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1. INTRODUCTION

The GSD Real-Time Trade Matching System for the Web Front End (GSD RTTM WFE) provides web-based capabilities for real-time trade entry and comparison, trade queries, netting and settlement
activity, statistical reporting, and exception processing; in conjunction with an online security master screen and access to participant account information.

1.1. About This User Guide
This User Guide provides step-by-step instructions, as well as detailed screen descriptions, for all RTTM Web functions related to Government Securities, covering such topics as:
. Performing trade entry, modifications, affirmations, and cancellations
. Querying trades by product type, individual security, contra, or a combination of criteria
e  Viewing all matched and unmatched trades
. Immediately identifying and resolving exceptions
. Entering Substitutions and multiple allocations
e  Performing Obligations queries
e  Access intraday, end-of-day, and historical print image reports

Also included in this User Guide are general descriptions of business processes and concepts that are unique to GSD RTTM. The guide assumes that the user has prior government securities industry
experience, basic knowledge of RTTM, and familiarity with GSD processing.

Questions regarding this User Guide should be directed to your DTCC Relationship Manager.

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 1
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2. COMMON SCREEN ELEMENTS

The section describes the common screen elements that are used in the GSD RTTM WFE system.

2.1. Icons/Buttons

Icon Name

Description

aF Additional Data (expand or
| Additional Data |— ISR

Click the plus sign to view more details about a record. Click the minus sign to hide the details.

#* Asterisk

Indicates a required field

Back

Click to return to the page last visited.

Column Selector

Click to open a popup window that allows you to create a column set.

Column Sets Manager

Click to open a popup window that allows you to manage your saved column sets.

For transactions over $50 million, click to copy all the data from the current row to a new row, except the Xref entry.

Dropdown Menu

Click the down arrow to display a list of items from which you can make a selection.

g Copy
[ =
=

Envelope

Click to view contact information for a record.

& Error

Click to open a popup window that displays the errors in your entry.

Exit

Click to close the selected window.

Logoff link

Click to log out of the system. For optimal security, always use this link to log off the system.

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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Icon Name Description
@ Magnifying Glass If the icon appears next to an empty field, click to search for a value for the field. If it appears next to a record, click to view more
detailed information.
n Printer Click to print the currently displayed screen.
@ Refresh Click to refresh the screen when search criteria or values in the filtered fields change.
Reset Click to return all fields to their original default values.
Submit Click to submit the data you entered on the Query screens and fields to search for the records that fit your search criteria.
Validate Click if you filled in the Amount field and want to compare it to the GSD system-calculated amount.
F;]e"/ Query Manager Click to open a popup window that allows you to manage your saved queries.
& Warning Click to open a popup window that displays warnings in your entry.
E XLS Click to export the data on the page to an Excel spreadsheet.
1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 3
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2.2. Miscellaneous Features
1. Use 'the navigation toolbar to access all GSD functions. (See | Treriln MEmererrem Report Center Business Administration | Site Adminisbration Help |
Section 2.3 for further detail.)
2. Anunderlined record indicates that it is currently selected for
viewing. () | 707793-7C04 | 93283 9376 9128274Vl | 12/05/2007 | 101.45094 | 50,000,000 | 50,860,963.26 MET cL
3. Use a wildcard character (*) to search for Xrefs, transaction IDs (TIDs), and CUSIPs. If you do not wish to enter the full number, you
can enter a portion of the data, along with one or more asterisks at the beginning, middle, and/or end of your entry. In the following cusip |912?95*
example, the search results will display all records for a CUSIP beginning with 912795.
4. If your search generates multiple CUSIPs, you can narrow your search further by entering a specific CUSIP. Then, click on the Refresh button to submit. G l— ,,,
H |me] |
5. On a_search results page, c_Ilck on any underlined cqlumn T ey p——
heading to sort the records in ascending or descending order.
ey Maturity | Last Priced Last Hetting
CUSIP Descrption Coupon DSt —Dabe P_rice Eligible
() |912795E56 | TBILL 05/22/2008 0,0 05/22/2008 | 12/03/2007 | 98.484375 ¥
() 912795099 TBILL 04/24/2003 0.0 04/24/2008 12/03/2007 98792969 i
1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 4
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2.3. The Navigation Toolbar

The Navigation Toolbar is located at the top of every GSD RTTM WFE page. It is used to access all underlying GSD RTTM WFE
functions, which are referenced below.

a b C d e Ll_j__‘ Logoff L5

e
Haon i overnment Securitles

CURRENT DAY

TOTALS

[s376 [9376 - DEaLErpTESs =] [2] Trade Date: 07(21/2008
DEALER A TEHT ACCOUNT

Htatistics
|

Tylfpe Items -——— = = -r)ar | Dollars : :

shbrnitted o I, 1 0.00 1 1

Cprmpared a I o 1 0.00 1 1

Urcompared 2,891 64,229,646]100 64,390'7?8,241.79 I I

| J | ] 1 )
= 1 Figure 2-1:

v ,_’ Cash : I : : : Navigation Toolbar
Trade Management / Repnfl!gwarge I I | v
Trade Entey ”» 1 : | I Help
Trade Search = =PlD¥P w | | Simulations
‘substitutions »y GCF » 1 1 1 User Guide
ﬂbﬁg‘ai:iunﬂ- A ! I 1
T \ 1 1 ‘ Contact Us
RTTM Rejects \ I |
Forwaid Starbing | Query w1 " Site Administration
Sdi po : . Entry £ : l User Security » [:hhngeﬂeﬁ;ﬁwuﬁ
Forward Starting GO = :
Repo (Advisories) Status I

¥ Business Administration

TONS VM Sessions
Reference Data b

Report Canter / Main Menu

Participant Mgmt.  »
DVP Security Inquiry
D¥P Product Inquiry

The F OC Rept Center znables paticipnts tc access cunent and istorcal rapets bith ntvady snd endobdy, usivy  stindandweb bowser. Repans ean e
viewed or-lne éndior rired toa local pinter once geneated

v Eillng

v 6F

v P

o OVP Cornrion
s Clearing Fund

Navigation Toolbar Menus

The Trade Management menu is used to enter
trades and to access various query functions
regarding your trading activity. From this menu
you can:

. Enter Cash Trades (see Section 5)
. Enter Repo/Reverse Trades (see Section 6)

e  Search for DVP Trades (see Sections 7 and
Appendix A)

. Enter/View Substitutions (see Section 8)
e  View Obligations (see Section 9)
e View RTTM Rejects (see Section 10)
e  View Forward Starting GC Repo
(see Section 11)
e  View Forward Starting GC Repo Advisory
(see Section (see Section 11)

The Report Center menu allows you to access all
current and historical end-of day GSD Activity
Reports that you have been authorized to view.
(See Section 12.)

The Business Administration menu provides
access to reference data (which includes
Participant Account Information and the DVP
Securities Master File). (See Section 13.)

The Site Administration menu allows you to
access and change your own individual password.
(See Section 14.)

Note: If you are the designated Remote Access
Coordinator (RAC) for your firm, you can add
users, change the passwords of other users, and
update the permissioning of non-RAC users. For
instructions, please refer to FICC’'s Remote
Access Coordinator User Guide for GSD RTTM
WEE.

From the Help menu, you can access the GSD
RTTM WFE simulations, view this User Guide
online, or contact the GSD Relationship
Management Group by email. (See Section 15.)

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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3. GETTING STARTED

This section explains how to log-on and log-off of FICC’s Real Time Trade Matching Web Front End (RTTM WFE) System for the Government Securities Division (GSD).

3.1. Logging into the GSD RTTM WFE System

1.  From your network connection, access the Login screen for the GSD RTTM WFE system
(or enter the following web address (URL) into your browser's address field -- https://webficc.dtcc.net/ps/ct_logon.html).

2. Inthe RTTM WFE Login screen, type your username and password in the appropriate fields. Then, select the Login button.

Note: If this is the first time you are logging into the RTTM WFE system, you will be asked to change your password and to login again.

3. Depending on the type of FICC membership your company has, one of the following screens appears:

a. If your FICC membership applies only to Government Securities, the GSD RTTM WFE Home Page appears (see Section 4).

b.  If your membership applies to_multiple FICC products, the Product Selection screen appears.
Click on the FICC.GOV button and the GSD RTTM WFE Home Page appears (see Section 4).

J Fil= Edit [|view  Favorites Tools | Help

J = Back ~ o4 - @ it | aSearch [3] Farvan

J Address IE https: /fwebfice. dice. net/padct_logon. html

Figure 3-1: URL for GSD RTTM WFE

p—
|

Username;

Passwaord:

Figure 3-2: Login Screen

o

MBS

Muorigage-Bavked Secorities

CMU

Carporates, Municipals & UITa

Figure 3-3: Product Selection Screen

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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3.2. Timeout Feature

For enhanced security, the GSD RTTM WFE system is equipped with a timeout feature that logs the user off the application if it is inactive for a given period of time. To regain access to the system,
you must re-enter your username and password (as described in Section 3.1).

3.3. Logging off the GSD WFE System

To ensure optimum security, always use the Logoff button to disconnect from the system. Browsing to web pages external from GSD WFE application will not terminate an open session. However, a
session will automatically terminate upon expiration of the timeout period.

1. Click the Logoff button. A confirmation dialog box is displayed.

About Aff [
2. Then, click on either the: £bout [ Logo =)

e  OK button - to log-off, or
e  Cancel button - to abort logging off the application.

Figure 3-4: Logoff Screen

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 7
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4, THE HOME PAGE OVERVIEW

Once you have logged into the GSD RTTM WFE system, the Home Page is launched and defaults to the Current Day Totals page, which contains real time statistical data based on your current day’s
trading activity. From this screen, you can also choose to view an earlier business date and/or trade category by using the two tiers of tabs located below the Navigation Toolbar. Refer to Figure 4-1

on the next page as you perform the following steps:

1. From the top tier, select one of the following tabs for the Business Date:
. CURRENT DAY (default view),
. PREVIOUS DAY, or
e  HISTORY for an earlier business date.

2. From the lower tier, select one of the following trade categories:

e  TOTALS (default view) — This selection summarizes of all your trading activity in the three trade categories, including several categories of aggregated data for submitted, compared, and
netted trades, as well as other categories relating to obligations and netting.

e  BUY/SELL+LOCKED-IN
e REPO/REVR
. GCF (This tab is available only in the Previous Day view.)

The remainder of this chapter describes the statistical data on the various screens that are available from the Home Page.

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 8
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Fixed Income
Clearing Corporation

4.1. Current Day Statistics
Under the Current Day tab:
e  All Current Day statistics are dynamically updated by the system.
e This information is organized into three tabs: Totals, Buy/Sell+Locked-In, and Repo/Reuvr.
e The GCF tab is not available (i.e., “grayed-out”). Note: If you try to select the GCF tab, the Current Day Totals page for GSD will be displayed.
e  The Launch Subs Status link is located at the bottom of the Current Day Totals Page.

Click on this button to logoff the

4.1.1. Current Day Totals Page Y
GSD RTTM WFE application.

To access this page, select the “Current Day” tab from the 1% tier and the “Totals” tab from the 2™ tier.

Navigation Toolbar
(see Section 2.3)

Home = i oL : When the Current Day tab is selected,
- | the GCF tab is not available.

Click on this button to print
the displayed screen.

All Current Day
statistics are

dynamically updated
by the system.

[27¢ [2376 - DEALERATES -] [2] Trade Date: 07/16/2008

DEALER A TEST ACCOUNT

Statistics

Type Items Par Dollars

Submitted 117,553 Z,216,907,088,400 2,295,858,249,949,25
Click on underlined Compared 75,969 1,570.832,322,000 1,625,657,914,291.11
g?re:}fl}g(;/elfl\;vir?glm Uncompared 39,903 696,725,288,000 721,811,737,176.40
trades that match Advizories 39,903 £96,725,288,000 721,811,737,176.40
the selected Rejects 2,263 268,001,000 276,020,738, 75
category. Zomparison Percent &7, 20%

Cancels 1,731 50,043,361,000 S5Z2,673,996,211,

Pending Cancels Fa4 29,308,997,000 30,629,951,236,

Cancel Requests 744 29,308,997,000 30,629,951,236,

obligations ag 2,904,200,000 2,971,752,625,

Fair - Offs a0 0 0,00

Forward & Term 114,132 Z,44%,674,776,600 3,565,869,940,279, 20

9] Laumen suas status Click on the Launch Subs Status link to view the status of your current

day’s substitution transactions. (See Section 8.4.1 for further detail.)
Figure 4-1: Current Day Totals Page

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 9
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The following table describes how to read the statistical data displayed on the Current Day Totals page. The items are listed in the same order as they appear on the screen.

Item Description

Submitted The total number of trades that were submitted on the current trade date for the following categories: Buy/Sell+Locked-In, Repo/Revr, and GCF.
Compared The total number of trades that were compared on the current trade date for the following categories: Buy/Sell+Locked-In, Repo/Revr, and GCF.
Uncompared The sum of all uncompared trades from Buy/Sell Locked-In and Repo/Reverse + the sum of all prior days pending comparison (PCP) trades.
(This includes the uncompared trades submitted today and is decremented as the uncompared trades over 3 days are deleted from the system and as
trades are compared.)
Advisories Sum of all trades in the Advisory (ADV) state from prior days and today.
Rejects Sum of all trades that were submitted today, but were not processed as they did not pass the validation criteria.

Comparison Percent

The percentage of your trades (as defined above) that were compared on this trade date from the total submitted on this date.

Cancels

Sum of all trades submitted today that are in the Cancel (CAN) state.

Pending Cancels

Sum of all trades in the Pending Cancel (PCN) state that were submitted from prior days and/or today.

Cancel Requests

Sum of all compared trades that have been requested to be canceled from prior days and today.

Obligations Obligations are:

(+) the previous day’s total from the net

(-) minus clearance items from the banks and

(+) include ongoing substitution obligations, clearance items, and blind broker items.
Pair-Offs All obligations that were settled by pair-offs.

Forward and Term

Indicates the total number of forward and term for Buy/Sell and Repo/Revr trades.

Launch Subs Status

Click on this link to launch the Detached View of the Substitutions Status screen, which allows you to view the status of your current day’s substitution
transactions. (See Section 8.4.1.)

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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4.1.2. Current Day Statistics for Buy/Sell & Locked-in Trades

To access this page, select the “Current Day” tab from the 1* tier and
the “Buy/Sell + Locked-in" tab from the 2" tier.

CURRENT DAY PREYIOUS DAY HISTORY

TOTALS BUY/SELL + LOCKED-IN REPO/REYR.

Statistics [5376 [237¢ - GEALERATES =] [2
DEALER & TEST ACCOUNT

Type Items Par Dollars
Click on underlined items to view — Submitted 95,334 874,830,913,200  884,401,893,890.01
a list of all underlying trades that Compared 93,028 845,899,399,000  855,186,567,900.77
match the selected category. Uncompared 4176 37,568,839,400  37,935,711,070.42

Campatizon Percent 98.97%
Forward Settling 94,349 1,020,248,172,000 1,028,579,927,369,.88

Trade Date: 07/16/2008

Figure 4-2: Current Day Statistics for Buy/Sell & Locked-in Trades

The following table describes how to read the statistical data displayed on the Buy/Sell+Locked-in tab. The items are listed in the same order as they appear on the screen.

Item ‘ Description

Submitted The total number of Buy/Sell trades that were submitted on the current trade date.
Compared The total number of Buy/Sell trades that were compared on the current trade date.
Uncompared The total number of Buy/Sell trades that are uncompared on the current trade date.

Comparison Percent

The percentage of Buy/Sell trades that were submitted on the current business date that compared on this date.

Forward Settling

Indicates the total number of Buy/Sell Forward Settling Items, Total Par, and Total Dollar Amount in the following categories:

e  Total number of Buy/Sell trades that are compared, but settlement date is beyond the T+1 settlement cycle.
e  Total number of Buy/Sell trades that are submitted in yield price before auction date.
e  Total number of Buy/Sell trades that are compared, but one party of the trade has requested that the trade be cancelled.

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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4.1.3. Current Day Statistics for Repo/Revr Trades

To access this page, select the “Current Day” tab from the 1* tier and CURRENT DAY WISTORY

the “Repo/Revr" tab from the 2" tier.

The following table describes how to read the statistical data displayed on the REPO/REVR tab. The items are listed in the same order as they appear on the screen.

TOTALS KED- REPO/REYR

Statistics [s27e [227¢ - DEALERATES -] [2
DEALER A TEST ACCOUNT

Type Items Par Dollars
Click on underlined items to view S ubmitted 43,588 1,840,313,882,600 1,919,356,773,602.41
a list of all underlying trades that Compared 42,379 1,808,169,961,600 1,887,071,529 856,17
match the selected category. Uncornpared 3,153 75,715,144,500  76,304,363,629.7

Cornpatison Percent 97.23%
Tetm 80,774 3,671,366,919,600 3,818,022,781,2533.98

Trade Date: 07/16/2008

Figure 4-3: Current Day Statistics for Repo/Revr Trades

Item Description

Submitted The total number of Repo/Revr trades that were submitted on the current trade date.

Compared The total number of Repo/Revr trades that were compared on the current trade date including "Phase Comparison" items.
Uncompared The total number of Repo/Revr trades that are uncompared on the current trade date.

Comparison Percent

The percentage of Repo/Revr trades that were compared on this trade date from the total submitted on this date.

Term

Indicates the total number of Repo/Revr trades, Total Par, and Total Dollar Amount in the following categories:

e  Total number of Repo/Revr trades that are compared, but the settlement date is beyond the T+1 settlement cycle.

e  Total number of Repo/Revr trades that are submitted in yield price before auction date.

. Forward total number of Repo/Revr trades that are compared, but the start date is greater than the T+1 settlement cycle.

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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4.2. Previous Day Statistics

Under the Previous Day tab:
e  This information is organized into four tabs: Totals, Buy/Sell+Locked-In, Repo/Revr, and GCF.
e  The statistics for netting and the Clearing Fund are displayed.

4.2.1. Previous Day Totals Page

To access this page, select the “Previous Day” tab from the 1% tier and the “Totals” tab from the 2™ tier.

