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Clearing Fund Management (CFM) Quick Reference Guide

About Clearing Fund Management (CFM)

Overview

The Clearing Fund Management (CFM) application allow s you to view your clearing
fund requirements and to calculate the effecton the fund of depositing a specific
security.

GSD and MBSD customers can access real-time information. The benefits include:

Real-time access to the Clearing Fund requirement and deposits

Ability to calculate the Clearing Fund required deposit value based on various
combinations of eligible securities

Ability to initiate and submit on-line requests to change Clearing Fund

composition (e.g. deposit/w ithdraw al/substitution). This eliminates the need to fax
changes to composition requests to FICC.

Eligibleinstruments

U.S. cash

U.S. Treasury: bills, notes, bonds, TIPS, STRIPS (no TIPS STRIPS)
U.S. agencies: notes, bonds, and zeros

Pass-through securities (MBS)
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Eligiblesecurities

Securities fromthe follow ing agencies w ere approved as Clearing Fund eligible:

— Fannie Mae (FNMA)

— Farmer Mac

— Federal Farm Credit Banks

— Freddie Mac (FHLMC)

— Federal Home Loan Banks (FHLB)

— Financing Corporation

— Tennessee Valley Authority (TVA)

— Resolution Trust Funding Corporation (RTFC)

All securities eligible for the Clearing Fund must be
— DTC eligible
— Highly rated by either Moody (AAA/Aaa)or S&P (AAA)

All Treasuries and Agencies eligible for Clearing Fund must be fixed-rate, GSD-
netting eligible.

FICC requires that a participant maintain

Ten percent of required deposit in cash, with a maximum cash requirement of
$5,000,000 and a minimum cash requirement of $100,000.

A minimum of 40 percent of the required deposit in cash and Treasuries.

The remaining required deposit in cash, U.S. Treasury securities, government
agency securities, and mortgage-backed securities issued by government

agencies or entities sponsored by the federal government, subject to applicable
concentration limits and haircuts as contained in:

http://dtcc.com/~/media/Files/Dow nloads/legal/rules/ficc_gov_rules.pdf

http://dtcc.com/~/media/Files/Dow nloads/legal/rules/ficc_mbsd rules.pdf
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Viewing Clearing Fund Information

Use this procedure to view the current clearing fund status for a selected account.

1. On the Account List page select the account identification
number of the account you wantto find information for.

Enterprise Risk Management

Account ID Account Name Total Deposit Total Requirement Excess Deficit
00009333 |TE5T COMPANY AAA TNC, 10,859,523, 40 1,558,112.74 9,301,410.66
NNEEEEE] TEST CO. AAA TNC. 5,961,489.04 250,000.00 5.711,489.04

The Participant Overview page appears, displaying the
collateral breakdow n information and the available collateral
amount, excess or deficit for that account.

Enterprise Risk Management

Note: You can withdraw any amount greater than zero, but you
must pay any amount less than zero.

2. Click on Clearing Fund Deposit Breakdown to view a
breakdow n of the deposit.

. ' .. . . Description Amount ! Description Amount (']
3. Click on Current Day's Activity to view the status of previous prr——" prp—
requests: Pending, Approved, or Rejected. MRD 756,755.24

Coverage Component 322,428.74

Cross Margining 0.00

Total 1,558,112.74

Clearing Fund Deposit Breakdown

Total Cazh S00,000,00 500,000,00

Face Value Collateral Yalue

Total Securities 5,000,000 10,352,323.40

Total Collateral Deposit 8,500,000.00 10,859,523.40

Reject |9

Reject
Subject Asset ID Face Walue T Collateral Yalue CCY Received Pending Transaction

There is Currently no Transaction Activity
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The Participant Overview displays the detailed information. 4 "
Enterprise Risk Management ﬁ brce.

