__*wm*w e i

Rizk Management Controls Inguiry balances view

Quick Tips

e  After entering your search, your participant and collateral group IDs will be displayed at the top of
the page above the search results.

The Pending Transaction links will take you to the Pending Activity Inquiry function in Settlement
Web. For more information on the Pending Activity function, click here.

The IPA Held MMA Maturity Presentment link will take you to the IPA Held tab in the Pending
Activity function in Settlement web. For more information on the IPA Held tab, click here.

Risk Management Controls Inquiry 221



Settlement Web user guide

DTC tracks collateral in your account by a control position called the Collateral Monitor (CM). At
the opening of each business day, your CM is credited with your Participants Fund deposit. At all
times, the CM reflects the amount by which the collateral in your account exceeds the net debit in
your settlement account. In other words, the CM equals the sum of the value of your collateral and
net settlement obligation.

DTC established a simulated Collateral Monitor (CM) to show your excess collateral after LPNC
procedures are applied to your account. DTC calculates your simulated CM by subtracting your
LPNC from your actual CM.

Viewing Balances: SPP and P&l
To return to the Viewing Balances in Risk Management Controls Inquiry main page, click here.

The SPP and P&l section of the Risk Management Controls Inquiry screen allows you to view the available
Settlement Progress Payments and Principal & Interest (SPP and P&l) balances. It provides information to help
you decide if you want to withdraw funds and, if so, how much. The screen displays the amount available for
withdrawal and whether or not you have wire instructions for each participant number displayed under the
collateral group.

Risk Management Balances

Panicipant: 1230/ 5850 BROKER Collateral Growp: 1254 250 BROKER LTD |
Sattlement Frug ress. PI"‘I‘!‘IEHH ISF pEIrtICII'J-EIr'It balar-“:e le Balances |
Largest Partecipant Balance in Collategp diSp|E|'y’EC| as h}rperliﬂk.

IP‘:I'.lrlpﬂﬂl SPP and PE| Balances I 9.95949.959.955 99 SPP Raturn and P & | ¥Wahdraveal Wire Instruction an File: Yas

Participant balance amount with hyperlink

Risk Management Balances

Participant: 1250/ 850 EROESR Collateral Group: 1254 850 BROKER LTD

Settlement Progress Payments (SPP)] and Principal and Interest (P

3333333hvalue only displayj

59933 99 SPF Retum and P & | Withsdrawal Wire Instruction on File: Yas

Largest Participard Balan

Participant Balanca

Participant balance amount as a value

Quick Tips

e The participant balance amount can be displayed as a value with a hyperlink or only as a value. A
hyperlink is displayed if you meet all four of the criteria below.
0 You are the signed-on participant.
0 The participant balance has $100,000 or more available to withdraw.
0  Wire instructions are on file.
0 Your role includes collateral group authority.
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e  After clicking on the hyperlink, you are taken to the SPP and P&l Withdrawal Request screen. On
this new page, you can view all participants with at least $100,000 available to withdraw in the
collateral group. SPP and P&l Balances are displayed in descending dollar value order.

Viewing Balances: View Debit Peaks

To return to the Viewing Balances in Risk Management Controls Inquiry main page, click here.

To view the dollar amount of the highest net debit for the listed date, click on the hyperlink on the Risk

Management Controls Inquiry balances view. You will be transferred to the Debit Peak function and asked to
input your data.

Risk Management Controls Inguiny

Riwk Mmnigemant Comsobs lnqurny

Search Criterid % = Rogund Fud

Pamicigani T 3
158

Fersk Management Balantes

Pariicipamt 125) / AS0 ER0ER Colimieral Group: 1258 A20 ER0EES LTD

Lttimmend Progress Papments [BRF) and Principal snd interest (P & 1) hysilisis Balances
Lawgeri Baricpani Balance in Colstersl Groug da0
Barticipan Dalarca aao SPP Rewm and P & | \ithdrmsal Wiee instrucion an Fie Yes
Current ang Smulabed Colateral Mostor Balance

ek Colwiersl Meriian

Lavpes] S rpeiioral Hel Credds {LFY Met Debit
I HET  Fiat Golisberal Delnd Cap value IMET - Het Colabarsl Copd ]
Sirmaslmted Collwtaral Maniisr ; <
C View debit
Mt Oeki Cap =
peaks
Mt Dasit Cap b 599 950 09

T8 anS Gemuiated Hel Baiances
-”‘“ﬂ'.".'afw-“-- - «-».«Ar‘--ﬂﬂ“*“--f‘ e P S f" -

Rizk Management Controls Inguiry net debit cap view
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Viewing Balances: Unapproved Balances in RAD
To return to the Viewing Balances in Risk Management Controls Inquiry main page, click here.