Netting
Statistics

Clearing Fund
Requirements

divede panspemeat

Horme

Statistics

PRE¥YIOUS DAY

= i | Logott |

The GCF tab is available when the
Previous Day tab is selected.

i | HISTORY

LL + LOCKED-IN |

[#376 [227¢ - CEALERATES =] [2]
DEALER A TEST ACCOUNT

Type

Items Par Dollars

Subrnitted
Comparaed
Uncompared
Comparison Percent
In-Met
Ohbligations
Fail ©bligations
Total WP Obligations
Pair - Offs
Obligations GCF
Farward 2 Term
Metting Percent
Transackions Metted

Dallars Metted

Total Required Clearing Fund

Total Collected Clearing Fund

130,963 2,604,245,276.,400  2,695,553.575.172.15
2,557,272,350,900 2,647.746,921.225.68

67,955,5632,207.95

125,295
2,871 &6&,201,124,600
7. 969%

2,509,268,9246,200 2,599,183,985.532.60

206,612,146,.526.52

123,561
26,3201
232 &,994,200,000

864,6658,315,000
F.O064,33932,145,.84
26,201 P06,612,146,526.52
u] ju] 0,00
[EEE SR LY

1.892,267,826,600 1,255,070,652,672.20

SE4,668,212,000

40,338

Fo.TS%
65, 21%

£9,294,1932,852.00
15.664.3032,924,.50

Trade Date: 07/15/2008

Clearing Fund Calls
Participant Amount

9376 -5,316,182.87

Clearing Fund on Deposit

Amount
Securities 49,921,005.40
Cash 10,458,434.09
Letter of Credit 8,923,008.71

Category

Click on the underlined
link to view securities
pledged as collateral.

This panel displays the
current day’s statistical
data for the Clearing
Fund calls and collateral
on deposit.

Figure 4-4: Previous Day Totals Page

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc

18

Page 13



Fixed Income
Clearing Corporation

RTTM WFE ForR GSD
UsEeR GUIDE (v3.0)

The following table describes how to read the statistical data displayed on the Previous Day Totals page. The items are listed in the same order as they appear on the screen (i.e., top to bottom, left to

right).

Item _ Description B

Submitted The total number of trades that were submitted on the previous trade date for the following categories: Buy/Sell+Locked-In, Repo/Revr, and GCF.
Compared The total number of trades that were compared on the previous trade date for the following categories: Buy/Sell+Locked-In, Repo/Revr, and GCF.
Uncompared Sum of uncompared trades from Buy/Sell Locked-In and Repo/Reverse + the sum of all pending comparison (PCP) trades. It should include the

uncompared trades submitted today and should be decremented as the uncompared trades over 3 days are deleted from the system.

Comparison Percent

The percentage of your trades (as defined above) that were compared on this trade date from the total submitted on this date.

In-Net

The sum of all your “in-net” trades (in Buy/Sell+Locked-In, Repo/Revr, and GCF) for the previous trade date.

Obligations

The total number of Receive and Deliver Obligations from the netting process.

Fail Obligations

Obligations that were not cleared at FICC's agent bank.

Total DVP Obligations

The combination of all DVP Obligations from the net and the prior day fails.

Pair-Offs

All obligations that were settled by pair-offs.

Obligations GCF

The total GCF Obligations.

Forward and Term

Indicates the total number of forward and term for Buy/Sell and Repo/Revr trades for the previous trade date.

Transactions Netted

The percentage of transaction items that have been netted for the previous/ trade date.

Dollars Netted

The percentage of transaction dollars that have been netted for the previous trade date.

Total Required Clearing Fund

The total amount in dollars of the Required Clearing Fund for the current trade date based on the previous trade date’s activity.

Total Collected Clearing Fund

The total amount in dollars of the Collected Clearing Fund for the current trade date based on the previous trade date.

Clearing Fund Calls

Indicates the amount that you owe to FICC for the previous trade date.

Clearing Fund on Deposit

Indicates the type of collateral and the amount currently held at FICC, which can be a combination of Securities, Cash, and/or Letters of Credit. (Clicking on
the Securities collateral type launches a popup window, which displays the list of CUSIPs and their respective amounts.)

1_gsd_rttm_wfe_ug_v3.0_final_123108.doc
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4.2.2. Previous Day Statistics for Buy/Sell & Locked-in Trades

To access this page, select the “Previous Day” tab from the 1* tier and CURRENT DAY PREYIOUS DAY HISTORY
the “Buy/Sell + Locked-in" tab from the 2" tier. |

TOTALS BUY/SELL + LOCKED-IN

Statistics [537e [9376 - cemLeraTes =] 2] Trade Date: 07/15/2008

DEALER A TEST ACCOUNT

Clearing Fund Calls

Type Items Par Dollars Participant Amount
9376 -3,888,632.85
Click on underlined items to view — Submitted 101,234 90%,882,225,200  915,25%,944,875.78
a list of all underlying trades that Compared 59,056 877,615,566,600  888,709,31%,757.87  Clearing Fund on Deposit
match the selected category. Uncorpared 2,670 25,661,744,200  25,921,320,324.90  Cheqon P —
Compatizon Percent 97.83% Securities 60,000.000.00
In-Het 91,868 739,555,299,600  750,423,254,793.10  Cash TR EEHIIDED
Letter of Credit 28,800,000.00

Forward Settling 6,209 198,677,130,000  197,930,226,225.92

Figure 4-5: Previous Day Statistics for Buy/Sell & Locked-in Trades

The following table describes how to read the statistical data displayed on the Buy/Sell+Locked-in tab. The items are listed in the same order as they appear on the screen.

Item ‘ Description

Submitted The total number of Buy/Sell trades that were submitted on the previous trade date.

Compared The total number of Buy/Sell trades that were compared on the previous trade date including "Phase Comparison" items.
Uncompared The total number of Buy/Sell trades that were uncompared on the previous trade date.

Comparison Percent The percentage of Buy/Sell trades that were compared on the previous trade date from the total submitted for that same date.
In-Net The total number of Buy/Sell trades that were netted for settlement on the previous trade date.

Forward Settling Indicates the total number of Buy/Sell Forward Settling Items, Total Par, and Total Dollar Amount in the following categories:

e  Total number of Buy/Sell trades that are compared, but settlement date is beyond the T+1 settlement cycle.
e  Total number of Buy/Sell trades that are submitted in yield price before auction date.
o  Total number of Buy/Sell trades that are compared, but one party of the trade has requested that the trade be cancelled.

Clearing Fund Calls Indicates the amount that you owe to FICC for the previous trade date.

Clearing Fund on Deposit Indicates the type of collateral and the amount currently held at FICC, which can be a combination of Securities, Cash, and/or Letters of Credit. (Clicking on the
Securities collateral type launches a popup window, which displays the list of CUSIPs and their respective amounts.)
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4.2.3. Previous Day Statistics for Repo/Reverse Trades

To access this page, select the “Previous Day” tab from the 1* tier and
the “Repo/Revr" tab from the 2" tier.

CURRENT DAY PREYIOUS DAY HISTORY

BUY/SELL + LOCKED-TN

TOTALS REPO/REYR

Statistics [o27¢  [937¢ - DEALERATES =] |2 Trade Date: 07/15/2008
DEALER A TEST ACCOUNT

Clearing Fund Calls

Type Ttems Par Dollars Participant Amount
9376 -3,888,632.85
Click on underlined items to view — Submitted 44,197 1,877,189,784,600 1,966,359,902,745.91
a list of all underlying trades that Compared 42,320 1,815,621,198,000 1,902,388,398,848.03
match the selected category. Uncompared 2,795 81,020,118,100  53,355,894,608.20  C o9 FundonDepost
Compatizon Percent 95,75% Category ALy
In-Net 42,218 1,814,318,798,000 1,901,025,351,079,556  Securities 60,000,000.00
Cash 10,000,000.00
Term 39,322 1,900,954,590,600 1,970,486,716,909.90 | oer of Credit 28,800,000.00

Figure 4-6: Previous Day Statistics for Repo/Revr Trades

The following table describes how to read the statistical data displayed on the REPO/REVR tab. The items are listed in the same order as they appear on the screen.
Item Description

Submitted The total number of Repo/Revr trades that were submitted on the previous trade date.

Compared The total number of Repo/Revr trades that were compared on the previous trade date including "Phase Comparison" items.
Uncompared The total number of Repo/Revr trades that were uncompared on the previous trade date including "Phase Comparison" items.
Comparison Percent The percentage of Repo/Revr trades that were compared on the previous trade date from the total submitted for that same date.
In-Net The total number of Repo/Revr trades that were netted for settlement on the previous trade date.

Term Indicates the total number of Repo/Revr trades, Total Par, and Total Dollar Amount in the following categories:

e  Total number of Repo/Revr trades that are compared, but the settlement date is beyond the T+1 settlement cycle.
e  Total number of Repo/Revr trades that are submitted in yield price before auction date.
e  Total number of Repo/Revr trades that are compared, but the start date is greater than the T+1 settlement cycle.

Clearing Fund Calls Indicates the amount that you owe to FICC for the previous trade date.

Clearing Fund on Deposit Indicates the type of collateral and the amount currently held at FICC, which can be a combination of Securities, Cash, and/or Letters of Credit. (Clicking on the
Securities collateral type launches a popup window, which displays the list of CUSIPs and their respective amounts.)
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4.2.4. Previous Day Statistics for GCF Trades

To access this page, select the “Previous Day” tab from the 1* tier and ' CURRENT DAY PRE¥IOUS DAY ' HISTORY

the “GCF" tab from the 2™ tier.

TOTALS BUY/SELL + LOCKED-IN REPD/REYR

Statistics [237¢ [sa7e - DEaLeraTes =] (2]  Trade Date: 07/15/2008

CEALER A TEST ACCOUNT

Clearing Fund Calls

Type Ttems Par Dollars Participant Amount
9376 -3,888,632.85

Compared ] ] 0.00

Obligations 1] 1] 0,00

[n-Met 8 12,000,000 12,008,333,32  Cleaing Fund on Deposit

Tetrn g 12,000,000 12,008,333,32  Catedoy Amount
Securities 60.000,000.00
Cash 10,000,000.00
Letter of Credit 28,800,000.00

—

Figure 4-7: Previous Day Statistics for GCF Trades

The following table describes how to read the statistical data displayed on the GCF tab. The items are listed in the same order as they appear on the screen.

Item Description

Compared The total number of GCF trades that were compared on the previous trade date.

Obligations The total lock-up of GCF trades from the previous business day.

In-Net The total number of GCF trades that went into the "Net" on the previous trade date.

Term Indicates the total number of GCF trades, Total Par, and Total Dollar Amount in the following categories:

e  Total number of GCF trades that have a final Settlement Date beyond the current business date and the Start Date is less than the current business date.
e  Total number of GCF trades that have a Start Date that is beyond the current business date (Forward Starting).

Clearing Fund Calls

Indicates the amount that you owe to FICC for the previous trade date.

Clearing Fund on Deposit

Indicates the type of collateral and the amount currently held at FICC, which can be a combination of Securities, Cash, and/or Letters of Credit. (Clicking on the
Securities collateral type launches a popup window, which displays the list of CUSIPs and their respective amounts.)
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4.3. Historical Statistics
Under the History tab:

e The information is organized into three tabs: Totals, Buy/Sell+Locked-In, and Repo/Revr.
e The GCF tab is unavailable (i.e., “grayed-out”).
e The statistics for netting and the Clearing Fund are displayed.

4.3.1. History Date Selection Page
When the HISTORY tab is selected, enter the trade date you wish to view: Then, press the Refresh button.

o Except for the Trade Date (entry field) and the GCF tab (“grayed-out”), the screen layout and the statistical information for the History and Previous Day pages are exactly the same (see
descriptions in Sections 4.2.1 - 4.2.3).

Shout || Logoff L1

Home
To view the statistics for an earlier date,

e et enter the desired date (MM/DD/CCYY) into
CURRENMT DAY PRE¥IOUS DAY HISTORY this field. Then, press the Refresh button.

TOTALS | BUY/SELL + LOCKED-IN REPO/RE¥YR

Statistics [327¢ | [937¢ - DEALERATES =] [2] Trade Date: | Refresh Button

DEALER A TEST ACCOUNT

FPlease enter a Trade Date.

Figure 4-8: History Totals Page
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5. DVP CASH TRADE ENTRY SCREENS The DVP Cash Trade Entry screen for Dealers is used to enter a
Buy/Sell trade into the GSD RTTM WFE system.

5.1. For Dealers . _—
1. To access this screen from the Navigation Toolbar (see

: P Section 2.3) select Trade Management, Trade Entry, and
About | Logaff ™ Cash.

2. Inthe Trade Entry section, you must enter the following
required data ': transaction type (select buy, sell, or both),
CUSIP, trade date, settlement date, and pricing method.

a. CUSIP Finder — If you do not know the CUSIP of a
security, you can search for it by clicking on the
magnifying glass icon next to the CUSIP field.

b.  The Participant ID defaults to your user account
information and is automatically entered by the

@—Pam‘cipantm: DEALER A TEST ACCOUNT [3376 9376 - DEALPRATES [+ system.

3. Inthe Allocation section, you must enter the followin
CFz ) Transaction Type ¥ o Buy [T SELL cusIp [9.1.28.28?x‘i d* required data': par, price}t contra, and xref. o
|—- : i | a. Depending on which Transaction Type is selected, the
Isle Rt i o /220t o e I J system will display either the Buy, Sell, or both
Trade Tima I_ D i B g i | Transaction panel(s). (The fields in the both panels
1 are exactly the same.)
Settlement Date (mrm/dd/ccyy) |D?f22f2008 ¥ Trader IO b.  Copy Row Button — If your transaction has a par value
S greater than $50 million, you can use this button to
Pricing Method IPrice ;l ¥ Net Allocation Section (outlined copy all the data from the current row into a new row
in white dotted lines) (except the Xref entry, which you must enter
RSl a e IW separately). If needed, you can change any of the
3 data in the new row.

e e e Rl

c.  Shortcut — When you enter the par value, you can

3a BUY Transaction enter 50mm (where mm represents a million).

4. Optional: In the remaining fields, you may enter additional

Allocati
I i data.

ki ik P 5. Validate Button — If you entered data into the Amount field,

click on this button to compare your entry to the GSD
System-Calculated Amount and select the amount you wish
to submit.

2222|2222 - TESTZ

2222 [2222 - TESTZ

e e () = o =
O

6. Click on the Submit button.

7. Read Section 5.3 for Validation Results, Section 5.4 for
Submission Results, and Section 5.5 for Field Descriptions.

Figure 5-1: DVP Cash Trade Entry Screen
5 for Dealers with Buy Side Transaction Panel

i Required fields are delineated in bold type and have an asterisk next to
them.
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5.2. For Brokers

2 Trade Entry »

Ahout || Logoff | Ll

Participant ID: BROKER TEST ACCOUNT [9201|[9301- BROKERTEST =] ¥

3a Transaction Type #

3d

W BUY

V¥ sELL

CUSIP

[s12628804 | @Bﬁ\

Trade Date (rnrm/ddf coyy)

072172008 *

Security Description

Trade Time

o

Participant Executing Firm

Setement Date (rnm/dd/coyy)

IU?;"22;"2UDS *

Trader ID

Pricing Method

IPrice i-l #*

Broker Xref

BUY Transaction

[bx250 *

___________________________________.’._-

Allocation Section (outlined
Met in white dotted lines)

AMOUNT

COMMISSION CONTRA

50,000,000 #

[gaes [2ese - TESTS =]

™ 50,000,000

SELL Transaction

|ezze |ease - TEsTE =

AMOUNT

COMMISSION

Reset |H|L Barl: I Yalidate

Figure 5-2: DVP Cash Trade Entry Screen for Brokers
with both the Buy Side and Sell Side Transaction Panels

The DVP Cash Trade Entry screen for Brokers is used to enter one or
both sides of a Buy/Sell trade into the GSD RTTM WFE system.

1.

To access this screen from the Navigation Toolbar (see Section
2.3) select Trade Management, Trade Entry, and Cash.

In the Trade Entry section, you must enter the following required
data': transaction type (buy, sell, or both), CUSIP, trade date,
settlement date, pricing method, and broker xref.

a. CUSIP Finder — If you do not know the CUSIP of a security,
you can search for it by clicking on the magnifying glass
icon next to the CUSIP field.

b.  The Participant ID defaults to your user account information
and is automatically entered by the system.

In the Allocation section, you must enter the following required
data': par, price, contra, and xref.

a. Depending on which Transaction Type(s) you selected, the
system will display either the Buy, Sell, or both Transaction
panel(s). (The illustration on this page shows both the buy
and sell sides.)

b.  Copy Side Button — Use this button to copy all the
transaction information entered on the buy side to the sell
side " (except the Contra and Xref entries, which you must
enter separately). (The illustration on this page shows the
data copied from the buy side to the sell side.)

c. Copy Row Button — If your transaction has a par value
greater than $50 million, you can use this button to copy all
the data from the current row into a new row" (except the
Xref entry, which you must enter separately).

d.  Shortcut — When you enter the par value, you can enter
50mm (where mm represents a million).

Optional: In the remaining fields, you may enter additional data.

Validate Button — If you entered data into the Amount field, click
on this button to compare your entry to the GSD System-
Calculated Amount and select the amount you wish to submit.

Click on the Submit button.

Read Section 5.3 for Validation Results, Section 5.4 for
Submission Results, and Section 5.5 for Field Descriptions.

i Required fields are delineated in bold type and have an asterisk next to them.
ii If needed, you can change any of the copied data in the new row(s).
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5.3. Validation Results

&hout | Logoff | . n - - -
2hdd L This is an illustration of the Dealer screen with Validated Results. The Broker

screen looks almost exactly the same, except the Broker Xref field is mandatory
(i.e., displayed in bold font and has an asterisk next to it.)

ﬂr_'l When you select the Validate button, all entered data is
checked and one of the following icons will appear in
front of the transaction (ticket):

Participant ID: DEALER 4 TEST ACCOUNT [9376 | |9376 - DEALERATES || ¥ ) o
! ! Z 1. & - The Success icon indicates that the entry has

Transaction Type [F euv [T sELL CusIP |912828EX4 @ % passed the validation check.