Description Amount oL Description Amount cCcy

Aggregate: 9999 250,000,00 US cash (100,000,00) | USD

Total 230,000,00 s Security 0,00 UsSD

. . Face Value Collateral Yalue
Clearing Fund Deposit BreakdoD S— vy :

Total Collateral Deposit 5,000,000.00

New Request ||

Reject |

Reject
Current Day's Activity > Asset 1D Face Value g5 Collateral Value g5 Received Tr:ﬁ::::rll:%n

SecuritiesDeposit P12810EYD &,000,000,00 6,930,885.03 Pending

DTCC Controlled: Non-Confidential 4 DT c c
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Creating a Substitution

Use this procedure to create a collateral substitution or to obtain a system response to a hypothetical scenario for collateral substitution.

1. On the Participant Overview screen, click New Request.

Enterprise Risk Management

The Asset Substitution page appears.

Description Amount Description Amount ooy

GED VAR 478,928.7¢6 Mo Pararneter Breaks Found

MRD 796,755,249

Coverage Companent 322,428,74

Crass Margining 0.00

Total 1,558,112.74

Face ¥alue 3 Collateral value
Total Cash 500,000,00 500,000,00
Total Securities 2,000,000 10,259,522.40

Total Collateral Deposit €,500,000,00 10,859,523,40
New Request [o|
Reject [

Reject
Subject Asset ID Face ¥alue ccY Collateral ¥alue ccy Received Status Pending Transaction

There is Currently no Transaction Activity
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2. In the Withdraw al section, select the asset type in the Asset ”

Type field. Enterprise Risk Management ﬁm

3.  Type the facevalue in the Face Value field.

Note: In the Payment field, the payment type is already

selected for GSD and MBSD customers. Description frseestns
Cash 344,1858.73
4. In the Deposit section select the asset type in the Asset Type Security 9,301,410.66
field.
You can select one of the follow ing: p—
_ cash oetreiveion | Poboie | conmivas
. Cash CASH J00,000,00 S00,000,00 Selact an option | ¥
—  Securities oo | [select an option [v]
Securities 9128100%1 _ A 3,000,000, 00 4,007,768.55
Note: You can only select Cash in the case of a what if Securties 512810EH7 5,000,000.00 £.351,754.85
Total: 8,500,000, 00 10,859,523.40

scenario. Cash to be applied to a collateral substitution request
must be wiredto the appropriate FICC accountin order to

obtain credit for that deposit.
[EE— [ssosao0.00 | |

5. Enter the asset identifier in the Asset ID field.

Note: When Cash is selected in the Asset Type field this field
is pre-filled.

6. Type the facevalue in the Face Value field.
7. Optional. Click Add to add more asset types.

8. Click Validate at the top of the page.
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9. The systemcalculates the collateral value, displays it in the ol B : ﬁm
Collateral Value field and returns a message validating or Enterprise Risk Management i
rejecting your request.

10. Click Save to process your substitution request.

Description Amount

Cash (100,000,00]

0,00

Security

10

[ walidate [ 1] Reset || Print &

Withdravsal

Dposi On Deposit
Asset Type Asset ID Face ¥alue Collateral ¥Yalue Collateral ¥alue Payment

Securities 912310EY0 5,000,000.20 5,961,489.04

Total: 5.000,000.00 5.961,489.04

Deposit
Asset Type Asset ID

Face Value Collateral ¥alue C
312810EY0 6,000,000,00 | 6,930,885,03 | USD

6,000,000,00 6,930,5855,.03 | USD

DTCC Controlled: Non-Confidential
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A message appears confirming your request and the i :
Participant Overview page displays the request as Pending. Enterprise Risk Management &7 e

Print |&

Description Amount Description Amount ccY

Aggregate: 9997 250,000,00 US Cash (100,000,000 | USD

Total 230,000.00 us Security 0,00 UsD

Face ¥alue L Collateral ¥alue
Total Securities 5,000,000 5,961,429,04
Total Collateral Deposit 5,000,000.00 5,961,489.04

New Request |T=|

Reject @

Reject
Pending

Subject Asset 1D Face ¥alue e Collateral ¥alue cC Received Transaction

AssetID Face ¥alue g Lollateral Walue g
SecuritiesDeposit F1Z2810EYD &,000,000, 00 6,930,885.U3

DTCC Controlled: Non-Confidential 8 DT c c
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Making a Deposit

Use this procedure to create a deposit collateral transaction request or to obtain a system response to a hypothetical scenario for a cash deposit.