The Unapproved Balances in RAD screen displays all Participants Net Unapproved Balances within the
Collateral Group that are pending Receiver Authorized Delivery (RAD) approval.
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Unapproved balances in RAD

Quick Tips

e The screen displays your total balances for the Collateral Group for unapproved transactions in
RAD, including RAD, IRAD, and ID transactions.

e The screen displays a separate total balance for each participant within the Collateral Group
under the summary information.

e Toreturn to the Risk Management Controls Inquiry screen, use the breadcrumbs at the top of
the display.

o If you would like to see specific transaction details, use the Settlement Web navigation bar to
access the RAD Transaction Inquiry function. For more information, see Error! Reference
source not found.
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BUSINESS TERMS

#ABCDEFGHIJKLMNOPQRSTUVWXYZ

#

1200 account

Sponsored participant account for a DTCC internal account that is
used for wire transfer between it and other banks. Its primary purpose
is to record unidentified or misdirected incoming funds transfers
(intercepts) from the FLU System.

888 account

DTC account for CNS transactions.

A
ABA American Bankers Association. The ABA number is used to identify
almost all settling bank accounts within the FFS System.
ABS Asset-Backed Security. Bonds or notes backed by loan paper or

accounts receivable originated by banks, credit card companies, or
other providers of credit and often "enhanced" by a bank letter of
credit or by insurance coverage provided by an institution other than
the issuer. (Dictionary of Finance and Investment Terms)

access coordinator

An individual employee or agent of a participant organization,
responsible for establishing and maintaining the identities and
entitlements (such as function eligibility) of the organizations
operators.

accreted CMO factor

A factor that assigns a plus (+) or minus (-) value to a security for cash
adjustments on collateralized mortgage obligation bonds.

accrual period

The period of time that asset-backed security trades settle with
distribution.

activity code

A code that identifies an activity.

activity research tools

A group of tools to research transaction activity. You can research by
participant, collateral group, pledged activity, short positions, payment
orders, and rejected and dropped activity.

activity type

Terminology for pre cutoff, post cutoff, or adjustment activity type.

actor

A role that a user plays in relation to the system. Typical actors are
DTCC participants, settling banks, and DTCC internal settlement staff.

Actual Expiration Date

The date that a UIT rollover or in-kind redemption expires as stated in
the terms of the affected issues, or the date on which a voluntary offer
or provisions expires as stated in the offering documents or the terms
of the affected issues.

adjustments

Adjustment transactions that happen before cutoff.
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ADR American Depositary Receipt. Receipt for the shares of a foreign-
based corporation held in the vault of a U.S. bank and entitling the
shareholder to all dividends and capital gains. (Dictionary of Finance
and Investment Terms)

Amortized A loan in the process of liquidation via installment payments.

assumed subscription price

A price determined by the agent to follow for payment pending
notification of the final or actual price.

ATP

Account Transaction Processor. ATP processes settlement
automatically. The ATP system accepts transactions that represent
changes in the quantity or status of a participant's positions, updates
DTCs master files, and creates files for use as input to other
applications. For example, if a participant made a funds transfer ATP
would record the funds transfer, update the participant's positions, and
also update the participant's collateral monitor.

basic subscription

The exercise of rights entitling the holder to receive new underlying
securities upon the surrendering of rights and payment of the
subscription cost.

book transfer

When the value of securities is transferred from one account to
another but no securities change hands.

book value

Value at which an asset is carried on a balance sheet.

C

call with/without interest

Securities redeemed with/without accrued interest before maturity.

canceled

Status indicating that a request has been canceled by a participant.

cash and stock merger

The exchange of one company's security/ CUSIP for another
company's security/CUSIP and cash at a preset rate.

cash merger

The exchange of one company's security/CUSIP for cash at a preset
rate.

chill A systemic way DTC can prohibit you from processing certain
activities. For example, a valued delivery chill will prevent you from
making valued deliveries from your account.