Trade Date (mm/dd/ccyy) [07421/2008 ] % Sacurity Description [+.500 woTE 02728711 Click on this icon to view the trade details.

e | | Participant Executing Firm | 2. & - The Amount Value Disparity icon indicates that
‘ ~ - the Amount value or the final money entered is

Setlement Date (mrnéddfceyy) [07/22/2008 % Trader ID | different from the system-calculated Amount.

Pricing Method Ilf'rig_e rl # Net | Click on this icon to view the discrepancy and to

choose the Amount you wish to use.
Broker sref

3. aﬁ:-. - The Failure icon (in red) indicates that the

BUY Transaction entry has failed the GSD system validation rules.

Click on this icon to view a list of reasons for the
rejection.

PAR AMOUNT COMMISSION CONTRA %REF

| . . - 4. &-TheWarning icon (in red) indicates that the
gl 50.000.000 ¥ | 2.505.434.78 | o222 [|2222-Testz L] w)]  [joesos entry has both failed the GSD system validation

50.000,0000 | | [222 | [222z - o1z —] Validate rules and the enter Amount does not match the
- : system-calculated Amount. (This warning is a

combination of #2 & 3 above.)

Click on this icon to view the differences in the
Amounts, to choose the Amount you wish to use,

Figure 5-3: DVP Cash Trade Entry Screen for Dealers with Transactions Validated (Buy-Side Only) ° ! VisH
and to view a list of reasons for the rejection.

Note: In the Validation state, you can still edit the trade

The icons enclosed in the dotted black box are examples of the Validation Results process. entry screen; except you cannot add additional tickets or
Click on an icon to view further information regarding a trade (e.g., trade details, reasons for change the transaction type.
rejection, or the disparity between the entered amount and the system-calculated amount).
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5.4. Submission Results

One or more of the trades you submitted was rejected.

Please raview the Allocation. You may change tha values and resubmit or dlick on the [ ¥ ] to open Reject Datail,

Participant ID: DEALER A TEST ACCOUNT [3376 |[9376 - DEALERATES | #

[F suy [T sELL

Transaction Type ¥

CUSIP

312828604 | @ ¥

Trade Date (rnrn/dd/coyy) 07f21/2008 | *

Security Description

I4.SUU MOTE 02/28/11

Trade Time

—

Participant Executing Firm

I—.

This is an illustration of the Dealer screen with Submission Results. The
Broker screen looks almost exactly the same, except the Broker Xref field is
mandatory (i.e., displayed in bold font and has an asterisk next to it.)

Setement Date (rmm/dd/coyy) ID?I’QQJ"ZDDS #* Trader ID I

Pricing Method |Price ‘n[ # Met r

Braker Href |DBlUS il

i 3 3 0

Alfocatipn I

Y TRADE
a |4 TID/ REJECTID |PAR PRICE AMDUNT COMMISSION  [CONTRA C.EXEC |XREF S

V¥ [ 50,000,000 % || 3.25 % || [ |||z222 | [2222 - TEsT2 = [ |[pe1o # (N/A

0 | so.000,000 *|f 825 % || I |2222 |[2222 - TesT2 =l *]|[oesoz. X [N/A

The flag icons enclosed in the dotted black box are
examples of the Status Flag indicators. Click on an
icon to view additional trade information.

Figure 5-4: DVP Cash Trade Entry Screen for Dealers —
Confirmation Box and Trade Status Flags (Buy-Side Only)

When you select the Submit button your trade is
submitted for processing and the following
occurs:

1. A confirmation box appears at the top of
the screen, which indicates whether the
trade was accepted, rejected, or both.

2. Inthe Allocation Section (i.e., Buy/Sell
Transaction panel) of the screen, the
following columns appear:

e Checkbox

e  Status Flag

e TID/Reject ID
e  Trade State

Special Features:

a. The Checkbox feature next to each
Rejected (REJ) entry allows you to edit and
resubmit the transaction for processing.
(To disable this feature, deselect the
checkbox.)

b. The Status Flag indicates the submission
status of a transaction. Click on one of the
following flag to view additional trade
information.

v Accepted (green) — opens the Detailed
Trade View.

L Rejected (red) — lists the reason(s) the

entry was rejected.

¥ Pending (yellow) — opens the Detailed
Trade View.

For additional information regarding the new
columns, please refer to the table in Section 5.5.
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5.5. Field Descriptions

The following table explains what type of information needs to be entered (or is displayed) in the Cash Trade Entry screens (see Figure 5-1, Figure 5-2, Figure 5-3, and Figure 5-4). The fields/items
described in the table below are organized in the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

CASH TRADE ENTRY SCREEN & RESULTS

Field/ltem Name

Instructions/Descriptions

TRADE ENTRY SECTION

This section is comprised of fields that are common to all cash trades.

Participant ID*

Based on your user’s profile, the system automatically defaults to your 4-digit GSD Participant ID and short name.

Transaction Type*

This is a mandatory field. Select either Buy, Sell, or both checkboxes. (Note: See description for Buy/Sell Transaction section.)

Trade Date This is a mandatory field. Specify the date the trade was executed. Format = mm/dd/ccyy. Defaults to the current business day’s date, but may
be changed.
Trade Time Specify the time when the trade was executed. Format = hh:mm:ss.

Settlement Date*

This is a mandatory field. Specify the Settlement Date of the trade. Format = mm/dd/ccyy.

Pricing Method*

This is a mandatory field. Specify the Price Type of the trade(s). Choose: D= Discount, P = Price, or Y = Yield.

v

Broker Xref - Dealers may leave this field blank.
- This is a mandatory field for Brokers. Specify the internal Broker Xref number of the trade being entered.
CUSIP* This is a mandatory field. Enter the CUSIP number of the security in the trade (9-character maximum).
Find CUSIP Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Trade Entry screen.

Security Description

Entry is prohibited. If the CUSIP finder is used, the field will be automatically populated with the security description.

Participant Executing Firm

Enter the 4- or 5-character broker ID of the Participant Executing Firm.

Trader ID

Enter the unique identifier of the Trader.

Net

The system populates this field upon validation or confirmation of your trade. It indicates whether the trade is subject to the net, using Y for yes
and N for no.

BUY/SELL TRANSACTION SECTION (ALLOCATION
SECTION)

Depending on which Transaction Type you select, the system will display one of three Allocation panels — buy side, sell side, or both Each
Allocation panel starts with an initial entry row (ticket), with the ability to enter up to five rows of information by using either the Add Row or Copy
Row buttons (which are located at the end of each row).

Copy Side Button

Located in the top right corner of the Buy Transaction panel. Click on this button to copy all the data entered on the Buy side (except for the Xref
entry) to the Sell side of the Allocation section. Allows you to enter up to copy up to 5 rows of data.

Par* This is a mandatory field. Enter the par value, where each row cannot exceed 50M. Format = 99,999,999. (If your par value exceeds 50M, use
either the Add Row or Copy Row button to add another ticket/row.)
Price* This is a mandatory field. Enter the contracted price. Format = 999.99999999999. (Note: If you have multiple prices, use a different row/ticket
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CASH TRADE ENTRY SCREEN & RESULTS ‘

Field/ltem Name

Instructions/Descriptions
for each price.)

Amount Enter the Amount or final money. If this field is left blank, the amount is calculated by the system.
Commission Enter the Commission. Format = 99,999,999.99.
Contra* This is a mandatory field. You can either enter the 4-digit GSD Participant ID or select the ID and Contra Short Name from the dropdown list,

which lists all available GSD participants. (When you either enter the 4-digit ID or select from the dropdown list, the system automatically inserts
the information in the other field.)

C. Exec (Contra Executing Firm)

Enter the 4- or 5-character broker ID of the Contra Executing Firm.

Xref* This is a mandatory field. Enter your unique internal reference number. 16-character maximum. (Note: Each ticket must have a unique Xref.)
Add Row Click on this button to save the entered data and to add a blank row to the Allocation section.
Copy Row Located at the end of each row. Select this button to copy all the entered data in the current row (except Xref) to the analogous fields in the next

row.

SUBMISSION RESULTS

The Submission Result features appear in the Allocation section.

Checkbox to Resubmit Row

Select the checkbox to enable or disable all fields in a Rejected Ticket row. Only enabled rows can be edited and resubmitted.

Status Flag

v Accepted, v Rejected, ¥ Pending

Indicates the submission status of a ticket entry. Click on the Status Flag to view the Trade/Reject Detail View.

TID (Transaction ID)

System generated. Indicates the TID of an accepted ticket entry.

Reject ID

System generated. Indicates the ID of a rejected ticket.

Trade State

System generated. Indicates the Trade State of a single ticket entry, which can be any of the following: CAN, CMP, CNR, CPA, CPN, CPS,
PCN, PCP, and PPC. Note: On trade entry, the Trade State will almost always by PCP (Pending Comparison).
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The Repo/Reverse Trade Entry screen for Brokers is used to enter one

6. REPO/REVERSE TRADE ENTRY SCREEN or both sides of a Repo/Reverse trade into the GSD RTTM WFE
system.

6.1. Entry Screen for Brokers

1. To access this screen from the Navigation Toolbar (see Section
2.3) select Trade Management, Trade Entry, and Repo/Reverse.

2. Inthe Trade Entry section, you must enter the following required
data': transaction type, trade date, settlement date, broker xref,
CUSIP, and start date.

141 <] a. CUSIP Finder — If you do not know the CUSIP of a security,
Trade Entey » REPO/R you can search for it by clicking on the magnifying glass icon
next to the CUSIP field.
Parcpant 0s BROKER TEST ACcouT [po0s 201 aRoreResT 2] ¥ b. The Participant ID defaults to your user account profile
Transaction Type ¥ ¥ Rrero W REWVR Participant Exacuting Firm information and is automatically entered by the system.

Trade Date (mm/dd/ccyy) 117292007 | # Give Up 3. Inthe Allocation section, you must enter the following required
[Parrl & data': par, start amount, rate, contra, and xref.

Trade Tirne Type

a. Depending on which Transaction Type you selected, the
system will display either the Repo, Revr, or both
Broker Xref [amoe # sub Collateral @ Transaction panel(s). (The illustration on this page shows

CusIp [r12828707 | % Sub Variance (%) . both the Repo and Revr sides.)

b.  Copy Side Button — Use this button to copy all the

; inti | Allocation Section (outlined S ) -
Security Description Sub Frequency - d ? -
I 6 in white dotted lines) transaction information entered on the Repo side to the Revr

Settlement Date [rrm/dd/ceyy) |[12/03/2007  # Rights of Substitution

Start Date (mm/dd/coyy) [rarzarzony | * Trader ID ] side " (except the Contra and Xref entries, which you must
. enter separately). (The illustration on this page shows the
fes | data copied from the Repo side to the Revr side. You can
e e e e e e e e change any entry that is not grayed-out.)
REEIL e 2 c. Copy Row Button — If your transaction has a par value

greater than $50 million, you can use this button to copy all
the data from the current row into a new row" (except the
Xref entry, which you must enter separately).

[ 50,000,000 #|] : fzeea |asas - TesTa [ [eaco d.  Shortcut — When you enter the par value, you can enter

[ so.000,000 ; [pesa [agss - TesTa 5 | 50mm (where mm represents a million).

4. Optional: In the remaining fields, you may enter additional data.

Secondary Reference #

START AMOUNT AMOUNT ACCRUED INTEREST | CONTRA L. EXEC | XREF

5. Validate Button — If you entered data into the Amount field, click
on this button to compare your amount to the GSD System-
STARTAMOUNT | AMOUNT ACCRUED INTEREST | CONTRA Calculated Amount and select the amount you wish to submit.

[ s0.000.000 ¥|]

6. Click on the Submit button.

50,000,000
7. Read Section 6.3 for Validation Results, Section 6.4 for

& Reset_Efi | Back ¢ Velidate Submission Results, and Section 6.5 for Field Descriptions.

Figure 6-1: Repo/Reverse Trade Entry Screen for Brokers i Required fields are delineated in bold type and have an asterisk next to them.
S with both the Buy Side and Sell Side Allocation Panels i If needed, you can change any of the copied data in the new row(s).
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6.2. Entry Screen for Dealers

Logoff | & The Repo/Reverse Trade Entry screen for Dealers is used to enter
one side of a Repo/Reverse trade into the GSD RTTM WFE system.

1. To access this screen from the Navigation Toolbar (see Section
2.3) select Trade Management, Trade Entry, and
Repo/Reverse.

2. Inthe Trade Entry section, you must enter the following
required data ': transaction type, trade date, settlement date,
CUSIP, and start date.

Participant ID: DEALER B TEST ACCOUNT |9380 || 9380 - DEALERBTES_-:E-I ¥ a. CUSIP Finder — If you do not know the CUSIP of a
security, you can search for it by clicking on the
52 W) Transaction Type ¥ W rero [T RER Participant Executing Firm | magnifying glass icon next to the CUSIP field.

b.  The Participant ID defaults to your user account profile
information and is automatically entered by the system.

Trade Dabe [rrn/dd/ ccvy) 11/29/2007 # Give Up

Trade Time | Type 3. In the Allocation section, you must enter the following required
data': par, start amount, rate, contra, and xref.

Setlement Dabe (mrn/dd/covy) [[12/03/2007 Rights of Substitution
a. Depending on which Transaction Type you selected, the

Broker ref Sub Collatersl | system will display either the Repo or Revr Transaction
panel. (The fields in both panels are exactly the same.)

HUE 7L RE0RD L @*E\ Sub Variance (%) b. Copy Row Button — If your transaction has a par value
D een i 1L Frensans o greater than $50 million, you can use this button to copy
! g auEne : all the data from the current row into a new row (except
| - he Xref entry, which you must enter separately). If
Start Date (mm/'dd/coyy) 11/29/2007 # Trader ID : : ; the Xref entry, >
— Alloce}tlon Sectlgn (outlined needed, you can change any of the data in the new row.
. in white dotted lines)
Net | c.  Shortcut — When you enter the par value, you can enter

50mm (where mm represents a million).

3@ | REPO Transaction 4. Optional: In the remaining fields, you may enter additional

data.
Secondary Reference #: I

5. Validate Button — If you entered data into the Amount field,

START AMOUNT AMOUNT ACCRUED INTEREST|CONTRA C.EXEC | 2REF CIiCk on thls button to Compare your amount to the GSD
m-Calculated Amount and select the amoun ish
| 50,000,000 ¥ . |sass ISSSE-TESTS _TJ ¢ |ABCSE Syste_ Calculated Amount and select the amount you wish to
I L ] |8688 I--SSSE'TESTS E 6. Click on the Submit button.
| Bart: ' Yalidate |\/{| Submit "] 7. Read Section 6.3 for Validation Results, Section 6.4 for
Submission Results, and Section 6.5 for Field Descriptions.
Figure 6-2: Repo/Reverse Trade Entry Screen for Dealers
5 with both the Buy Side and Sell Side Allocation Panels
i Required fields are delineated in bold type and have an asterisk next to
them.
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6.3. Validation Results

Home o Government Securities

Trade Entry » REPO/REVR

it | Logoff .‘:.

Transaction Type #

¥ rero [T REVR

Partidpant Executing Firm

Trade Date (rnrn/dd/ coyy)

11/29/2007 |5

Give Up

Trade Time

I_.

Type

Setlement Date (rnm/dd/coyy)

[tzio3/2007 %

Rights of Substitution

Broker nref

—

sub Collateral

CUSIP

[o12828m07 | @ %

Sub Variance (%)

Security Description

[o.275 note a4/z0/11

Sub Frequency

Start Date (rnrm/dd/coyy)

11/29/2007 ¥

Trader ID

REPO Transaction

Allocation

Met

PAR START AMOUNT
-

AMOUNT

ACCRUED INTEREST

CONTRA

F50.000,000] ¥ 50,000,000.00] ¥ |

[pazs | [azes - TEST

50,000,000 % | | 50,000,000,00 % || 50,015,277.78)

The icons enclosed in the dotted box are Validation Results
indicators. Click on an icon to view further information regarding a
trade (e.g., trade details, reasons for rejection, or the disparity
between the entered amount and the system-calculated amount.

[s380  [9380 - DEALERBTE? ‘ﬂ

| e c0o

Validate

bmit !E}

Figure 6-3: Repo Trade Entry Screen for Dealers
with Allocation Entries Validated (Repo-Side Only)

This is an illustration of the Dealer screen with Validated
Results. The Broker screen looks almost exactly the
same, except the Broker Xref field is mandatory and both
the Repo/Reuvr sides can be entered.

When you select the Validate button, all entered data
is checked and one of the following icons will appear
in front of the allocation entry (ticket):

1. & - The Success icon indicates that the entry
has passed the validation check.

Click on this icon to view the trade details.

2. & - The Amount Value Disparity icon indicates
that the amount or the final money entered is
different from the system-calculated Amount.

Click on this icon to view the discrepancy and to
choose the Amount you wish to use.

3. ﬂ':\. - The Failure icon indicates that the entry
has failed the GSD RTTM system validation
rules.

Click on this icon to view a list of reasons for the
rejection.

4. & - The Warning icon (in red) indicates that the
entry has both failed the GSD RTTM system
validation rules and the amount entered does
not match the System-Calculated Amount. (This
warning is a combination of #2 & 3 above.)

Click on this icon to view the differences in the
Amounts, to choose the Amount you wish to
use, and to view a list of reasons for the
rejection.

Note: In the Validation state, you can still edit the
trade entry screen; except you cannot add additional
tickets or change the transaction type.

2_gsd_rttm_wfe_ug_v3.0_final_123108.doc

32

Page 27




Fixed Income
Clearing Corporation

RTTM WFE For GSD
USER GUIDE (v3.0)

6.4. Submission Results

fhout' | Logoff

A Warning

One or more of the trades you submitted was rejected.

Please review your Allocation, You may change the values by enabling the row(s) using the checkbox(es) and resubmit, or click on
the Reject ID link (if available) o open Reject Detail Wiew.