1. On the Participant Overview page, click New Request.

Enterprise Risk Management

The Asset Substitution page appears.

Description Amount L C Description Amount CcCY
Aggregate: 9997 250,000.00 Us Cash (100,000,00) | USD
Total 230,000.00 us Security 0,00 UsD

Face Value L Collateral Yalue

Total Securities 3,000,000 3,961,48%9.04

Total Collateral Deposit 5,000,000.00 5,961,489.04

New Request |
Reject @
Reject

Pending
Subject AssetID Face Value Lollateral Yalue Beceived Status Transaction

DTCC Controlled: Non-Confidential 9 DT c c



Clearing Fund Management (CFM) Quick Reference Guide Meking a Deposit

2. In the Deposit section select the asset type in the Asset Type
field P P yp Enterprise Risk Management ﬁm

You can create deposit collateral transaction requests for:

— Cash
— Securities
e
Cash 244,188,732 uso
Note: You can only select Cash fora what if scenario. Cash Security 5,301,410.66 uso
must be wiredto the appropriate FICC account in order to
obtain credit for a depOSit. 6 [ alidate | 1] [ Reset |3 [ Print ||
3. Enter the asset identifier in the Asset ID field. — ——
. . . .. Cash CASH 0,00 500,000,00 500,000.00 |elect an optian [+ uso
Note: When Cash is selected in the Asset Type field, this field pron !
. . Securities 91281001 0,00 2,000,000,00 4,007,768,55 usp
is already filled.
Securities 912810EH7 0,00 5,000,000.00 6,251,754.85 uso
4. Type the facevalue in the Face Value field. Total: oeo #:580,000.50 10:89%.528.40 se
2 3 4
5. Optional. Click the Add buitton to add more asset types. o | ] v
[EE— [ssonoonon |
6. Click Validate at the top of the page. Total: uso
S_LEEI
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7. The systemcalculates the collateral value and displays it in the ol
Collateral Value field.

Enterprise Risk Management

O

A message validating or rejecting your request appears.

8. [If your request is validated, click Save to process the deposit.

Description Amount

Cash (100,000,00)
Security

0,00

Reset |1 Print &
Withdrawal

On Deposit
Asset Type Asset ID Face ¥alue Collateral ¥Yalue Collateral ¥alue Payment

Securities 912510EY0 5,000,002.00 5,961,459.04

Total: . . S,DDU,DDD.DDI 5,961,459,04

Deposit
Asset Type Asset ID Face Yalue

&,000,000,00 | G,DDD,DDD‘DU|USD

&,000,000,00 6,000,000,00 | USC

DTCC Controlled: Non-Confidential 11
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A message appears confirming your request and the i :
Participant Overview page displays the request as Pending. Enterprise Risk Management &7 e

Print |&

Description Amount Description Amount ccY

Aggregate: 9997 250,000,00 US Cash (100,000,000 | USD

Total 230,000.00 us Security 0,00 UsD

Face ¥alue L Collateral ¥alue
Total Securities 5,000,000 5,961,429,04
Total Collateral Deposit 5,000,000.00 5,961,489.04

New Request |T=|

Reject @

Reject
Pending

Subject Asset 1D Face ¥alue e Collateral ¥alue cC Received Transaction

AssetID Face ¥alue g Lollateral Walue g
SecuritiesDeposit F1Z2810EYD &,000,000, 00 6,930,885.U3

DTCC Controlled: Non-Confidential 12 DT c c
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Requesting a Withdrawal

Use this procedure to create a w ithdraw al collateral transaction request or to obtain a system response to a hypothetical scenario for a cash withdraw al.