CIL Cash-In-Lieu.

closing date

The date on which the Underwriting Department will distribute an
issue to the underwriters DTC participant account for book-entry
delivery and settlement upon notification by both the underwriter and
the issuer that an issue has closed. Also referred to as the
distribution date.
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CMO

Collateralized Mortgage Obligation. A mortgage-backed security
bond that separates mortgage pools into different maturity classes,
called tranches. This is accomplished by applying income (payments
and prepayments of principal and interest) from mortgages in the
pool in the order that the CMOS pay out. Tranches pay different rates
of interest and typically mature in 2, 5, 10, or 20 years. Issued by the
Federal Home Loan Mortgage Corporation (Freddie Mac) and private
issuers, CMOs are usually backed by government-guaranteed or
other top-grade mortgages and have AAA ratings.

CNS

Continuous Net Settlement. The system used by the National
Securities Clearing Corporation (NSCC) to settle NYSE, AMEX and
NASDAQ trades.

CNS long exemptions (levels 4)

Represents the position that the participant is expected to receive
from CNS (the 888 account).

CNS short exemptions (levels 1+2)

Represents exempted positions that the participant is expected to
deliver to CNS. The participant can lift a level 1 exemption by
processing a delivery to the 888 account (CNS). A level 2 exemption
can be lifted by a broker-to-broker Deliver Order, a designated
deposit, or a designated pledge.

COD

Certificate On Demand.

collateral

Any cash or securities in your account designated as Net Addition
(NA).

collateral group

A related group of participant accounts. Collateral groups are bound
together by internal DTCC rules for settlement and collateral
processing.

collateral monitor

DTC tracks collateral in participant accounts using a control position
called the Collateral Monitor (CM). At the opening of each business
day, each CM is credited with the participants Fund deposit. At all
times, the CM reflects the amount by which the collateral exceeds the
net debit in the settlement account. DTC maintains sufficient
collateral in your account to liquidate in the event you fail to pay your
settlement obligation or become insolvent.

collateral value

The market value of a security less the applicable DTC haircut.

component securities

Two or more securities that comprise a unit.

conditional tender

A holder placing conditions on the acceptance of its tender by
instructing that a minimum number of shares be accepted in the
event of a proration.

contra

The other side of a participant transaction. Whenever a security is
moved, one side gets a credit and the other a debit.

contra-CUSIP

The CUSIP used to indicate your tendered position (representing
instructions submitted by Participants to surrender securities). For
example, a contra-CUSIP is set up to complete a reorganization
function.

corporate action

Any mandatory action not categorized as one of the above (e.g.,
bankruptcy).
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cross endorsement

Settlement that takes place between DTC and its National Securities
Clearing Corporation (NSCC) counterpart.

current net balance

A participant collateral group's net amount payable to DTC (if a
negative balance appears) or the net amount payable to the
participant (if a positive amount appears).

CuUsIP Committee on Uniform Security Identification Procedures. The
identification number created by the American Banking Associations
Committee on Uniform Security Identification Procedures (CUSIP) to
uniquely identify issuers and issues of securities and financial
instruments. The CUSIP number consists of nine digits; the first six
digits identify the issuer and have been assigned to issuers in
alphabetic sequence, and the next two characters (alphabetic or
numeric) identify the issue. The ninth digit is the check digit.

cutoff The end of trading activity for that business day.

D
DD Data Distribution Box. A receptacle located in the central delivery

area of DTC used for distributing hard-copy reports and notices to
participants.

declaration date

The date on which the issuer declares the income distribution, the
record date, and the payable date.

deliverer The party that delivers the security (also known as the seller).

DO Deliver Order. The term used to define a book-entry movement of
shares of a particular security between two DTC participants.

DPAL Dividend Position And Allocation History.

drops Transactions that do not complete and are dropped due to
insufficient position, risk management controls, etc.

DRP Dividend Reinvestment Program. Automatic reinvestment of
shareholder dividends in more shares of the company's stock.
(Dictionary of Finance and Investment Terms)

DRS Direct Registration Service.

DTC The Depository Trust Company. With the National Securities

Clearing Corporation (NSCC), DTC provides trade settlement. DTC
and NSCC are part of The Depository Trust & Clearing Corporation.

DTC Cover Protect Expiration Date

The last day you can cover your protects and surrender rights
through DTC pursuant to Notices of Guaranteed Delivery. This date
may be earlier than the date established for this purpose by the
offeror.