Trade Entry » RE

Participant ID: DEALER A TEST ACCOUNT |93?6 9376 - DEALERATE%_LQ“ K

Transaction Type * v REPC F REWR Patticipant Executing Firm

Trade Date [mm/dd/ccyy) |11.|’29.i'200? * Give Up

Settement Date (rmn/dd/ceyy] |[12/03/2007 | ¥ Rights of Substitution |

Braker Href | | Sub Collateral @

cusIp [pizazsrny | @ % Sub Variance (%)

Security Description |48T |[5ub Frequency !a
Start Date (rnm,u"dd,i;ccw) |11,|’29,i'2DDT # Trader 1D

Net

Trade Time | Type Pt Fill @ ‘I

REPD Transaction

ag
v
TID /REJECTID |PAR START AMOUNT AMOUNT ACCRUED INTEREST | CONTRA

(50,000,000 # | 50,000,000,00) % || il [ | |[ees | [eeee - TesTe = =]

133165-8421 [50,000,000 #|]50,000,000.00 ¥ | 50,015,277.78 | . | 1527778 [s3s0 [sss0- DealeReTEs o] ¥|[

Figure 6-4: Cash Trade Entry Screen for Dealers — Confirmation Box and Trade Status Flags (Repo-Side Only)

This is an illustration of the Dealer screen. The
Broker screen looks almost exactly the same,
except the Broker Xref field is mandatory and both
the Repo/Reuvr sides can be entered.

When you select the Submit button your trade is
submitted for processing and the following occurs:

1. A confirmation box appears at the top of the
screen, which indicates whether the trades
were accepted, rejected, or both.

2. Inthe Allocation Section of the screen, the
following columns appear:
. Checkbox
e  Status Flag
e TID/Reject ID
e  Trade State

Special Features:

a. The Checkbox feature next to each Rejected
(REJ) entry allows you to edit and resubmit
the ticket for processing. (To disable this
feature, deselect the checkbox.)

b.  The Status Flag indicates the submission
status of a ticket entry. Click on one of the
following flag to view additional trade
information.

¥ Accepted (green) — opens the Detailed
Trade View.

il Rejected (red) — lists the reason(s) the
entry was rejected.

% Pending (yellow) — opens the Detailed
Trade View.

For additional information regarding the new
columns, please refer to the table in Section 6.5.
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6.5. Field Descriptions

The following table explains what type of information needs to be entered (or is displayed) in the Repo/Revr Trade Entry screen (see Figure 6-1, Figure 6-2, Figure 6-3, and Figure 6-4). The
fields/items described in the table below are organized in the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

REPO/REVR TRADE ENTRY SCREEN & RESULTS

Field/ltem Name

Instructions/Descriptions

TRADE ENTRY SECTION

This section is comprised of fields that are common to all Repo/Reverse trades.

Participant ID*

The system automatically defaults to your 4-digit GSD Participant ID and short name.

Transaction Type*

This is a mandatory field. Select either Repo, Revr, or both checkboxes. (Note: See description for Repo/Revr Transaction section.)

Trade Date*

This is a mandatory field. Specify the date the trade was executed. Format = mm/dd/ccyy. Defaults to current business day’s date, but may be
changed.

Trade Time

Specify the time when the trade was executed. Format = hh:mm:ss.

Settlement Date*

This is a mandatory field. Specify the Settlement Date (end date) of the trade. Format = mm/dd/ccyy.

v

Broker Xref - This is a mandatory field for Brokers. Specify the internal Broker Xref number of the trade being entered.
- Dealers may leave this field blank.
CuUsIP* This is a mandatory field. Enter the CUSIP number (9-character maximum) of the security in the trade(s).
CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Trade Entry screen.

Security Description

This field will be populated if the CUSIP finder is used.

Start Date*

This is a mandatory field. Specify the Start Date of the Repo or Revr trade. Format = mm/dd/ccyy.

Participant Executing Firm

Enter the 4- or 5-character broker ID of the Participant Executing Firm.

Give Up

Indicate whether the trade should be given up by the broker when the trade is executed. Enter Y for yes and N for no.

Type

Specify the Type of the trade(s). Choose: P = Par Fill or M = Money Fill.

Rights of Substitution

Specify the number of times collateral may be substituted over the life of the trade being entered (0-9).

Sub Collateral

Specify the CUSIP of the future Substitution Collateral of the trade being entered.

CUSIP Finder for Sub Collateral

v

Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, the system will
automatically populate the CUSIP in the Sub Collateral field.

Sub Variance (%)

For subsequent substitutions, specify the variance from the initial value.

Sub Frequency

Specify the frequency of substitutions allowed during the trade term. Choose: D = Daily, W = Weekly, M = Monthly, and U = Unlimited.

Trader ID

Enter the unique identifier of the Trader.
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Field/ltem Name

Net

REPO/REVR TRADE ENTRY SCREEN & RESULTS

Instructions/Descriptions

The system populates this field upon validation or confirmation of your trade. It indicates whether the trade is subject to the net, using Y for yes
and N for = no.

REPO/REVR TRANSACTION SECTION (ALLOCATION
SECTION)

Depending on which Transaction Type you select, the system will display one of three Allocation panels — Repo side, Revr side, or both Each
Allocation panel starts with an initial entry row (ticket), with the ability to enter up to five rows of information by using either the Add Row or Copy
Row buttons (which are located at the end of each row).

Copy Side Button

Located in the top right corner of the Repo Transaction panel. Click on this button to copy all the data entered on the Repo side (except for the
Xref entry) to the Revr side of the Allocation section. Allows you to enter up to copy up to 5 rows of data.

Secondary Reference #

Specify the Secondary Reference Number of either the Repo or the Reverse side of the trade being entered. 16-character maximum.

Par* This is a mandatory field. Enter the par value, where each row cannot exceed 50M. Format = 99,999,999. (If your par value exceeds 50M, use
either the Add Row or Copy Row button to add another ticket/row.)

Start Amount* This is a mandatory field. Specify the Start Amount. Format = 99,999,999.99.

Amount Enter the Amount or final money. If this field is left blank, the amount is calculated by the system.

Rate* This is a mandatory field. Specify the Repo or Revr Rate. Format = 99.999999.

Accrued Interest

Specify the Accrued Interest. Format = 99,999,999.99.

Contra*

This is a mandatory field. You can either enter the 4-digit GSD Participant ID or select the ID and Contra Short Name from the dropdown list,
which lists all available GSD participants. (When you either enter the 4-digit ID or select from the dropdown list, the system automatically inserts
the information in the other field.)

C. Exec (Contra Executing Firm)

Enter the 4- or 5-character ID of the Contra Executing Firm.

Xref* This is a mandatory field. Enter your internal reference number for the trade. 16-character maximum. (Note: Each ticket must have a unique
Xref.)

Add Row Click on this button to save the entered data and to add a blank row to the Allocation section.

Copy Row Located at the end of each row. Select this button to copy all the entered data in the current row (except Xref) to the analogous fields in the next

row.

SUBMISSION RESULTS

The Submission Result features appear in the Allocation section.

Checkbox to Resubmit Row

Select the checkbox to enable or disable all fields in a Rejected Ticket row. Only enabled rows can be edited and resubmitted.

Status Flag
v Accepted, v Rejected, ¥ Pending

Indicates the submission status of a ticket entry. Click on the Status Flag to view the Trade/Reject Detail View.

TID (Transaction ID)

System generated. Indicates the TID of an accepted ticket entry.
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REPO/REVR TRADE ENTRY SCREEN & RESULTS

Instructions/Descriptions

Field/ltem Name
Reject ID System generated. Indicates the ID of a rejected ticket.

System generated. Indicates the Trade State of a single ticket entry, which can be any of the following: CAN, CMP, CNR, CPA, CPN, CPS,

Trade State
PCN, PCP, or PPC. Note: On trade entry, the Trade State will almost always be PCP (Pending Comparison).
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7. DVP TRADE QUERY SCREENS FOR ALL PARTICIPANTS

7.1. Query Screen for Trade Active

About oooff
1 [eede Honsgement | Report tonter [ Business Agpfrstration [site Administration el |
Home  +@ Government Sgeurities: =
Back || submit 7]
fzoos | [ | iz
savad Queries [ (=] 1 IADESERIEE| saved column set= [ (1% 1 IRCENENIEA|
——

DY¥P Trade » Business Date: 0O

Participant I0: DEALER B TEST ACCOUNT 9380 | 9380 - DEALERBTES x| 3

Quick Search *
Search Criterion / String || =1 submit |

] Search for Multiple Trans?ﬂ‘m‘

Trads Dats Crardddreopy) | [ Href Trade Date (ramdddieayyy ([ |
T |settamant Date 1 o |settlamant Date 1
o =}
| Submission Date | Submission Date 1
B e [ 1 ST paTis e D et |
Par [ =] Participant Executing Firm 1
Contra 11 =1 Contra Executing Firm |
cusIp @ Amount [ =]
Product Type | =] |Trade neluded 1r the nae | 2]
Crigination | |
Trans Type % [ [ ]ALL ] ™ Buy T Repo Prime Braker |
Required fields D o=t L e
are designated [[Repe / Revr
with an asterisk. | F| repe start Cate | T|Repo Start Date |
Repo Start Amount | = ) Repo Rate = 1
Repo Secondary Reference ¢ [ | Rights of Subtitution [[=
Sub Freguency [ = Sub Collaters! |
Sub Variance (%) | Sub Type ™=
Last Sub Data |
Buy / Sell
Pricing Method &= Commission =
Price = wield = ]
Trade State ¥ [ [ ALl 1\
T compared [T Pending Comparison [T canceled
T compared Pending Auckion [T Pending Price Conversion [T cancel Request
[T compared Pending Houation [T EBroker Balanced [T Pending Cancel
[T compared Pending Settlement Aduisary

If you select “All” for the Trade State,
all trade states will be selected,

except for the Advisory state. Figure 7-1: DVP Trade Query

Screen for Trade Active

The DVP Trade Query screen includes a number of dropdown list boxes that offer multiple selections. To
make a selection, either click on the down arrow and highlight the desired item, or type the first letter of the
selection in the desired field (e.g., to select the Transaction ID for your search criterion, type the letter “t").

This screen also contains the Advanced Query Search
function, which allows you to save frequently used search
parameters and column sets. See Appendix A for details.

The DVP Trade Query Screen for Trade Active is used to search
for real-time trade activity on the current business day. From this
screen, you can search for a specific trade or for multiple
transactions by using qualifiers.

1. To access this screen from the Navigation Toolbar, select
Trade Mgmt., Trade Search, DVP, and Trade Active (see
Section 2.3). Then, search for either:

. a specific trade (see Step 2 below) or
e  multiple transactions (see Step 3 below).

2. Use the Quick Search feature to search for a specific trade by
entering its corresponding reference number.

e  Select either the Transaction ID (TID) or Xref from the
dropdown list box. (Note: The fields in the Multiple
Transactions section will be disabled.)

. Enter the corresponding TID or Xref number in the
provided field.

e Then click on the Submit button for results.

3. Use the Search for Multiple Transactions feature to list all
trades that satisfy the selected search criteria.

. Complete the following mandatory fields (which are
designated in bold type with an asterisk): Trans Type,
Trade State, and Participant ID (which is automatically
entered by the system and is based on your user profile).

e  The remaining search fields are optional, and allow you
to define the search as specifically or broadly as you
desire.

e  When all search criteria is selected, click on the Submit
button for results.

Note: There is a limitation of 5000 records per search. If your
results exceed this limit, no results will be shown. Therefore,
it is beneficial to refine your search criteria as specifically as
possible.

For additional information regarding this screen (including field
descriptions), please refer to the table starting on the next page.
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The following table explains what type of information needs to be entered in the DVP Trade Query screen for Trade Active (see Figure 7-1). The fields/items described in the table below are organized
in the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

DVP TRADE QUERY SCREEN FOR TRADE ACTIVE

Field/ltem Name Instructions/Descriptions

Business Date The system automatically defaults to the current trade date.

Participant ID* Based on your user profile, the system automatically defaults to your 4-digit GSD Participant ID and short name.

ADVANCED QUERY SEARCH Used to save frequently used search parameters and column sets.

Saved Queries See Appendix A for details.

Saved Column Sets See Appendix A for details.

QUICK SEARCH Used to search for a specific transaction. (When this search is used, all Multiple-Search fields and the Submit buttons at the top and bottom of

the screen are disabled.)

Search Criterion / String To search by this criteria, the following fields/boxes must be completed:
. Box #1 (for the criterion) - Select either GSD assigned Transaction ID (TID) or your participant Xref from the dropdown box list.
. Box #2 (for the string) - Specify the whole or partial TID or Xref. (If you use a partial TID or Xref, use the asterisk (*) as a wildcard.)

Quick Search Submit button This button is located on the same line as the field for Search Criterion / String.
SEARCH FOR MULTIPLE TRANSACTIONS Only the Transaction Type and Trade State fields must be completed to search for multiple transactions. The remaining fields are optional.
FROM and TO date fields: For each desired Date Category, enter the date range to be searched in the FROM and TO fields.

. Trade Date * Inthe FROM field (located on the left side of the screen), enter the earliest date for the desired period.

. Settlement Date e For the corresponding TO field (located on the right side of the screen), enter the latest date for the desired period.

. Submission Date e For each date, use the format mm/dd/ccyy.

. Comparison Date

Par To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
e  Box #2 - Specify the par of the desired trade(s). Format = 99,999,999,999.

Participant Executing Firm Enter the 4- or 5-character Broker ID of the Participant Executing Firm.

Contra Enter the 4-digit GSD Participant ID or select the contraparty of the desired trade(s) from the dropdown list box, which lists all available GSD
participants. The system automatically inserts both the GSD participant number and the short name of the selected contraparty.

Contra Executing Firm Enter the 4- or 5-character Broker ID of the Contra Executing Firm.

CUSIP Enter the CUSIP number, 9-character maximum. This field accepts either the whole or partial CUSIP. (If you use a partial CUSIP, use the

asterisk (*) as a wildcard.)
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Field/ltem Name

DVP TRADE QUERY SCREEN FOR TRADE ACTIVE

Instructions/Descriptions

Amount To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
. Box #2 - Specify the amount of the desired trade(s). Format = 99,999,999,999.99.

Product Type Specify the Product Type associated with the desired trade(s) from the dropdown list box.

Trade Included In the Net

Specify whether the desired trade(s) has/have been netted. Select either: Yes or No.

Origination

Specify the Origination Code of the desired trade(s) from the dropdown list box: V = Terminal, T = Tape, | = Interactive, or W = Web.

Trans Type*

The Transaction Type is a mandatory field, and offers two search options:
e  You can limit your search results by selecting one or more of the following Transaction Types: Buy, Sell, Repo, and/or Reverse.
. Or, you can select the [All] check box to include all trades that satisfy the search criteria, regardless of Transaction Type.

Prime Broker

Select this box if Prime Broker trades should be included in your search.

REPO / REVR

If you select the Repo or Reverse box for the Transaction Type, all Repo / Reverse fields will be enabled, but not the Buy / Sell fields.

FROM Repo Start Date

TO Repo Start Date

For the Repo Start Date, specify the earliest date in the “FROM?” field and enter the |atest date in the “TO” field. Use the format = mm/dd/ccyy.

Repo Start Amount

To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
e Box #2 - Specify the amount of the desired trade(s). Format = 99999999999.99.

Repo Rate

To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
. Box #2 - Specify the rate of the desired trade(s). Format = 99.999999.

Repo Secondary Reference #

Specify the Repo Secondary Reference Number of the desired trade(s). 16-character maximum.

Rights of Substitution

Specify the number of times collateral may be substituted during the term of the Repo.

Sub Frequency

Specify the frequency of Substitutions of the desired trade(s) during the term of a Repo.
Choose: D = daily, W = weekly, M = monthly, U = unlimited.

Sub Collateral

Specify the Substitution Collateral (CUSIP) of the desired trade(s).

Sub Variance (%)

For subsequent substitutions, specify the Variance from the initial value as a percentage (e.g., 5%).

Sub Type

Specify the Substitution Type of the desired trade(s) with either: P = Par Fill or M = Money Fill.

Last Sub Date

Specify the date of the last Substitution for the desired Repo trade(s). Format = mm/dd/ccyy.
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DVP TRADE QUERY SCREEN FOR TRADE ACTIVE

Field/ltem Name Instructions/Descriptions

Buy / SELL If you select the Buy or Sell box for the Transaction Type, all Buy / Sell fields will be enabled, but not the Repo / Revr fields.
Pricing Method Specify a Price Type for the desired trade(s) from the dropdown menu. Choose: D = discount, P = price, or Y = yield.
Commission To search by this criteria, the following fields/boxes must be completed:

. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=

. Box #2 - Specify the Commission of the desired trade(s). System accepts up to 10 decimals.

Price To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
. Box #2 - Specify the Contract Market Price of the desired trade(s). System accepts up to 10 decimals.

Yield To search by this criteria, the following fields/boxes must be completed:
. Box #1 - Select one of the following comparison operators from the dropdown list box: =, <>, <, <=, > >=
. Box #2 - Specify the Yield of the desired trade(s). System accepts up to 10 decimals.

TRADE STATE

Trade State* The Trade State is a mandatory field, and offers two search options:
e  You can limit your search results by selecting one or more of the following Trade State(s):

. Compared — Assigned to trades that compared on the same/current date, where the trade was matched against a trade either through
an offsetting bi-lateral trade type or a locked-in trade submission. (Compared trades cannot be unilaterally canceled; both sides must
submit a cancellation request.)

. Compared Pending Auction — Assigned to compared trades, which were submitted in yield price before the auction date. (The final
money cannot be calculated until the coupon of the security has been assigned.)

. Compared Pending Novation — Used primarily for forward starting repo trades. Assigned to compared trades, where the start leg is
greater than the current date.

. Compared Pending Settlement — Assigned to compared trades, where the settlement is greater than the current date.

e Pending Comparison — Assigned to unmatched trades, where there is no offsetting match against the trade. (The trade can be
unilaterally canceled.)

. Pending Price Conversion — Assigned to When Issue trades.