1. On the Participant Overview screen, click New Request.

Enterprise Risk Management

The Asset Substitution page appears.

Deascription Amount Deascription Amount ccy

GED VAR 478,928.76 Mo Parameter Breaks Found

MR.D 756,755.24

Coverage Cormponent 32Z,428.74

Crass Margining 0,00

Total 1.,598,112.74

Face ¥alue 3 Collateral value

Total Cash S00,000.00 S00,000.00

Total Securities §,000,000 10,359,523.40
Total Collateral Deposit 2,500,000.00 10,859,523.40

Reject (W

Reject
Subject Asset ID Face ¥alue ccY Collateral ¥alue ccy Received Status Pending Transaction

There is Currently no Transaction Activity

DTCC Controlled: Non-Confidential 13 DT c c
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2. In the Withdraw al section, select the asset type in the Asset ”

Type field. Enterprise Risk Management ﬁm

3.  Type the facevalue in the Face Value field.

Note: In the Payment field, the payment type is already
selected for GSD and MBSD customers.

Description Amount

Cash 344,188.73

4. Click Validate at the top of the page. Security 3,301,410,66

Withdrawal

Asset Type Asset ID Face Value Collateral Value Face Value collateral Value Payment
cash casH e 500,000.00 500,000.00
Securities 91281001 o] ! 2,000,000.00 4,007,768.55
Securities 912810EH7 oo ] 5,000,000.00 €,351,754.85

Total: 8,500,000,00 10,859,523.40

Deposit
Asset Type Asset ID Face Value Collateral Yalue

Total:

DTCC Controlled: Non-Confidential 14 DT c c
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The systemcalculates the collateral value and returns a ol

message validating or rejecting your request. Enterprise Risk Management & oree

5. Click Save to process your request if it is validated.

Description Amount
Cash (100,000,00)
Security 0,00

Vaidation completed. lick on the Save button to subit requests

[[validate [1] Reset |A]| print |

Withdravsal

On Deposit On Deposit
Asset Type Asset ID Face ¥alue Collateral ¥Yalue Face Yalue Collateral ¥alue Payment

Securities 912310EY0 . 5,000,000.00 5,961,489.04

Total: o . 5.000,000.00 5.961,489.04

Deposit
Asset Type Asset ID Face Value Collateral Value

312810EY0 6,000,000,00 6,930,885,03 | USD

6,000,000,00 6,930,5855,.03 | USD

DTCC Controlled: Non-Confidential 15 DT c c
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A message appears confirming your w ithdraw alrequest and B : ﬁm
the Participant Overview page displays the request as Enterprise Risk Management )
Pending.

Print |&

Description Amount Description Amount ccY

Aggregate: 9997 250,000,00 US Cash (100,000,000 | USD

Total 230,000.00 us Security 0,00 UsD

Face ¥alue L Collateral ¥alue
Total Securities 5,000,000 5,961,429,04
Total Collateral Deposit 5,000,000.00 5,961,489.04

New Request |T=|

Reject @

Reject
Pending

Subject Asset 1D Face ¥alue e Collateral ¥alue cC Received Transaction

AssetID Face ¥alue g Lollateral Walue g
SecuritiesDeposit F1Z2810EYD &,000,000, 00 6,930,885.U3

DTCC Controlled: Non-Confidential 16 DT c c
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Rejecting a Request

Use this procedure to reject a previously submitted request.

6. In the Current Day's Activity section on the Participant
Overview page, check the box in the Reject Pending
Transaction field next to the activity you w antto reject.

Enterprise Risk Management

7. Click Reject.

Print &
The message "Are you sure you w antto proceed w ith the
Rejection?” appears.