DTCC

The Depository Trust & Clearing Corporation. The holding
company of The Depository Trust Company (DTC) and The National
Securities Clearing Corporation (NSCC).
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DTCC desktop Home page for the DTCC portal. All available PTS web functions can
be accessed from this page.

DTCC user DTCC Settlement and Systems staff. An internal user in the DTCC
wire room.

dual member Terminology for shared participant accounts at DTC and NSCC.

due bill A check equivalent to the distribution amount or an IOU entitling the

receiver to the distribution.

estimated factor A value substituted for the true factor when the true factor is not yet
public. This is usually the last known factor, and is needed to
determine the dollar value of a trade that takes place during the
delay period.

ex-date The first date on which a security trades without the income
distribution. Normally, the ex-date is two business days prior to
record date.

ex-distribution The first date on which a security trades without the income
distribution. Also known as the ex-dividend or the ex-date.

ex-dividend A trade that is settling without the distribution.

exchange offer An offer to surrendered securities in exchange for securities, or a
combination of securities and cash.

expiration date The date that rights expire (become worthless).

exposure The difference between the value of the securities being
surrendered and the value of the entitlement to be received.

FAST Fast Automated Securities Transfer. An arrangement between
DTC and transfer agents to eliminate the movement of securities
certificates. By signing the Balance Certificate Agreement with DTC,
agents agree to maintain DTC-eligible inventory in the form of jumbo
certificates registered in the name of DTCs nominee name, Cede
&Co. DTC and FAST agents electronically reconcile the results of
participant's daily deposit and withdrawal activities.

FFBI PTS function code for the Bulletin Board Inquiry sub-function.
FFFI PTS function code for the Funds Transfer function.

FFPS PTS function code for the participant Statement function.
FFPS1 PTS function code for the participant account Statement Activity

Balances sub-function.
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FFPS2 PTS function code for the participant account Statement Activity
Totals sub-function.

FFRR PTS function code for the Reversal Return Request function.

FFS Federal Funds System.

FFXA PTS function code for the Cross Endorsement Adjustment Inquiry
sub-function.

FLU DTCCs Fedwire Link System. FLU transfers payments between
DTCC and the FRBNYs Fedwire system.

FPWR PTS function code for the P/l Withdrawal Request function.

FRBNY Federal Reserve Bank of New York.

free account

General DTC participant account.

FTWS Foreign Tax Withholding Service.
G
group user A signon ID assigned to a service bureau that enables an external
user to view information about multiple participant accounts.
H
haircut A formula for the reduction in the collateral value of a security based

on its relative price volatility. The haircut varies according to the class
of a security, its market risk, and it's time to maturity.

information agent

An agent retained by the offeror to distribute the offering material and
answer shareholder questions. Also referred to as Proxy/Soliciting
Agent.

initial distribution

The delivery of shares of a new issue from the Lead Manager and
Syndicate Members to their customers. Shares are considered Initial
Distribution shares until they are sold on the secondary market.

interim period

DTCs term for the Due Bill Period.

IPO Initial Public Offering. A corporation's first offering of stock to the
public. In an IPO, a corporation must comply with registration
requirements of the Securities and Exchange Commission (SEC).

IVORS Involuntary Redemptions and Sales. DTC product that allows a Unit

Investment Trust (UIT) holder to surrender whole and fractional units
for value via book-entry.
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lead manager

The institution that organizes and leads a syndicate of underwriters in
purchasing and distributing shares of an offering to investors. Also
known as lead underwriter.

legal entity

A legal primary account used for settling purposes.

Letter of Transmittal

The document signed by the security holder in which it agrees to
tender its securities pursuant to the terms of the offer. It contains
information about the certificates and quantity being tendered, as well
as where and to whom the payment should be made.

liquidation The dismantling of a company with the distribution of securities and/or
cash to creditors first (bondholders).
LOC Letter Of Credit. Instrument or document issued by a bank

guaranteeing the payment of a customer's drafts up to a stated amount
for a specified period. (Dictionary of Finance and Investment Terms)

long allocations

Deliveries from NSCCs Omnibus account #888 as a result of NSCCs
Continuous Net Settlement (CNS) system.

LPNC

Largest Provisional Net Credit. A control that ensures that reversing
a failed Money Market Instrument (MMI) issue transaction does not
cause your Risk Management Controls to be overridden.

LPNC/MMI issuer

The Largest Provisional Net Credit (LPNC)/Money Market Instrument
(MMI) issue in which the participant incurred its largest provisional net
credit.