. Broker Balanced — Identifies unbalanced “sets” of Broker submitted trades, with multiple contraparties, some of which are executed
versus non-eligible members.

e  Advisory — Assigned to Advisories submitted against the participant. (Note: If this box is selected, all other selections will be disabled.)
e Canceled — Assigned to trades that were successfully canceled by the system.
e  Cancel Request — Assigned to a compared trade when the contraparty has submitted a cancellation request.
e  Pending Cancel — Applied to the submitter side of the cancellation for a previously matched trade.
e  Or, you can select the [All] check box to include all trades that satisfy the search criteria (except for Advisories), regardless of Trade State.
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DVP TRADE QUERY SCREEN FOR TRADE ACTIVE

Field/ltem Name Instructions/Descriptions

There are two Submit buttons (one located near the top right of the screen, the other in the bottom right of the screen). Press either one to
submit the data to search for multiple trades.

Multiple Trade Search Submit button
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Tip: If your search generates multiple CUSIPs, you
can narrow your search further by entering a specific
CUSIP. Then, click on the Refresh button to submit.

7.1.1. Query Results Screen for Trade Active

The DVP Trade Query Results screen is a summary of
all active trades that fit the search criteria you
entered/selected in the DVP Trade Query Screen for
Trade Active.

Business Date:

ParticipantID: BROKER TEST ACCOUNT |9301 |9301 - BROKERTEST 'wi #* cusip:
P

Items

ar Anmount

26

1.,278.501.500

1.308,865,094.05

The search results are displayed in three separate
sections:

23 1,066,000,000 1,033,561,336.00

Each section identifies the total number of items
that were found based on your search criteria. 1. Grand Totals - The total number transactions (Long

de » Lo . . o
AL vs. Short) that fit the submitted search criteria,

i e (TR suse /pa@;t “ho®| Mhme” |Tadepate | Sefpoment| PSS | pan Amount | 99 pc including their totals in par and dollar amounts.
113550-8620 REPO | 91282778 / \ 9310 08/14/2008 | 06/20/2008 |06/25/2010 2,1875 | 50,000,000 | 55,284,063,09 | CPS 2 Long Trade Summary _ A I|St Of a" the Buy/Repo
113551-2620 REPO 9128277/ 9310 08/14/200% | 06/ 20/ 2008 | 06/25/2010 2.1275 | 50,000,000 55,284,062.09 | CPS trades that f|t the SearCh Criteria.

113549-2620 REPD 91282/ \& 08/14/200% | 06/ 20/ 2008 | 06/ 25/2010 3.,1875| 50,000,000 |55,384,063.09 | CP5
noooos-zezz | re] Click on any underlined column heading to sort L zo10 1.336 | 50,000,000 | 51,363,833.90| cPs 3. Short Trade Summary - A list of all the Sell/Revr
000007-8623 | RE| the records in ascending or descending Order' FZ010 1.33¢ 50,000,000 51,363,833,920| CPS trades tha’t flt the SearCh Criteria'

000002-2623 | REPO |2128277B2 | 9301 | 9310 02/14/2008 | 06/23/2008 |06/28/2010 1,22 |50,000,000(51,262,83232.90 | CPE

For additional instructions and field descriptions
regarding this screen, please refer to the table starting
on the next page.

000011-28623 | REPO |9122810F0E | 9301 | 9310 08/14/2008 | 06/ 232008 |06/28/2010 1.222 | 45,500,500 |49 ,648,537.62 | CPS

00001Z2-8623 S1Z810FQ6

9301 | 9310 02/14/2008 | 06/23/2008 |0&/28/2010 ki 45,500,500 | 49,648,537.62

000010-5623 | REPO |212510FQ6 (9301 | 9310 02/14/2008 | 06/ 23/ 2008 |06/ 28/2010 1.222|435,500,300|49,645,537.62Z | CPS

111202-8711 | REPS |2128277B2 | 9301 | 9310 08/14/2008 |07/14/2008 | 08/29/2008 |0.0025456 | 50,000,000 | 50,000,106.07 | CPS

——— _—— iy,

-
~

e I

DYP Trade » If your search results exceed a given number of records,

a set of navigation buttons are displayed above both the

Action TID Trans cusIp Part |Contra Trade Date Setdement Price ¢ PAR A t Trade
e = |E= Ip | Ip | pate | TETETE e e S EETE Long and/or Short Trade Summary tables. FICC

recommends that you use these navigation buttons, and
not those provided by the browser.

I I 111202-2711 |REVR |2128277B2 | 9301 | 9310 08/14/2008 | 07/11/200%8 [08/29/2002| 0,0025456& 50,000,000 [50,000,106,07 [ CPS

037657-8729 | SELL |912810PX0 | 9301 | 9310 O8/14/2008 |07/ 29/2008 | 08/15/2008 4.096 | 50,000,000 | 54,029,022.00 | PCP

037659-8729 | SELL |212810PX0 | 9301 | 9310 08/14/2008 | 07/29/2008 |08/15/2008 4,096 | 50,000,000 |54,039,082,00 | PCP

Wiew

Modify

Cancel HOSJZESS-S7 23 | SELL | 912510PR0 | 9301 | 9310 0814/ 2008 | 07/29/2008 | 08/15/ 2005 4,096 | 50,000,000 | 54,039,052.00 | PCP
—

.D, Matcheas, 107379-8514 |SELL | 912810PR0 oo :W 2008 | 08/15/2008 | 100.12345 | 50,000,000 |2,815,907.50 |PCP

127741-82806 | REPO | 371488445 9301 | 9310 |08/14/2008|08/06/2008 TS Zor=re— \W& . . N
An Action Dropdown menu is provided next to each
143916-8807 |REVR |912810DB1|9301 | 9310 |08/14/2008|08/07/2008 | 08/15/2008|1.66666699 50,000,000 | 52,48 0 0omre— . : s
transaction record. Depending on the selected record’s
116407-8807 |SELL |912828]H4 [9301 | 9310 |08/14/2008 |08/07/2008 | 08/15/2008| 100.09375|8,000,000 |8,007,500,00 |CPS Trade State, the list of available Actions may vary. (For
116404-8507 |SELL |912828JH4 9301 | 9310 |08/14/200%|08/07/2008|08/15/2008| 100.09375 (8,000,000 |8,007,500.00 |CPS further detail, see the field description on the following
115921-8208 |REPO |2371482AP2 | 9301 |9310 |08/14/2008|08/08/2008 | 08/29/20028| 0.9999999 (50,000,000 [50,019,444,44 | CPN page for the Action Dropdown Menu.

| <| Back |

Figure 7-2: DVP Trade Query Results Screen for Trade Active
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The following table explains how to read/use the DVP Trade Query Results screen for Trade Active (see Figure 7-2). The fields/items described in the table below are organized in the same order as
they appear on the screen (i.e., moving from top to bottom and left to right within each section).

Field/ltem Name

GRAND TOTALS

DVP TRADE QUERY RESULTS SCREEN FOR TRADE ACTIVE

Instructions/Descriptions

Business Date

Reflects the current business date.

Participant ID

Based on your user profile, the system automatically defaults to your 4-digit GSD Participant ID and short name.

CUSIP If your search generates multiple CUSIPs, you can narrow your search further by entering a 9 character CUSIP number.

Note: This field accepts either the whole or partial CUSIP. (If you use a partial CUSIP, use the asterisk (*) as a wildcard.)
Long Lists the total number of Long trades (Buys / Repos) that fit the submitted search criteria, including their totals in par and dollar amounts.
Short Lists the total number of Short trades (Sells / Reverses) that fit the submitted search criteria, including their totals in par and dollar amounts..
LoNG A list of all the long trades that fit the submitted search criteria.

Action Dropdown Menu

‘ Action
|

P, Matches

The Action Dropdown menu allows you to access the selected transaction and perform one of the following actions:

Action * Allows you to:

View ** View trade details only. No fields can be modified.

Modify ** Modify the following fields:
. For Uncompared (PCP) trades — all fields can be modified, except for the Participant ID and Transaction Type.
. For Compared (CMP) trades — only the Xref and Broker Xref fields can be modified.

Affirm ** Affirm the trade and modify only the Xref, Broker Xref, and Secondary Reference Number fields.

Cancel ** Cancel the trade only. No fields can be modified.

Potential Matches
(P. Matches)

If the selected transaction is an:

e Advisory - look for possibly matching Uncompared trades.
. Uncompared Trades - look for possibly matching Advisories.

See Section 7.4 for further detail.

* Depending on a record’s Trade State, the list of available Actions available may vary.

** Action Screen Descriptions - Since these screens are similar in that they all contain trade details and differ only in which fields can be modified, this
document will describe only the Modify screen in Section 7.3.

TID (Transaction ID)

GSD assigned Transaction Reference Number to identify a specific trade.

Trans Type (Transaction Type)

Indicates the type of transaction: Buy, Sell, Repo or Revr.
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DVP TRADE QUERY RESULTS SCREEN FOR TRADE ACTIVE

Field/ltem Name Instructions/Descriptions

CUsIP The 9-character alphanumeric security identifier (CUSIP number) associated with the selected trade.
Part ID The 4-digit GSD Participant number.
Contra ID The 4-digit GSD Participant number for the contraparty.
Business Date The current business date.
Trade Date The date the trade was executed.
Settlement Date The date a trade is scheduled to contractually settle (as submitted by the participant or assigned by GSD).
Price / Rate The Contract Market Price (for CASH) or Rate (for REPO/REVR) of the CUSIP on the trade.
Par The quantity amount of the transaction.
Amount The dollar amount of the transaction.
Trade State Reflects the latest status of a trade. It can be any of the following:

e  ADV - Advisory . CPA - Compared Pending Auction

. BKB - Broker Balanced . CPN - Compared Pending Novation

. CAN - Canceled . CPC - Compared Pending Settlement

. CMP - Compared . PCP - Pending Comparison

. CNR - Cancel Request . PCN - Pending Cancel

. PPC - Pending Price Conversion
PC (Phased Comparison) If the icon “*” appears in this last column, it indicates that the trade has undergone Phased Comparison.
SHORT A list of all the short trades that fit the submitted search criteria.
(Since the columns in this section are the same columns that are used for the Long trades, see the corresponding previous descriptions.)
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7.2. Query Screen for Advisories Split-View

Participant ID: BROKER TEST ACCOUNT [9301 |[9301 - BROKERTEST =] ¥ Transaction Type:

Items Par Amount

1 50,000,000 $50,177.464,17

Action
(select)

1 50,000,000 $48,903,162.94

Business Setement | Price /
Date Date Rate

P. Match
Srehes Uncompared »R

Action
[select]

912827782 (0339 |0&/14/2008 08/ 14/2008 [09/30/200& |2, 7777 |50,000,000|50,177,464.17

Contra| Business Trade SetHement | Price /
1 Date D Date Rate

CUSIP Par Amount

_:\'e.' 089244-2819 REWR | 9128277153 |9339 081972008 | 08/1) Y008 |08/20/2008 |1, 66667 |50,000,000|48,903,162,94

d
3b

Wiew

maodify
Cancel
FP. Matches

Figure 7-3: DVP Trade Query
Screen for Advisories Split-View

Click on any underlined column heading to sort
the records in ascending or descending order.

The DVP Trade Query Screen for Advisories Split-View is used
to specifically search for Advisories and Uncompared trades.

1. To access this screen from the Navigation Toolbar, select
Trade Management, Trade Search, DVP, and Advisories
Split-View (see Section 2.3).

The Advisories Split-View defaults to: Repo/Revr in the
Advisories section, Revr/Repo in the Uncompared section,
and your user account information in the Participant ID.

2. There are three major parts to the screen:

a. Grand Totals — Lists the total number of transactions
(Repo vs. Revr or Buy vs. Sell), including their totals
in par and dollar amounts.

b.  Advisories — This section lists all your Advisories.
(These are trades that the contraparty has submitted
against you, but to which you have not taken any
action.)

¢c.  Uncompared — This section lists all your Uncompared
trades. (These are the trades that you have
submitted, but the contraparty has not responded by
affirming or submitting their side of the trade.)

3. An Action Dropdown menu is provided next to each
transaction record, which allows you to access the
selected transaction and perform one the following actions:

a. For Advisories — you can view the trade, affirm it, or
look for potential matches from the trades listed in the
Uncompared section of the screen.

b.  For Uncompared trades — you can view the trade,
modify it, cancel it, or look for potential matches from
the Advisories section of the screen.

4. To view a different transaction type in the Advisories and
Uncompared sections:

a. Click on the dropdown menu in the Transaction Type
field.

b. Choose Buy, Sell, Repo, or Revr. (The selected
transaction type will appear in the Advisories section.)

c. Select the Refresh button
For example, selecting Sell in the Transaction Type field

will change the Advisories to Sell transactions and the
Uncompared to Buys.

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the DVP Trade Query screen for Advisories Split-View (see Figure 7-3). The fields/items described in the table below are organized in the same order as
they appear on the screen (i.e., moving from top to bottom and left to right within each section).

Field/ltem Name

GRAND TOTALS

DVP TRADE QUERY SCREEN FOR ADVISORIES SPLIT-VIEW

Instructions/Descriptions

Business Date

Reflects the current business date.

Participant ID

Based on your user profile, the system automatically defaults to your 4-digit GSD Participant ID and short name.

Transaction Type

Select the transaction type from the dropdown menu to change the query results. The selected transaction type appears in the Advisories section of the
screen. Choose: Buy, Sell, Repo, or Revr.

Buy or Repo Lists the total number of Buys / Repos that fit the submitted search criteria, including their totals in par and dollar amounts.
Sell or Revr Lists the total number of Sells / Reverses that fit the submitted search criteria, including their totals in par and dollar amounts.
ADVISORIES Trades that a contraparty has submitted against you, but to which you have not responded.

Action Dropdown Menu

Action
[select)

P, Matches

The Action Dropdown menu allows you to access the selected transaction and perform one of the following actions:

Advisories (ADV) Actions

Allows you to:

View *

View trade details only. No fields can be modified.

Affirm *

Affirm the trade and modify only the Xref, Broker Xref, and Secondary Reference Number fields.

Potential Matches
(P. Matches)

Look for possibly matching Uncompared trades if the selected transaction is an Advisory. (See Section 7.4 for
further detail.)

Uncompared (PCP) Actions

Allows you to:

View * View trade details only. No fields can be modified.
Modify* Modify all fields, except for the Participant ID and Transaction Type.
Cancel * Cancel the trade only. No fields can be modified.

Potential Matches
(P. Matches) **

Look for possibly matching Advisories if the selected transaction is an Uncompared trade. (See Section 7.4
for further detail.)

* Action Screen Descriptions - Since these screens are similar in that they all contain trade details and differ only in which fields can be modified, this
document will describe only the Modify screen in Section 7.3.

TID (Transaction ID)

GSD assigned Transaction Reference Number to identify a specific trade.

Trans Type (Transaction Type)

Indicates the type of transaction: Buy, Sell, Repo or Revr.
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DVP TRADE QUERY SCREEN FOR ADVISORIES SPLIT-VIEW

Field/ltem Name Instructions/Descriptions

CUsIP The 9-character alphanumeric security identifier (CUSIP number) associated with the selected trade.

Part ID (or Contra ID) The 4-digit GSD Participant number (or the GSD Participant number for the contraparty)..

Business Date The current business date.

Trade Date The date the trade was executed.

Settlement Date The date a trade is scheduled to contractually settle (as submitted by the participant or assigned by GSD).

Price / Rate The Contract Market Price (for CASH) or Rate (for REPO/REVR) of the CUSIP on the trade.

Par The quantity amount of the transaction.

Amount The dollar amount of the transaction.

UNCOMPARED Trades that you have submitted, but the contraparty has not responded by either affirming or submitting their side of the trade.
(Since most of the columns in this section are the same as those listed in the Advisories section, please see the above descriptions.)
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7.3. Modify Screens

7.3.1. Modify Cash Screen

1 |TID: 063070-8819, PCP » Modify

Business Date:

Participant ID: DEALER B TEST ACCOUNT - 9380 |

Transaction Type

I BUY | vl

CUsIP [p12795a88 | @ ¥

Trade Date (rnrm,/dd/coyy)

|08f18f2008 | ¥

Security Description IBILL infozsos

| Trade Time (hhimm;iss)

[ii55102

Paricipant Executing Firm I

Setement Date [rrm/dd/coyy)

[osr13/2008 | ¥

Trader ID I |

| Pricing Method

| Price .-:] #

Net IN_

Broker Href

BUY Transaction

AMOUNT

COMMISSION

[ s.000,000 %||

C Addiﬁonﬁ)ilﬂj

4,989,825.00 |osss | | o353 - TEsTACCOUN 2] *#||

Velite [V

Figure 7-4 Modify Cash Trade Screen for an Uncompared Trade for a Dealer

This screen contains an audit trail of the
selected trade’s processing history.

| validate |\/| MDdifVJE|

TID: 063070-8819, PCP » Additianal Data

MEMO CONTRA TID

0g/19/2008 |08:07

Trade Added --- Failed Comparison at this time

Figure 7-5: Additional Data Screen for Cash Trades

The Modify Cash screen is used to modify Buy/Sell transactions
that have a Trade State of Uncompared, Compared, or Pending
Cancel (PCP, CMP, CNR, CPA, CPN, CPS, or PCN).

. For Uncompared trades, you can modify all fields
except for the Participant ID field.

e  For Compared or Pending Cancel trades, only the Xref
and Broker Xref fields can be modified.

This screen is accessed from either the Query Results Screen for
Trade Active (see Section 7.1.1) or the Query Screen for
Advisories Split-View (see Section 7.2). Then:

e  Click on the Action Dropdown menu next to the
selected transaction.

e Next, select Modify.

The Modify Cash screen is divided into two sections:
1. The top portion contains general trade information.
2. The lower portion contains information specific to the
Cash trade.

A “Memo” section is also available on this screen, which contains
an audit trail of the selected trade’s processing history (e.g., trade
added, compared, modified, etc.).

a. To access these Memos, select the
button in the lower left corner of the screen.

b.  The Additional Data screen appears directly below the
Modify screen. It is organized in descending order
(with the most recent Memo at the top of the screen).

c. To close the Additional Data screen, click on the

button in the upper left corner of the
screen.

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.