Description Amount -C Description Amount CcCY

Aggregate: 0997 250,000,00| US Cash (100,000,00) | USD

Total 230,000.00 us| Security 0,00 UsD

Face Value -C Collateral ¥alue

Total Securities 5,000,000 5,961,489.04

Total Collateral Deposit 5,000,000.00 5,961,489.04

MNew Request |=])
2

Subject Asset ID Face ¥alue cC Collateral ¥alue -C Received

Asset ID Face Value =Y by e
SecuritiesDeposit 912810EY0D &,000,000,00 £,930,885,03 13:39 EST Pending

DTCC Controlled: Non-Confidential 17 DT c c



Clearing Fund Management (CFM) Quick Reference Guide Rejecting a Request

8. Click OK to proceed withthe rejection.

Enterprise Risk Management ﬁm

Print |&

Description Amount
Aggregate:

collateral Value

Total Securities 5,961,489.04

Total Collateral Deposit 5,961,489.04

MNew Request |
Reject "0

Reject
Pending
Lollateral ¥alue Received Status Transaction

Subject Asset ID Face ¥alue

DTCC Controlled: Non-Confidential
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A message appears verifying that your request has been 4

submitted and updated. Enterprise Risk Management ﬁm

The Participant Overview page displays the transaction status
as Rejected in the Status field.

" Sucosss: Th rfect ofth roauest() have besn updated.

Descrption Amount 9 Description Amount ccY

Aggregate: 9937 250,000,00 US Cash (100,000,00) | USD
Total 250,000,00 US Security 0,00 | USD

[P y—— T
Reject |
Reject

Pending

Subject Asset ID Face Value cC Collateral Yalue cC Received Transaction

LT Y
SacutitiesDeposit 912810EvD €,000,000.00 6,930,995.03

DTCC Controlled: Non-Confidential 19 DT c c
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Looking Up Historical Data

Use this procedure to look up historical data for any deposit or withdraw almade to an account.

1. In the upper right corner of the Participant Overview page, click

E nterprise Risk Management prce.
the Historical Data link. &

The Historical Data page appears.

mount [ ey  f  Deseri Amount ccy

Special Charge 2,000,000.00 ameter Breaks Found

Implied Volatility Charge 826,361.37

Allocated VaR 16,527,227.48
Allocated Coverags Component 3,026,295.59
0.00

DTCC Controlled: Non-Confidential 20 DT c c
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2. In the Activity Section, selecta From Date and a To Date to i

Looking Up Historical Data

establish your historical search parameters.

Note: You may searchupto 10 years inthe pastfor
historical CFM deposit/withdrawals record data.

3. Click Search.

Cash

E nterprise Risk Management

Face Value
23,379,884.44

Collateral Value
23,379,884.44

Print |i&

Total Collsteral Deposit

Activity

2015-07-27

23,379,884.44

23,379,884.44

2015-07-31

The Collateral Activity Section appears, displaying the record [ §
data for the historical period selected.

Cash

E nterprise Risk Management

Face Value
23,373,884.44

Collateral value

Print |i&

Total Collsterzl Deposit

Activity

From Date:

2015-07-27

23,379,884.44

To Date:

Requested Date & Time
2015-07-30 13:22:11.0

AssetType | AssetID

2015-07-31

Activity Type
Withdraval

Requester

Face Value

(7.590,196.80)

Collateral Value

(7.590,196.80)

Set/FLU Status

Approved

Completed Date & Time
2015-07-30 13:44:44.0

2015-07-27 13:16:18.0

Withdraval

(2,255,772.03)

(2.255,772.03)

Approvad

2015-07-27 13:32:34.0

2015-07-29 08:49:48.0

Deposit

CFMMQEXT

5,933,187.02

5.933,187.02

Completed

2015-07-29 08:49:48.0

2015-07-31 08:50:25.0

Daposit

CFMMQEXT

12,109,065.69

12,109.065.69

Complatad

2015-07-31 08:50:25.0

2015-07-29 12:33:40.0

DTCC Controlled: Non-Confidential
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Deposit

CFMMQEXT

1,3465,178.79

1,346,178.79

Completed

2015-07-29 12:33:40.0
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