LPNC/MMI issuer name

The name of the issuer of the Largest Provisional Net Credit
(LPNC)/Money Market Instrument (MMI) issue for that day.

M
MA Minimum Amount. Securities in your account that are not considered
collateral.
MAD900 All-inclusive eligibility check on the mainframe (APl on the mainframe).
made Status indicating that a request has been completed in ATP.

mandatory tender with retainment

The exchange of bonds for cash; however, holders can elect to keep,
or retain, their bonds.
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manual ID

The identification number of the user that made a transaction.

market value

The prior day's closing price of a security for security valuation
purposes.

memo segregation

Free account memo segregation is an inventory control mechanism
that allows you to protect fully-paid-for customer securities in your
general free account. Memo segregation also allows you to protect
anticipated fully-paid-for positions. Positions that have been designated
as memo segregated positions have a memo seg counter on them.

miscellaneous holdings

Holdings such as stock loans and repurchase agreements.

mortgage-backed/monthly put

An early redemption feature that allows the holder to elect to sell the
bonds back to the issuer on a monthly basis according to specified
priorities.

MMI Money Market Instrument. Debt securities such as commercial paper
or medium-term notes.
N
NA Net Additions. DTCs classification for securities in your account that

are considered collateral. Securities that are received vs. payment are
automatically designated as NA because the receiver has not yet paid
for these securities.

name change

The changing of a company name. The CUSIP for the security may or
may not change as well.

NDFS

Next Day Funds.

NDO

Night Deliver Order. A DO input on the day prior to settlement. A
reduced rate is charged for NDO transactions.

net debit cap

The maximum debit amount a participant's collateral group may incur.

net pending balance

The amount of debit and credit if all pending transactions complete.

net potential balance

The collateral groups current net balances plus net pending and
unapproved totals.

net unapproved balance

The total of your unapproved balances.

non-IPO (other position)

Amounts in your other position accounts that are IPOs.

NSCC

National Securities Clearing Corporation. DTC and NSCC are part
of The Depository Trust & Clearing Corporation.

O

odd lot preference

A feature that allows the offeror to accept odd lot tenders in full,
without proration.

offeror

The party making the offer.
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omnibus account 888

DTC account for CNS transactions.

optional dividend

A dividend for which the shareholder has several options regarding
how it will receive distribution (e.g., cash, additional shares, or a
combination).

optional repayment

A feature of a bond that entitles the holder to elect to surrender the
bond for cash during a predetermined time period with a
predetermined payable date.

oversubscription

A provision in a rights offer that allows a holder who fully exercises the
basic subscription to subscribe to one of more additional shares,
subject to the availability of additional shares.

P
P/l Principal and Interest.
participant The external owners of DTCC that use the depository's services.

Participants are the only corporate entities that can maintain position
and settlement balances at the depository.

payable date

The date on which the income is paid to security holders.

payment

Cash and/or securities in return for tendered securities.

PDA

Pending Delivery Account. An account reserved to satisfy pending
deliveries. At a certain time the pending delivery account is released
and pending transactions have access to these shares. You can
release positions reserved in your pending delivery account for
transactions that are recycling for risk management controls.

PEND

Pending Activity code. PEND allows you to view a list of all your
pending transactions. A pending transaction is one that was submitted
to DTC for processing but was not processed because of a position
deficiency, a collateral deficiency, or a debit cap deficiency. You can
also use PEND to cancel a transaction or place it on hold.

pended

A transaction that cannot be completed so it is recycled. A transaction
that has become a pending transaction.

pending for collateral

The debit and credit amounts of transactions currently pending for
collateral.

pending for debit cap

The debit and credit amounts of transactions currently pending for
debit cap.

pending for position

The debit and credit amounts of transactions currently pending for
position.

pending transaction

A transaction that was submitted to DTC for processing but was not
processed because of a position deficiency, a collateral deficiency, or
a debit cap deficiency.

pledged

Pledged securities are used as collateral for a loan or for some other
purpose. They are moved from the pledgor's general free account to
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the pledgor's pledged account, which prevents them from being used
to complete other transactions.

PO

Payment Order. A transaction in which a participant charges another
participant for changes in value for outstanding stock loans or option
contract premiums.

post activities

Activity that happened after cutoff.

post-cutoff activity

Original or adjustment transactions that take place after cutoff.

pre-cutoff activity

Original or adjustment transactions that take place before cutoff.