2_gsd_rttm_wfe_ug_v3.0_final_123108.doc

48

Page 43



Fixed Income
Clearing Corporation

RTTM WFE ForR GSD
UsEeR GUIDE (v3.0)

The following table explains how to read/use the Modify Cash screen (see Figure 7-4). Only fields that are new or different are described. For all other fields, please see Section 5.5. The fields/items
described in the table below are organized in the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

MobDIFY CASH SCREEN

Field/Label Name

Participant ID

Instructions/Descriptions

For Uncompared trades, you cannot modify this field.

Participant Name

For Uncompared trades, you cannot modify this field.

Transaction Type

For Uncompared trades, you cannot modify this field.

Xref

For Compared or Pending Cancel trades, you can only modify this field.

Broker Xref

For Compared or Pending Cancel trades, you can only modify this field.

This buttons is located in the lower left corner of the Modify screen, and is used to open the Additional Data screen. Once the window opens, the button

changes to the = .

Select this button to submit the modified trade.

ADDITIONAL DATA SCREEN

Field/Label Name

Instructions/Descriptions

Additonal Data =

This button is located in the upper left corner of the screen, and is used to close the Additional Data screen. Once the window closes, the button

changes to the _

Date

The date of the memo of the selected trade.

Time

The time of the memo of the selected trade.

Command (CMD)

The system command that created the memo.

Memo The memo description of the selected trade.

Contra TID The GSD assigned Transaction Reference Number (TID) of the Contra Trade associated with the selected trade.

Xref The Contraparty’s transaction reference number of the selected trade.

User The user whose action generated the memo: either a participant ID or if it is System generated, then the appropriate 4 character system action is

displayed in this field.
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7.3.2. Modify Repo/Revr Screen

1 TID: D54000-8819, PCP » Modify

Participant ID: DEALER B TEST ACCOUMT - 3380

IREF_'_O__:!Q[ * Participant Executing Firm
|QS.I"19.I’2UUS * Give Up

10226

Transaction Type

Trade Date [ mrm/dd/ coyy)

| Trade Tirme (hhimm:ss) Type

SetHement Date [rmm/dd/ccyy) QSfQDfQU.DSIE #

Braker Href |

CUSIP

Rights of Substitution

Sub Collateral

Sub Wariance

|2.625 FHLB 05/20/11

IDS,!".19.:|’2DDS * Trader ID

Net

Security Description Sub Frequency

Start Date (rmmy/ddf coyy)

TG

REPD Transaction

| _

AMOUNT

Secondary Reference #

PAR START AMOUNT ACCRUED INTEREST | CONTRA AREF

[o20 [0320-TesTaccoun ] #

| s.000,000 %[ 4312,750.00 ¥ || 4919.091.45 28146 |lz1729s

a Additional Data |'J|-'|

Figure 7-6: Modify Repo Trade Screen for an Uncompared Trade for a Dealer

This screen contains an audit trail of the
selected trade’s processing history.

| validate [v/[ Modify |-

C |_.F|ddi|iona| Data |a

TID: 054000-8819, PCP » A«

MEMD CONTRA TID

n&afi9/2008 |[08:05 Trade Added --- Failed Comparison at this time

Figure 7-7: Additional Data Screen for Repo Trades

The Modify Repo/Revr screen is used to modify Repo/Revr
transactions that have a Trade State of Uncompared, Compared,
or Pending Cancel (PCP, CMP, CNR, CPA, CPN, CPS, or PCN).

. For Uncompared trades, you can modify all fields
except for the Participant ID field.

. For Compared or Pending Cancel trades, only the Xref
and Broker Xref fields can be modified.

This screen is accessed from either the Query Results Screen for
Trade Active (see Section 7.1.1) or the Query Screen for
Advisories Split-View (see Section 7.2). Then:

e  Click on the Action Dropdown menu next to the
selected transaction.

. Next, select Modify.

The Modify Repo/Revr screen is divided into two sections:
1. The top portion contains general trade information.

2. The lower portion contains information specific to the
Repo/Revr trade.

A “Memo” section is also available on this screen, which contains
an audit trail of the selected trade’s processing history (e.g., trade
added, compared, modified, etc.).

a. To access these Memos, select the
button in the lower left corner of the screen.

b. The Additional Data screen appears directly below the
Modify screen. It is organized in descending order
(with the most recent Memo at the top of the screen).

c. To close the Additional Data screen, click on the

button in the upper left corner of the
screen.

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the Modify Repo/Revr screen (see Figure 7-6). Only fields that are new or different are described. For all other fields, please see Section 6.5. The
fields/items described in the table below are organized in the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

MobDIFY CASH SCREEN

Field/Label Name

Instructions/Descriptions

Participant ID For Uncompared trades, you cannot modify this field.

Participant Name For Uncompared trades, you cannot modify this field.

Transaction Type For Uncompared trades, you cannot modify this field.

Xref For Compared or Pending Cancel trades, you can only modify this field.

Broker Xref For Compared or Pending Cancel trades, you can only modify this field.

This buttons is located in the lower left corner of the Modify screen, and is used to open the Additional Data screen. Once the window opens, the button
changes to the =

Select this button to submit the modified trade.

ADDITIONAL DATA SCREEN

Field/Label Name Instructions/Descriptions

= This button is located in the upper left corner of the screen, and is used to close the Additional Data screen. Once the window closes, the button
changes to the _

Date The date of the memo of the selected trade.

Time The time of the memo of the selected trade.

Command (CMD) The system command that created the memo.

Memo The memo description of the selected trade.

Contra TID The GSD assigned Transaction Reference Number (TID) of the Contra Trade associated with the selected trade.

Xref The Contraparty’s transaction reference number of the selected trade.

User The user whose action generated the memo: either a participant ID or if it is System generated, then the appropriate 4 character system action is
displayed in this field.
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7.4. Potential Matches (P. Matches) Screen

The Potential Matches screen helps you quickly
identify trades that might possibly match the selected

: uncompared trade.
TID: 097180-8821 » Uncornpared Trade Action: m
This screen looks different from the other Action
Participant ID: DEALER & TEST &CCOUNT - 9376 Dropdown screens (see Section 7.3) selected from the

Query Results screen (see Sections 7.1.1 and 7.2). It

Tranzaction Type SELL CUSIP 212810FGE is separated into two sections:

| Trade Date nefz1/2008 Security Description 2,375 BOND 04/15/32

1. The top section shows all the details/fields of
| Trade Time Participant Executing Firm the selected trade (either an Advisory or
 Sottlement Date 06/ 2872010 TratarID Uncompared), but no fields may be modified
in this section of the screen.

Pricing Methad Price Met

Broker Yref 2. The bottom section contains a list of
potential matches that are the opposite
transaction type of the selected trade (as
| SELL Transaction described above in item #1).

PAR AMOUNT COMMISSION e If an Advisory is selected, the list
consists of Uncompared trades.

e If an Uncompared trade is selected, the
list consists of Advisories.

50,000,000 ; 1,31e,683.07

There is no description of these fields, since they are
defined in earlier sections of this User Guide.

Part | Contra | Business SetHement
m| D ‘ Date Date

If there is a potential match, the text that is highlighted in
1,250/ 50,000,000/ 1,223,170.16 red shows which fields are different between the selected
trade and the trade in the list of potential matches.

Figure 7-8: Potential Matches Screen
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8. SUBSTITUTIONS SCREENS

8.1. For Dealers
8.1.1. Dealer Substitutions Entry Screen

sbout | Logoff || =

FAmer AFT

w

1 Guciace adminctrston st Adminitration

Home

Substitution Entry » Deal

Participanf ID: DEALER & TEST ACCOUNT [9376 | [9376 - DEALERATES =] %

Get Trade

Start Date (mrm/dd/coey) End Date (mm/dd/coyy)

REPO Participant REPO Href

REVYR Participant Give Up

=] ®

Current Collateral

CUSIP Security Description

Par Principal

REPO Rate

This icon is used for multiple allocations.
(See Section 8.3.3 for details.)

Cormments

Replacement Collateral

CUsSIP SECURITY DESCRIPT| PRINCIPAL

I e |

Figure 8-1: Dealer Substitutions Entry Screen

The system automatically enters the Repo
Participant ID based on your user profile.

See Section 8.3 for detailed examples showing how to:

e  Enter or default to a Generic Collateral Substitution CUSIP when the Replacement
Collateral is Not Known.

e  Change a Collateral Substitution from a Generic to a Real Replacement Collateral,
after the initial substitution is processed.

. Enter Multiple Allocations.

The Dealer Substitutions Entry screen (Figure 8-1) is used to enter collateral
substitution information into the GSD RTTM WFE system.

1. To access this screen from the Navigation Toolbar (see Section 2.3),
select Trade Management, Substitutions, and Entry. Then populate
either the:

. Get Trade section (see Step 2 below) or
. Required fields (which are designated in bold type and by an
asterisk) (see Step 3 below).

2. If you know the TID or Xref, go to the Get Trade section.
a. Click on the dropdown list and select either Xref or TID.
b.  Enter the corresponding number in the provided field.
. For Xrefs only, you can enter a portion of the number, using
one or more asterisks for the wildcard positions.
c. Click on the Il icon.
. If you entered a specific number, the system will automatically

populate the general trade detail and the Current Collateral
information in the section labeled #3 in Figure 8-1.)

e If you entered a partial Xref number, a Trade Summary
screen (see Section 7.1.1) with the matching Xrefs will be
displayed. Select the appropriate trade, click Modify, and
enter the new collateral in the Replacement Collateral section.

d. Goto Step 4.

3. If you don't know the TID or Xref, populate the general trade detail and
the Current Collateral sections. Then, go to Step 4.

4.  For the Replacement Collateral section, you can either:

e  Enter the details for the New Real Replacement Collateral,
e  Enter the details for a specific generic collateral, or
. Leave the fields blank for the system to enter the generic details.

5. Next, click on the Submit button.

6. If the Substitutions entry passes all the GSD validation checks, the
following appears (see Figure 8-12 in Section 8.3.1):
e A Success message appears at the top of the screen and a
Participant Notification Number to its right.
Note: If you did not specify the New Real Replacement Collateral,

you will need to write down this number since you will need to use
it later. (This is discussed further in Section 8.3.2.)

. If the Replacement Collateral section was left blank, the system
temporarily enters the information for a generic security.

If any information is incorrect, an error message appears at the top of
the screen. Make your corrections and resubmit the substitution.

For additional instructions and field descriptions regarding this screen, please
refer to the table starting on the next page.
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The following table explains how to read/use the Dealer Substitutions Entry screen (see Figure 8-1). The fields/items described in the table below are organized in the same order as they appear on
the screen (i.e., moving from top to bottom and left to right within each section).

Field/ltem Name

Participant ID

DEALER SUBSTITUTIONS ENTRY SCREENS

Instructions/Descriptions

The system automatically defaults to your 4-digit GSD Participant ID and short name.

Get Trade

This section is used when you want to retrieve a specific Repo transaction only.
. From the dropdown list, select either Xref or TID.

. Then enter the number for the selected item in the corresponding field and click on the . icon to submit.
e  The system automatically populates the screen with the relevant trade details and current collateral information.

TRADE DETAILS

Start Date*

This is a mandatory field. Specify the Repo Start Date of the trade that is being subbed. Format = mm/dd/ccyy.

End Date*

This is a mandatory field. Specify the Repo End Date of the trade that is being subbed. Format = mm/dd/ccyy.

Repo Participant*

This is a mandatory field. Based on your user profile, the system automatically populates these fields with your Participant ID and Short Name.

Revr Participant*

This is a mandatory field. Enter either the 4-digit Reverse Participant ID or select the Short Name from the dropdown menu, which lists all GSD
participants. (When you enter/select the information for one of the fields, the system automatically inserts the information in the other field.)

?

Repo Xref The Repo Participant’'s Xref number. Format: alphanumeric, 16-character maximum.

Give Up Indicate whether the trade was given up by the broker when it was executed. Enter “Y” for yes and “N” for no.

CURRENT COLLATERAL These fields describe the collateral to be replaced as a result of the Substitution item being entered.

CuUsIP* This is a mandatory field. Enter the CUSIP number of the current collateral to be replaced. Format = alphanumeric, 9-character maximum.
CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Substitutions screen.

Security Description

This field will be automatically populated if the CUSIP finder is used. IT cannot be populated by the Participant.

Par* This is a mandatory field. Enter the par value of the current collateral to be replaced, which cannot exceed 400mm.
Format = 999,999,999 or ##H#mm.

Principal* This is a mandatory field. Specify the principal value of the current collateral to be replaced. Format = 999,999,999.99.

REPO Rate* This is a mandatory field. Specify the current Repo Rate of the current collateral to be replaced. Format = 99.999999.

Comments An area for you to enter any notes or comments about the Substitution item being entered.
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Field/ltem Name

REPLACEMENT COLLATERAL

DEALER SUBSTITUTIONS ENTRY SCREENS

Instructions/Descriptions
These fields are used to describe the Replacement Collateral of the Substitution item being entered.

Note: This section does not need to be completed until you have the information for the real collateral, unless you prefer to enter a
specific generic product CUSIP. When no information is entered, the system defaults to a generic collateral CUSIP.

Add Replacement Collateral Item

Select this button to save the replacement collateral data that you entered and to add an additional row. You can enter up to 8 replacement
collateral items. Note: When you use additional rows, use of a generic CUSIP is prohibited.

?

CUsIP Enter the CUSIP number of the replacement collateral item. Format = alphanumeric, 9-character maximum.
Note: When none is entered, the system will default to generic collateral CUSIP.
CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Substitutions screen.

Security Description

This field will be automatically populated if the CUSIP finder is used.

Par Enter the par value of the replacement collateral item. Format = 999,999,999 or ###mm. Each entry cannot exceed 400mm.
Note: This field is not required on initial entry, but is required when entering the information for the real collateral.

Principal Specify the principal value of the replacement collateral item. Format = 999,999,999.99 or ###mm.
Note: This field is not required on initial entry, but is required when entering the information for the real collateral.

Repo Rate Specify the Repo Rate of the replacement collateral item. System accepts up to 6 decimals.

Note: This field is not required on initial entry, but is required when entering the information for the real collateral.
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8.1.2. Dealer Substitutions Query Screen

The Dealer Substitutions Query screen is used to search

The Substitutions Activity Query screen includes a number of for Substitution Activity.

dropdown boxes that offer multiple selections. To make a selection,
click on the down arrow and highlight the desired item. 1.

To access the Substitutions Query screen, select
Trade Management, Substitutions, and Query from
ahout | Logoff | the Navigation Toolbar. Then, search for either:

e A specific substitution (see Step 2 below) or
e  Multiple substitutions (see Step 3 below).

2. Use the Quick Search feature to search for a specific
substitution:

a. Click on the dropdown list and select either the
TID or Notification Sequence #.

b.  Enter the corresponding reference number.
Click on the Submit button (in the Quick Search

| DEALER & TEST ACCOUNMT [9376 | [9376 - DEALERATES [=| ¥

Quick Search

Search Criterion / String = Submit | section of the screen) to access the
Substitutions Query Results screen (see Section
Search for Multiple Substitutions 8.1.3)

Start Dat dd, | End Dat dd “ . T
s D I o peiEs=t i de) 3. Use the Search for Multiple Substitutions feature to

Contrs ID | | =] list all trades that satisfy the selected search criteria.

Status [ [T ALL ] [T Fully llocated (Fa) [T Mot Proceszed (HP) a. The PartiCipant IDis mandatory field and is

[T awsiting Allocation [Aa) [T Deletad (DEL) automatically entered by the system,

b.  The remaining search fields are optional, and
allow you to define the search as specifically or
broadly as you desire.

Current Replacement

CUSIP . | cUsIP
Note: There is a limitation of 5000 records per
Sl ) : | [l e e e search. If your results exceed this limit, no
Dip ] Par results will be shown. Therefore, it is beneficial
to refine your search criteria as specifically as
Principal J Principal I possible.
Repo Rate =] Repo Rate = | c.  When all the search criteria has been

selected/entered, click on the Submit button to
access the Substitutions Query Results screen
(see Section 8.1.3).

| Becat [A] <] Back J submit ||

Figure 8-2:: Substitutions Query Screen for Dealers For additional information regarding this screen (including
field descriptions), please refer to the table starting on the
next page.
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The following table explains how to read/use the Dealer Substitutions Query screen (see Figure 8-2). The fields/items described in the table below are organized in the same order as they appear on
the screen (i.e., moving from top to bottom and left to right within each section).

DEALER SUBSTITUTIONS QUERY SCREEN

Field/ltem Name Instructions/Descriptions

Participant ID* This is a mandatory field. The system automatically inserts your 4-digit GSD Participant ID and short name.

QUICK SEARCH Used to search for a specific transaction. (When this search is used, all multiple-search fields and the Submit buttons at the top and
bottom of the page are disabled.)

Search Criterion Select either the Transaction ID (TID) or Notification Sequence Number from the dropdown menu.

Search String . For the TID, specify the GSD assigned Transaction Reference Number of a trade modified for a Substitution Iltem. The system will search
both Repo and Revr TIDs.

. For the Notification Sequence Number, specify the number that was generated by the system from the initial substitution entry on the same
business date. Format = 9999.

Quick Search Submit button Press this button to submit the data entered in the Search Criterion and Search String fields.

SEARCH FOR MULTIPLE SUBSTITUTIONS

Start Date Specify the Repo Start Date of a substitution item. Use the format mm/dd/ccyy.
End Date Specify the Repo End Date of a substitution item. Use the format mm/dd/ccyy.
Contra ID Enter either the 4-digit Contra ID or select the Short Name from the dropdown menu, which lists all GSD participants. (When you enter/select

the information for one of the fields, the system automatically inserts the information in the other field.)

Status Select “All” or any combination of Subs statuses of the desired substitutions item(s). Choose: All, Fully Allocated (FA), Not Processed (NP),
Awaiting Allocation (AA), and/or Deleted (DEL).

CURRENT AND REPLACEMENT COLLATERAL

CusIP Enter the CUSIP of the current/replacement collateral. Format = alphanumeric, 9-character maximum.

CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. (If you use a partial CUSIP, use the asterisk (*) as a wildcard.) If

@ you select a CUSIP from the popup screen, both the CUSIP and the Security Description will be populated in the Substitutions screen.

Security Description This field will be automatically populated if the CUSIP finder is used; otherwise, this field is not eligible for input.

Par Operator Select one of the following comparison operators for the Par field of the current/replacement collateral: =, <>, <, <=, >, >=.

Par Enter the Par value of the current/replacement collateral of the substitution item. Use the format 99999999999.99.

Principal Operator Select one of the following comparison operators for the Principal field of the current/replacement collateral: =, <>, <, <=, >, >=.

Principal Enter the Principal value of the current/replacement collateral of the substitution item. Use the format 99999999999.99 or ###mm.

Repo Rate Operator Select one of the following comparison operators for the Repo Rate field of the current/replacement collateral: =, <>, <, <=, >, >=.
3_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 52

57



RTTM WFE for GSD

Fixed Income
Clearing Corporation User Guide (v3.0)

DEALER SUBSTITUTIONS QUERY SCREEN

Instructions/Descriptions

Field/ltem Name

Enter the Repo Rate for the current/replacement collateral of the substitution item. Use the format 99.999999 or ###mm.

Repo Rate
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8.1.3. Dealer Substitutions Query Results Screen

To view additional detail regarding a Substitution, click on the

Action Dropdown menu and select one of the displayed items.

The Dealer Substitutions Query Results screen lists those
substitutions (i.e., current and replacement collateral) that fit
- ' the search criteria that you selected in the Dealer

sbout  Logoff | ™ Substitutions Query screen (see Section 8.1.2).

Trade Manage

1. To view additional detail regarding a Substitution, click

e |
= on the Action Dropdown menu and select one of the

Home & GiwernmentSecunties S following options to launch a secondary window:

e View — Displays all fields that are relevant to the
selected Substitution item. Fields on this screen
are read-only.

e  Modify — Shows all fields that are relevant to the
selected Substitution item. Fields on this screen
can be modified depending on the status of the
substitution.

e Delete — Confirms that the selected Substitution
item will be deleted from the system and refreshes
the screen.

. Trades — Lists all trades that have been modified for
the substitution. (See Section 8.1.4 for further
detail.)

e  Obligations — Identifies all obligations that were

created as a result of the substitution. (See Section
8.1.5 for further detail.)

Business
Date

Action
[zeled)

REPO

End Date v
IO L SECAR ST Par Principal Rate

09/03/2008 | 9376 | 9380 0001 |08/15/2008 |0%/30/2008|C |912827782|50,000,000(51,187,500.00| 2,00 |AA

371488AY9(50,000,000151,187,500,00

Figure 8-3: Substitutions Query Result Screen for Dealers

2. Depending upon the Status of a Substitution, only certain
Action items may appear in the dropdown menu. The
following is a list of available actions.

Identifies the search

parameters you selected . View — available for all statuses.

e  Modify — available for all statuses, except for DEL
(Deleted). Note: Maodifiable fields differ by status.

e  Delete — available only if the status is NP (Not
Processed).

e  Trades and Obligations — available only if the status
is either AA or FA (Awaiting Allocation or Fully
Allocated).

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the Dealer Substitutions Query Results screen (see Figure 8-3). The fields/items described in the table below are organized in the same order as they
appear on the screen (i.e., moving from top to bottom and left to right within each section).

DEALER SUBSTITUTIONS QUERY RESULTS SCREEN

Field/ltem Name

Action

Instructions/Descriptions

To view additional detail regarding a Substitution, click on the Action Dropdown menu next to the desired Substitutions item. Choose

one of the following:

e  View — to view substitutions details

e  Modify — to modify substitutions details

. Delete — to delete the substitution

e  Trades —to view the trades that have been modified as a result of the substitution

. Obligations — to view all obligations that were created as a result of the substitution.

Business Date

The current business date for the substitution item.

Part. ID The 4-digit GSD Participant ID of the entity who initiated the Substitution.
Contra ID The 4-digit GSD Participant number of the contraparty.

Part. Not. # The Participant Notification Number assigned by GSD.

Start Date Specifies the Repo Start Date of the trade that is being substituted.

End Date Specifies the Repo End Date of the trade that is being substituted.

C/IR Indicates whether the information represents the Current (C) or Replacement (R) collateral.
CusIP The 9-character CUSIP of the current/replacement collateral.

Par The current/replacement Par value of the Substitution item.

Principal The current/replacement Principal Amount value of the Substitution item.
Repo Rate The current/replacement Repo Rate of the Substitution item.

Status The Status of the Substitution item can be any of the following:

. FA (Fully Allocated)

e AA (Awaiting Allocation)
. NP (Not Processed)

. DEL (Deleted)
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8.1.4. Dealer Substitutions Trade Detail View

2 Click on this link to access the Substitutions

Obligations Detail screen (see Section 8.1.5).

Participant Notification #: 0001 » Trade Detail

TID CUsIp

Business Date: 09

Current Replacement

BRE AIOuNT Collateral Ref. | Collateral Ref.

106544-8903 37148849

50,000,000 (51,318,312.50 | 700137-8903

106545-8903 3714884V

For additional information regarding a specific
trade, click on its corresponding TID to open the
DVP Trade Detail screen (see Section 7.3).

50,000,000(51,318,312,50 | 700138-8303

Figure 8-4: Substitutions Trade Detail View for Dealers

The Dealer Substitutions Trade Detail View lists all the trades
that have been modified for the selected Substitution item. It
can be accessed through either of the following screens:

e  Substitutions Query Results screen — For a specific
Substitution item, select “Trades” from its Action
Dropdown menu (see item #1 in Figure 8-3 in Section
8.1.3).

e  Substitutions Obligations Detail screen — Click on the

Trade Detail link (see item #2 in Figure 8-5 in Section
8.1.5).

From the Trade Detail screen, you can view the following
information:

1. Trade Detail — To view additional information regarding a
specific trade, click on its corresponding TID to open the
DVP Trade Detail screen (see Section 7.3).

2. Obligations Detail — Instead of returning to the
Substitutions Query Results screen, you can select the
Obligations Detail link, which is located in the upper left
corner of this screen. (See Section 8.1.5 for further
detail.)

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the Dealer Substitutions Trade Detail View (see Figure 8-4). The fields/items described in the table below are organized in the same order as they appear
on the screen (i.e., moving from top to bottom and left to right within each section).

DEALER SUBSTITUTIONS TRADE DETAIL VIEW

Field/ltem Name

Instructions/Descriptions

Obligations Detalil Click on this link to access the Substitutions Obligations Detail screen (see Section 8.1.5).
Business Date The current business date for the selected Substitution item.
TID Seq # The Transaction ID Sequence number.
Note: The last number listed indicates the total number of trades modified by the Substitution.
Repo / Revr The transaction type of the selected Substitution item. Can be either Repo or Reverse.
TID The GSD assigned Transaction Reference Number of the trade modified for the selected Substitution item.
Note: To view the specifics of a particular trade, click on its corresponding TID to open the DVP Trade Detail Screen.
Part ID The 4-digit GSD Participant ID for the selected Substitution item.
Contra ID The 4-digit GSD Participant ID for the contraparty of the selected Substitution item.
Long/Short Indicates whether the modified trade for the selected Substitution item is Long or Short.
CusIpP The 9-character CUSIP of the replacement collateral for the selected Substitution item.
Par The replacement Par value for the selected Substitution item.
Amount The replacement Principal Amount for the selected Substitution item.
Current Collateral Ref. The Settlement/Obligation ID (GSD reference number) of the current (old) collateral for the selected Substitution item.
Replacement Collateral Ref. The Obligation ID (GSD reference number) of the replacement (new) collateral for the selected Substitution item.
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8.1.5.

Trade Detail View (see Section 8.1.4).

Click on this link to access the Substitutionsa

Participant Notification #: » ¢

Current Collateral

Dealer Substitutions Obligations Detail Screen

Business Date:

GSCC
Trans.

Repo /

gl Setdement ID

GSCC Part ID

Contra ID

CUSIP

sSettement
Par

Setdement
Amount

TID

DLy REPO F00137-2903

9322

2376

9128277R2

50,000,000

51,127,500.00 | 106544-2902

RLCW REWR FO0138-8903

9399

2380

F125277R2

50,000,000

51,187,500.00 | 106545-3903

Replacement Collateral

There were no records found meeting your search criteria,

Figure 8-5: Substitutions Obligations Detail Screen for Dealers

The Dealer Substitutions Obligations Detail screen
contains the details pertinent to the collateral of the
selected Substitutions item. It can be accessed through
either of the following screens:

e  Substitutions Query Results screen — Select
“Obligations” from the Action Dropdown menu for a
specific Substitution item (see item #1 in Figure 8-3 in
Section 8.1.3).

. Substitutions Trade Detail View — Click on the
Obligations Detail link (see item #2 in Figure 8-4 in
Section 8.1.4).

From the Obligations Detail screen, you can view the
following information:

1. Collateral Detail - The screen is divided into two
sections. The Current Collateral information appears
in the upper portion of the screen and the
Replacement Collateral details below it. (In Figure
8-5, there are no records in the Replacement
Collateral section as the Replacement Collateral was
a generic CUSIP.)

2. Trade Detail - Instead of returning to the Substitutions
Query Results screen, you can select the Trade
Detail link, which is located in the upper left corner of
this screen. (See Section 8.1.4 for further detail.)

Notes:

GSD interacts directly with the Long and Short members
of the Substitutions group and is the contraparty to all
settlement obligations created by the Substitutions
process. Therefore:

. Repo Dealers receive the current collateral from
FICC and deliver the replacement collateral to FICC.

. Revr Dealers deliver the current collateral to FICC
and receive the replacement collateral from FICC.

For additional instructions and field descriptions regarding
this screen, please refer to the table starting on the next

page.
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The following table explains how to read/use the Dealer Substitutions Obligations Detail screen (see Figure 8-5). The fields/items described in the table below are organized in the same order as they
appear on the screen (i.e., moving from top to bottom and left to right within each section).

DEALER SUBSTITUTIONS OBLIGATIONS DETAIL SCREEN

Field/ltem Name Instructions/Descriptions

Trade Detail Click on this link to access the Substitutions Trade Detail View (see Section 8.1.4).

Business Date The current business date for the selected Substitution item.

CURRENT COLLATERAL

GSCC Trans. Indicates the type of transaction - either a Deliver (DLV) or Receive (RCV).

Repo/Revr Indicates whether the transaction is a Repo or Reverse transaction.

Settlement ID The GSD assigned Settlement (Obligation) Reference Number of the collateral transaction.
GSCC Part ID The 4-digit GSD Participant ID.

Contra ID The 4-digit GSD Participant ID of the contraparty.

CusIP The 9-character CUSIP of the current/replacement collateral.

Settlement Par The settlement par value of the current/replacement collateral.

Settlement Amount The principal amount of the current/replacement collateral.

TID The GSD assigned Transaction Reference Number of the current/replacement collateral.

REPLACEMENT COLLATERAL

(Since the columns in this section are the same columns that are used for the Current Collateral, see the corresponding previous
descriptions.)
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8.2. For Brokers
Broker Substitutions Entry Screen

8.2.1.

hrticipant ID:

e pamisnton [ |

About | Logoff

L | Bacle || Submit l-T|

BROKER TEST ACCOUNT 3301 |[9301 - BROKERTEST =] #

Get Trade

Start Date [rory/ddfcoyy) |_08f28f2008 #*

End Date (rnm/ddiccyy)

[osrzsrzoin | ®

REPO Participant

220 [#380 - DEaLERBTES

=] =

REPC Href

——

REVR Participant

[3376 | [3976 - DEALERATES

=] =

REVR #ref

Give Up

Current Collateral

CUsIP

[rzsxoam | @ %

Security Desciption

|4. 280 FHLMC 04/15/10

Par

.000,000) #

Principal

| 50,000,000 #

REPO Rate

FS o*

REVR Rate

I 3,75 #

Cornments

Replacement Collateral

This icon is used for multiple allocations.
(See Section 8.3.3 for details.)

CusIp

SECURITY DESCRIPTION

PRINCIPAL

REPD RATE

|3128x0217

2

|5.000 FHLME 03/2d/19

50,000,000 ||

Figure 8-6: Broker Substitutions Entry Screen

The system automatically enters the Repo
Participant ID based on your user profile.

50,000,000/

See Section 8.3 for detailed examples showing how to:

. Enter or default to a Generic Collateral Substitution CUSIP when the Replacement
Collateral is Not Known.

e  Change a Collateral Substitution from a Generic to a Real Replacement Collateral,
after the initial substitution is processed.

e  Enter Multiple Allocations.

The Broker Substitutions Entry screen (Figure 8-6) is used to enter collateral
substitution information into the GSD RTTM WFE system.

1.

To access this screen from the Navigation Toolbar (see Section 2.3),
select Trade Management, Substitutions, and Entry. Then populate
either the:

. Get Trade section (see Step 2 below) or
e  Required fields (which are designated in bold type and by an
asterisk) (see Step 3 below).

If you know the TID or Xref, go to the Get Trade section.

a. Click on the dropdown list and select either Xref or TID.
b.  Enter the corresponding number in the provided field.

. For Xrefs only, you can enter a portion of the number, using

one or more asterisks for the wildcard positions.
c. Click on the Il icon.

e If you entered a specific number, the system will
automatically populate the general trade detail and the
Current Collateral information in the section labeled #3 in
Figure 8-1.)

e If you entered a partial Xref number, a Trade Summary
screen (see Section 7.1.1) with the matching Xrefs will be
displayed. Select the appropriate trade, click Modify, and
enter the new collateral in the Replacement Collateral
sectionGo to Step 4.

If you don't know the TID or Xref, populate the general trade detail and
the Current Collateral sections. Then, go to Step 4.

For the Replacement Collateral section, you can either:

. Enter the details for the New Real Replacement Collateral,
e  Enter the details for a specific generic collateral, or
. Leave the fields blank for the system to enter the generic details.

Next, click on the Submit button.

If the Substitutions entry passes all the GSD validation checks, the

following appears (see Figure 8-12 in Section 8.3.1):

e A Success message appears at the top of the screen and a
Participant Notification Number to its right.
Note: If you did not specify the New Real Replacement Collateral,
you will need to write down this number since you will need to use
it later. (This is discussed further in Section 8.3.2.)

e If the Replacement Collateral section was left blank, the system
temporarily enters the information for a generic security.

If any information is incorrect, an error message appears at the top of
the screen. Make your corrections and resubmit the substitution.

For additional instructions and field descriptions regarding this screen,
please refer to the table starting on the next page.
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The following table explains how to read/use the Broker Substitutions Entry screen (see Figure 8-6 ). The fields/items described in the table below are organized in the same order as they appear on
the screen (i.e., moving from top to bottom and left to right within each section).

Field/ltem Name

Participant ID

BROKER SUBSTITUTIONS ENTRY SCREEN

Instructions/Descriptions

The system automatically defaults to your 4-digit GSD Participant ID and short name.

Get Trade

This section is used when you want to retrieve the details of a specific transaction only.
. From the dropdown list, select either Broker Xref or TID.

e  Then enter the number for the selected item in the corresponding field and click on the . icon to submit.
e  The system automatically populates the screen with the relevant trade details and current collateral information.

TRADE DETAIL

Start Date*

This is a mandatory field. Specify the Repo Start Date of the trade that is being subbed. Format = mm/dd/ccyy.

End Date*

This is a mandatory field. Specify the Repo End Date of the trade that is being subbed. Format = mm/dd/ccyy.

Repo Participant*

This is a mandatory field. Enter either the 4-digit Repo Participant ID or select the Short Name from the dropdown menu, which lists all GSD
participants. (When you enter/select the information for one of the fields, the system automatically inserts the information in the other field.)

Revr Participant*

This is a mandatory field. Enter either the 4-digit Reverse Participant ID or select the Short Name from the dropdown menu, which lists all GSD
participants. (When you enter/select the information for one of the fields, the system automatically inserts the information in the other field.)

v

Repo Xref Enter the Repo Participant’s Xref number. Format: alphanumeric, 16-character maximum.

Revr Xref Enter the Reverse Participant’'s Xref number. Format: alphanumeric, 16-character maximum.

Give Up Indicate whether the trade was given up by the broker when it was executed. Enter “Y” for yes and “N” for no.

CURRENT COLLATERAL These fields describe the collateral to be replaced as a result of the Substitution item being entered.

CUSIP* This is a mandatory field. Enter the CUSIP number of the current collateral to be replaced. Format = alphanumeric, 9-character maximum.
CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Substitutions screen.

Security Description

This field will be automatically populated if the CUSIP finder is used. Note: This field cannot be populated by the Participant.

Par* This is a mandatory field. Enter the par value of the current collateral to be replaced, which cannot exceed 400M. Format = 999,999,999 or
#HEMM.

Principal* This is a mandatory field. Specify the principal value of the current collateral to be replaced. Format = 999,999,999.99 or ###mm.

REPO Rate* This is a mandatory field. Specify the current Repo Rate of the current collateral to be replaced. Format = 99.999999.

Revr Rate* This is a mandatory field. Specify the current Revr Rate of the current collateral to be replaced. Format = 99.999999.
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Field/ltem Name

Comments

BROKER SUBSTITUTIONS ENTRY SCREEN

Instructions/Descriptions

An area for you to enter any notes or comments about the Substitution item being entered.

REPLACEMENT COLLATERAL

These fields are used to describe the Replacement Collateral of the Substitution item being entered.

Note: This section does not need to be completed until you have the information for the real collateral, unless you prefer to enter a
specific generic product CUSIP. When no information is entered, the system defaults to a generic collateral CUSIP.

Add Replacement Collateral Item

Select this button to save the replacement collateral data that you entered and to add an additional row. You can enter up to 8 replacement
collateral items.

Notes:

e When you use additional rows, use of a generic CUSIP is prohibited.
e  Only 1row can be less than 50mm. (See Multiple Allocations in Section 8.3.3.)

P

CuUsIP Enter the CUSIP number of the replacement collateral item. Format = alphanumeric, 9-character maximum.
Note: When none is entered, the system will default to generic collateral CUSIP.
CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. If you select a CUSIP from the popup screen, both the CUSIP and

the Security Description will be populated in the Substitutions screen.