Proration

The percentage used to allocate oversubscription of rights. Also, the
percentage of exchanged or tendered securities accepted based on
the terms of the offer.

protect period

The period after the expiration of an offer during which securities may
still be tendered (pursuant to a Notice of Guaranteed Delivery or other
required documents submitted to the Tender Agent prior to the
expiration of the offer).

PTA Pending Transactions Account. The account containing pending
transactions. Transactions that recycle as a result of risk management
controls cause position to be reserved in your pending transactions
account.

PTS Participant Terminal System.

Q
R

RAD Receiver Authorized Delivery. A control mechanism that allows you
to review transactions prior to processing. It limits the exposure of
misdirected or erroneously entered DOs, POs and Pledges.

reason The reason for Pend or Status on Cancel requests.

recap In the Settlement Services application, both P/l and Funds Transfer
provide Recap pages that display how many transactions were
requested, how many were sent, how many were canceled, and the
dollar amounts.

receiver The party that receives the security (also known as the buyer).

reclaim The return of a deliver order or payment order received by a
participant.

reclamation The return of a deliver order or payment order received by a

participant.
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record date

The date on which the holder of a security must be registered on the
books of the issuer in order to receive the income distribution on the
payable date.

redemption

Transaction in which a UIT holder surrenders units to the Transfer
Agent for value. See also Cash Redemption and In-Kind Redemption.

registered holder

The party that is on the books of the issuer as owning the security.

relinquishment

A feature of a bond that allows you to elect to give up your optional
repayment right. This provision is often available for securities on
which you pay a fee for the repayment provision. You receive a hew
non- option bond bearing the fixed rate interest payment from which
the put fee would otherwise be deducted.

reorganization

Reorganization refers to corporate actions related to securities issued
by either a corporation or government agency.

repurchase agreements

An agreement between two parties that allows the seller of securities
to later repurchase them at an agreed-upon price.

requested

Status indicating that a request has been entered via the P/l
Withdrawal Request function.

reverse split

The exchange of a company's security/ CUSIP for the same company's
new security/new CUSIP at a preset rate. This reduces the number of
shares outstanding.

RMC

Risk Management Controls. The controls, primarily net debit cap and
collateral that are used to provide protection to all DTC participants
against the inability of one or more participants to settle their net
settlement obligation.

round-up

A provision that permits a record date owner of the underlying security
to roundup the quantity of rights the owner would otherwise receive in
the rights distribution, to an amount that allows the owner to purchase
one additional share in lieu of a fractional share. This is exercised
between the record date and the distribution date of the rights
distribution. In lieu of a round-up privilege, the terms of the rights offer
may provide a step- up privilege.

RVP NA

Receive Versus Payment. A sub-counter of your NA position that
indicates how much of your NA position was received versus payment
during the current day.

SDFS

Same Day Funds Settlement System. A service of DTC for the
book-entry settlement of securities delivered against payment in Fed
Funds.

sealed bid tender offer

An offer allowing securities owners to choose the price at which they
are willing to tender their securities. This is submitted in a sealed bid
and sometimes must be within limits prescribed by the offeror. The
offeror normally reserves the right to accept or reject any or all
tenders.
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segregation

A control mechanism that allows you to protect securities on deposit
at DTC that have been fully paid for by the participant's customer.
When you segregate securities they are moved from your free
account to your segregation account and will remain there until
released back to your free account.

sent

Status indicating that a withdrawal request has been sent to FRBNY
via FLU.

separation date

The date the components of a unit can be traded separately.

SET

Settling Banks payments sent to DTCC to meet their net debit
obligation.

settlement activity code

Settlement code that represents a type of money/security activity. For
example, 26 is a Deliver Order, 78 is a Payment Order.

settlement date

The date on which the trade settles, usually three business days after
the trade date.

settlement sub activity code

Sub-activity codes break down activity codes into additional detail.
For example, when the activity code for a Deliver Order (26) is
combined with the sub-activity code for an MMI (01), you have an
MMI Deliver Order (2601).

settling bank

In order for DTCC to settle participant transactions under the SDFS
system, it is necessary to settle with a "control" account called a
Settling Bank. The Settling Bank account contains " net-net" value for
the participant accounts responsible for settling. DTCC settles directly
with this account instead of with the individual participant accounts.

It is also a bank participant that settles for itself and may settle for
other participants, including other bank participants.

SPP

Settlement Progress Payment. An incoming wire sent by a legal
entity to post against one of its participant accounts. SPP is used for
pre-funding participant accounts. When a Legal Entity wants to return
an incoming wire, it initiates a procedure called Reversal/Return
request. The reversal request is treated like an outgoing fund transfer
from the FFS application to the FRBNY.

short @130% position value

The short position value of the securities in a transaction that is 130%
of its value. The value is calculated by multiplying the number of short
shares by its current market value, plus a 30% penalty.

short covers

Deliveries to NSCCs Omnibus account #888 as a result of NSCCs
Continuous Net Settlement (CNS) system.

simulated collateral monitor

Your collateral groups actual Collateral Monitor (CM) reduced by its
LPNC.

simulated net balance

A participant collateral groups net balance minus its LPNC. Either DB
or CR appears to the right of the amount to indicate debit or credit.

simulated net balance

The debit or credit value of your collateral groups net balance
reduced by its LPNC.

source

The originating source of a transaction.
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step-up A provision in an offer that permits you, when you exercise your basic
subscription, to subscribe to one additional share of the underlying
security in lieu of a fractional share.

stock loan A loan from one participant to another based on securities pledged as

collateral.

stock merger

The exchange of one company's security/CUSIP for another
company's security/CUSIP or securities at a preset rate.

stock split

A stock distribution usually of 25% or more of what the shareholder
owns. It usually has an ex-date of the first business day after the
payable date.

subscription price

The cost to subscribe to one share of the underlying security.

subscription rate

The number of rights that must be exercised to subscribe to one
share of the underlying security.

suspense Participant balances that remain unsettled on the settlement date.
syndicate A group of investment banks assembled by a lead manager to
underwrite a new issue.
T
TA Transfer Agent. Usually a commercial bank that acts as a "trustee”

for the sponsor. The TA creates an IVORS database record for UIT
CUSIPs. It can also enter and modify settlement information for the
transactions originated by participants, and cancel participants
transactions.

target security

The security that is the subject of a Voluntary Offering.

tender agent

The agent authorized by the offeror to act on its behalf to receive
acceptance documents and securities that are the subject of the offer,
and make distributions of payments.

total net balance

Comprised of the total balance of settlement activity codes 084, 087,
and 088.

trade coupon

For variable rate issues, the coupon rate used to consummate the
trade.

trade date

The date the trade was executed.

trade factor

The factor applicable to a trades black out period.

tranch

A risk maturity class, or other class, into which a multi-class security
such as a Collateralized Mortgage Obligation (CMO) is split. For
example, the typical CMO has A, B, and C tranches representing fast
pay, medium pay, and slow pay bonds.

transaction date

The date a transaction is entered into the system.

transaction ID

The number that identifies a transaction.
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true factor The actual amount of principal remaining on the mortgages
underlying the CMO/ABS. This is also known as the principal factor,
and is used to compute the amortized value.

turnaround counter Represents the position that the participant can deliver regardless of
the Memo Seg counter (turnaround position ignores Memo Seg).
U
uIT Unit Investment Trust. An investment vehicle representing a

portfolio of securities such as corporate, municipal, or government
bonds, mortgage-backed securities, preferred or common stock. Unit
holders receive both principal and income payments in proportion to
the number of units they own.

unapproved in IRAD Debit and credit amounts of unapproved transactions with CUSIPs
classified as indexed principal.

unapproved in RAD Debit and credit amounts of transactions currently unapproved for
Receiver Authorized Delivery (RAD).

unapproved value pledge release Debit and credit amounts of unapproved value pledge release
request request transactions.
unvalued transaction Unvalued security additions that do not carry related payment

obligation with the receipt of securities. They include:

o Deposits

o Free release of pledged securities
¢ Receipt of a free DO

+ Releases of segregated securities
o Free pledges

unwinding The process of reversing transactions back to the original deliverers.
\%
VRDO Variable Rate Demand Obligation. Note representing borrowings

(usually from a commercial bank) that is payable on demand and that
bears interest tied to a money market rate, usually the bank prime
rate. (Dictionary of Finance and Investment Terms)

W
wire room DTCC Settlement department.
WT Withdrawal By Transfer. Positions in physical certificates withdrawn
from DTC for re-registration in the participants or customers name.
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