Security Description

This field will be automatically populated if the CUSIP finder is used.

Par Enter the par value of the replacement collateral item. Format = 999,999,999 or ###mm. Each entry (row) cannot exceed 50M and the total par
cannot exceed 400M. (If your par value exceeds 50M, use Add Replacement Collateral Item button to add another row.
Note: This field is not required on initial entry, but is required when entering the information for the real collateral.
Principal Specify the principal value of the replacement collateral item. Format = 999,999,999.99 or ###mm.
Note: This field is not required on initial entry, but is required when entering the information for the real collateral.
Repo Rate Specify the Repo Rate of the replacement collateral item. Format = 99.999999.
Note: This field is not required on initial entry, but is required when entering the information for the real collateral.
Revr Rate Specify the Revr Rate of the replacement collateral item. Format = 99.999999.

Note: This field is not required on initial entry, but is required when entering the information for the real collateral.
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8.2.2. Broker Substitutions Query Screen

The Substitutions Activity Query screen includes a number of
dropdown boxes that offer multiple selections. To make a
selection, click on the down arrow and highlight the desired item.

TID
Notification $equence 4

ut | Logoff | M

RER TEST ACCOUNT [9301 [9301- BROKERTEST |=| ¥

Quick Search

Search Criterian / String

Vi
-]

| | Submit I

Search for Multiple Substitutions

—

Start Date (mm/ddfcoyy)

End Date (mm/ddfccyyd

[

Repo Participant ID I l

=

Feverse Participant ID l | I

Status [ [ ALL ] |
[T Awaiting Allocation (&40

Fully Allocatad (FA)

r
r

Mot Processed [(MP)
Celeted (DEL)

Current

Replacement

CUSIP

CUSIP

| @

Security Description

Security Description [

Par

Par

[

Principal

Principal

Repo Rate

Fepo Rate

Feuverse Rate

Reuverse Rate

|_Reset J_| | £ | Bai| |£I_Jmit !Fl

Figure 8-7: Substitutions Query Screen for Brokers

The Broker Substitutions Query screen is used to search
only for the current day’s Substitution Activity.

1.

For additional information regarding this screen (including
field descriptions), please refer to the table starting on the
next page.

To access the Substitutions Query screen, select Trade
Management, Substitutions, and Query from the
Navigation Toolbar. Then, search for either:

e A specific substitution (see Step 2 below) or
e  Multiple substitutions (see Step 3 below).

Use the Quick Search feature to search for a specific
substitution.

a. Click on the dropdown list and select either the
TID or Notification Sequence #.

b.  Enter the corresponding reference number.

Click on the Submit button (in the Quick Search
section of the screen) to access the Substitutions
Query Results screen (see Section 8.2.3).

Use the Search for Multiple Substitutions feature to list
all trades that satisfy the selected search criteria.

a. The Broker ID is a mandatory field that is
automatically entered by the system.

Note: The substitution date always defaults to the
current business date.

b.  The remaining search fields are optional, and
allow you to define the search as specifically or
broadly as you desire.

Note: There is a limitation of 5000 records per
search. If your results exceed this limit, no results
will be shown. Therefore, it is beneficial to refine
your search criteria as specifically as possible.

c. When all the search criteria has been
selected/entered, click on the Submit button to
access the Substitutions Query Results screen.
(Go to Section 8.2.3).
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The following table explains how to read/use the Broker Substitutions Query screen (see Figure 8-7). The fields/items described in the table below are organized in the same order as they appear on
the screen (i.e., moving from top to bottom and left to right within each section).

BROKER SUBSTITUTIONS QUERY SCREEN

Field/ltem Name Instructions/Descriptions

Broker ID* This is a mandatory field. The system automatically inserts your 4-digit GSD Participant ID and short name.

QUICK SEARCH Used to search for a specific transaction. (When this search is used, all multiple-search fields and the Submit buttons at the top and
bottom of the page are disabled.)

Search Criterion Select either Transaction ID (TID) or Notification Sequence Number from the dropdown menu.

Search String . For the TID, specify the GSD assigned Transaction Reference Number of a trade modified for a Substitution item. The system will search
both Repo and Revr TIDs.

. For the Notification Sequence Number, specify the number that was generated by the system when the substitution was successfully
processed on the same business date. Use the format 9999.

Quick Search Submit button Press this button to submit the data entered in the Search Criterion and Search String fields.

SEARCH FOR MULTIPLE SUBSTITUTIONS

Start Date Specify the Repo Start Date of a substitution item. Use the format mm/dd/ccyy.
End Date Specify the Repo End Date of a substitution item. Use the format mm/dd/ccyy.
Repo Participant ID Enter either the 4-digit Repo Participant ID of the substitution item or select the Short Name from the dropdown menu, which lists all GSD

participants. (When you enter/select the information for one of the fields, the system automatically inserts the information in the other field.)

Reverse Participant ID Enter either the 4-digit Reverse Participant ID of the substitution item or select the Short Name from the dropdown menu, which lists all GSD
participants. (When you enter/select the information for one of the fields, the system automatically inserts the information in the other field.)

Status Select “All” or any combination of Subs statuses of the desired substitutions item(s). Choose: All, Fully Allocated (FA), Not Processed (NP),
Awaiting Allocation (AA), and/or Deleted (DEL).

CURRENT AND REPLACEMENT COLLATERAL

CusIP Enter the CUSIP of the current/replacement collateral. Format = alphanumeric, 9-character maximum.

CUSIP Finder Click on this icon to open a popup window to search for a particular CUSIP. (If you use a partial CUSIP, use the asterisk (*) as a wildcard.) If you

@ select a CUSIP from the popup screen, both the CUSIP and the Security Description will be populated in the Substitutions screen.

Security Description This field will be automatically populated if the CUSIP finder is used; otherwise, the field is not available for input/

Par Operator Select one of the following comparison operators for the Par field of the current/replacement collateral: =, <>, <, <=, >, >=,

Par Enter the Par value of the current/replacement collateral of the substitution item. Use the format 99999999999.99 or ###mm.

Principal Operator Select one of the following comparison operators for the Principal field of the current/replacement collateral: =, <>, <, <=, >, >=.
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BROKER SUBSTITUTIONS QUERY SCREEN

Instructions/Descriptions

Field/ltem Name

Enter the Principal value of the current/replacement collateral of the substitution item. Use the format 99999999999.99 or ###mm.

Principal
Repo Rate Operator Select one of the following comparison operators for the Repo Rate field of the current/replacement collateral: =, <>, <, <=, >, >=.
Repo Rate Enter the Repo Rate for the current/replacement collateral of the substitution item. Use the format 99.999999.

Reverse Rate Operator Select one of the following comparison operators for the Reverse Rate field of the current/replacement collateral: =, <>, <, <=, >, >=,

Reverse Rate Enter the Reverse Rate for the current/replacement collateral of the substitution item. Use the format 99.999999.
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8.2.3. Broker Substitutions Query Results Screen

To view additional detail regarding a Substitution, click on the
Action Dropdown menu and select one of the displayed items.

The Broker Substitutions Query Results screen lists those substitutions
(i.e., current and replacement collateral) that fit the search criteria that
you selected in the Broker Substitutions Query screen (Section 8.2.2).

1. To view additional detail regarding a Substitution, click on the
Action Dropdown menu and select one of the following options to
launch a secondary window:

e View — Displays all fields that are relevant to the selected
Substitution item. Fields on this screen are read-only.

. Business :
f::?:::) Date : il | i principal |\ Status e Modify — Shows all fields that are relevant to the selected
Substitution item. Fields on this screen can be modified
09/03/2008 08/15/2008 |09/30/2008 912827782 | 50,000,000 |50,000,000,00 depending on the status of the substitution.

. Delete — Confirms that the selected Substitution item will be
deleted from the system and refreshes the screen.

. Trades — Lists all trades that have been modified for the

eS| e A substitution. (See Section 8.2.4 for further detail.)

e  Obligations — Identifies all obligations that were created as a
result of the substitution. (See Section 8.2.5 for further detail.)

912810FB% | 50,000,000 50,000,000,00
09032008 08/15/200% | 09/30/2008 912810FB% | 50,000,000 50,187,500.00

2. Depending upon the Status of a Substitution, only certain Action
items may appear in the dropdown menu. The following is a list of
available actions.

Figure 8-8: Substitutions Query Results Screen for Brokers

Identifies the search ) .
parameters you selected. e View — available for all statuses.

. Modify — available for all statuses, except for DEL (Deleted).
Note: Modifiable fields differ by status.

. Delete — available only if the status is NP (Not Processed).

e Trades and Obligations — available only if the status is either
AA or FA (Awaiting Allocation or Fully Allocated).

For additional instructions and field descriptions regarding this screen,
please refer to the table starting on the next page.
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The following table explains how to read/use the Broker Substitutions Query Results screen (see Figure 8-8). The fields/items described in the table below are organized in the same order as they
appear on the screen (i.e., moving from top to bottom and left to right within each section).

BROKER SUBSTITUTIONS QUERY RESULTS SCREEN

Field/ltem Name

Action

Instructions/Descriptions

To view additional detail regarding a Substitution, click on the Action Dropdown menu next to the desired Substitutions item.

Choose one of the following:

e  View — to view substitutions details

e Modify — to modify substitutions details

. Delete — to delete the substitution

e  Trades —to view the trades that have been modified as a result of the substitution.
. Obligations — to view all obligations that were created as a result of the substitution.

Business Date

The current business date for the selected substitution item.

Broker ID The system automatically inserts your 4-digit GSD Participant ID.

Not. Seq. # The Notification Sequence Number generated by the GSD

Repo Part ID The 4-digit GSD Participant ID of the Repo Dealer on the trade.

Revr Part ID The 4-digit GSD Participant ID of the Reverse Dealer on the trade.

Start Date Specifies the Repo Start Date of the trade that is being substituted.

End Date Specifies the Repo End Date of the trade that is being substituted.

C/IR Indicates whether the information represents the Current (C) or Replacement (R) collateral.
CusIpP The 9-character CUSIP of the current/replacement collateral.

Par The current/replacement Par value of the Substitution item.

Principal The current/replacement Principal Amount value of the Substitution item.
Repo Rate The current/replacement Repo Rate of the Substitution item.

Revr Rate The current/replacement Reverse Rate of the Substitution item.

Status The Status of the Substitution item can be any of the following:

e  FA (Fully Allocated)

e AA (Awaiting Allocation)
e NP (Not Processed)

e DEL (Deleted)
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Broker Substitutions Trade Detail View

Click on this link to access the Substitutions
Obligations Detail screen (see Section 8.2.5).

Participant Notification #: 0003 ¥ Trade Datail

TID

CUsSIP

Par

Amount

Business Date:

Current
Collateral Ref.

Replacement

Collateral Ref,

106542-2903

37142849

50,000,000

50,315,756.594

F001:329-8903

1063541-5303

37148849

50,000,000

30,313,736, 94

106540-85903

37148849

50,000,000

30,315,736, 94

106543-2903

37142849

For additional information regarding a specific
trade, click on its corresponding TID to open the
DVP Trade Detail screen (see Section 7.3).

50,000,000

30,315,756.94

700140-8303

Figure 8-9: Substitutions Trade Detail View for Brokers

The Broker Substitutions Trade Detail View lists all the trades
that have been modified for the selected Substitution item. It
can be accessed through either of the following screens:

e  Substitutions Query Results screen — For a specific
Substitution item, select “Trades” from its Action
Dropdown menu (see item #1 in Figure 8-8 in Section
8.2.3)

e  Substitutions Obligations Detail screen — Click on the
Trade Detail link (see item #2 in Figure 8-10 in Section
8.2.5).

From the Trade Detail screen, you can view the following
information:

1. Trade Detail — To view additional information regarding a
specific trade, click on its corresponding TID to open the
DVP Trade Detail screen (see Section 7.3).

2. Obligations Detail — Instead of returning to the
Substitutions Query Results screen, you can select the
Obligations Detail link, which is located in the upper left
corner of this screen. (See Section 8.2.5 for further
detail.)

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the Broker Substitutions Trade Detail View (see Figure 8-9). The fields/items described in the table below are organized in the same order as they appear
on the screen (i.e., moving from top to bottom and left to right within each section).

Field/ltem Name

BROKER SUBSTITUTIONS TRADE DETAIL VIEW

Instructions/Descriptions

Obligations Detalil Click on this link to access the Substitutions Obligations Detail screen (see Section 8.2.5).
Business Date The current business date for the selected Substitution item.
TID Seq # The Transaction ID Sequence number. The last number listed indicates the total number of trades modified by the Substitution.
Repo / Revr The transaction type of the selected Substitution item. Can be either Repo or Reverse.
TID The GSD assigned Transaction Reference Number of the trade modified for the selected Substitution item.
Notes:
. To view the specifics of a particular trade, click on its corresponding TID to open the DVP Trade Detail Screen.
. The same TID may be used multiple times for collateral substitutions.
Part ID The 4-digit GSD Participant ID for the selected Substitution item.
Contra ID The 4-digit GSD Contra ID for the selected Substitution item.
Long/Short Indicates whether the modified trade for the selected Substitution item is Long or Short.
CusIP The 9-character CUSIP of the replacement collateral for the selected Substitution item.
Par The replacement Par value for the selected Substitution item.
Amount The replacement Principal Amount for the selected Substitution item.
Current Collateral Ref. The Settlement/Obligation ID (GSD reference number) of the current (old) collateral for the selected Substitution item.
Replacement Collateral Ref. The Obligation ID (GSD reference number) of the replacement (new) collateral for the selected Substitution item.
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8.2.5. Broker Substitutions Obligations Detail Screen

Click on this link to access the Substitutionsg

Trade Detail View (see Section 8.2.4). The Broker Substitutions Obligations Detail screen

contains the details pertinent to the collateral of the
selected Substitutions item. It can be accessed through
either of the following screens:

e  Substitutions Query Results screen — Select
Participant Notification #: » Obligations Detail Business Date: ( e “Obligations” from the Action Dropdown menu for a
Curvent Collateral specific Substitution item (see item #1 in Figure 8-8 in
G5CC | Repo / < SatHement Setement Section 8'2'3)

Trans. | Rewr- Ettcmsnt 1L R i Bt bl g onte 1D R Par Amount e  Substitutions Trade Detail View — Click on the
REPO | 700139-2903 9399 9380 912510FB S 50,000,000| 50,187,500.00|106542-8903 Obligations Detail link (see item #2 in Figure 8-9 in
|RCY  |REWVR | 700140-8903 9399 9376 912810FE9 S0,000,000| 50,187,500.00|106543-8903 Section 8.2.4).

Replacement Collateral : From the Obligations Detail screen, you can view the
following information:

| There were no records found meeting your search criteria,

1. Collateral Detail - The screen is divided into two
sections. The Current Collateral information appears
in the upper portion of the screen and the
Replacement Collateral details below it. (In Figure

Figure 8-10: Substitutions Obligations Detail Screen for Brokers 8-10, there are no records in the Replacement

Collateral section as a generic CUSIP was used as

the interim replacement collateral.)

2. Trade Detail - Instead of returning to the Substitutions
Query Results screen, you can select the Trade
Detail link, which is located in the upper left corner of
this screen. (See Section 8.2.4 for further detail.)

Notes:

GSD interacts directly with the Long and Short members
of the Substitutions group and is the contraparty to all
settlement obligations created by the Substitutions
process. Therefore:

. Repo Dealers receive the current collateral from
FICC and deliver the replacement collateral to FICC.

. Revr Dealers deliver the current collateral to FICC
and receive the replacement collateral from FICC.

For additional instructions and field descriptions regarding
this screen, please refer to the table starting on the next

page.
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The following table explains how to read/use the Broker Substitutions Obligations Detail screen (see Figure 8-10). The fields/items described in the table below are organized in the same order as they
appear on the screen (i.e., moving from top to bottom and left to right within each section).

BROKER SUBSTITUTIONS OBLIGATIONS DETAIL SCREEN

Field/ltem Name Instructions/Descriptions

Trade Detail Click on this link to access the Substitutions Trade Detail View (see Section 8.2.4).

Business Date The current business date for the selected Substitution item.

CURRENT COLLATERAL

GSCC Trans Indicates the type of transaction - either a Deliver (DLV) or Receive (RCV).

Repo/Revr Indicates whether the transaction is a Repo or Reverse transaction.

Settlement ID The Settlement (Obligation) ID of the collateral transaction.

GSCC Part ID The 4-digit GSD Participant ID.

Contra ID The 4-digit GSD Participant ID of the contraparty.

CusIP The 9-character CUSIP of the current/replacement collateral.

Settlement Par The settlement par value of the current/replacement collateral.

Settlement Amount The principal amount of the current/replacement collateral.

TID The GSD assigned Transaction Reference Number of the current/replacement collateral.

REPLACEMENT COLLATERAL

(Since the columns in this section are the same columns that are used for the Current Collateral, see the corresponding previous
descriptions.)
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8.3. Real-Life Examples of Generic Collateral Substitutions
8.3.1. How to Enter a Generic Collateral Substitution CUSIP when the Real Replacement Collateral is Not Known
: : This example applies to both Brokers and Dealers. It
Trade Management Report C ‘Business Administration | Site Administration Help demonstrates how to enter a generic collateral substitution using
Href the Get Trade feature.
Note: This example uses the Dealer Substitutions Entry screen
2 H (Figure 8-11); however, the Broker's screen (Figure 8-6) differs
b : only slightly in terms of the data selections/fields. These
Participanlt 10: DEALER A TEST AccaunT [5376 | [5376 - DeALERATES [ % differences are outlined in the table located in the lower left
corner of this page.
Get Trade | =] |108541-8503
The following steps apply to both Brokers and Dealers.
Start Date (' dd/coyy) I #* End Date (rmm/dd/ccyy) I #* 9 p pply
REPO Participant | [927¢ - DEALERATES =| #  [RERO Href |— 1. Inthe Get Trade section:
a. Click on the dropdown list and select either Xref or
RE¥R Participant Pleasé i ;I % Give Up I ..wl TID.
b.  Enter the corresponding number in the provided field.
Current Collateral lick th . .
c.  Click on the M icon.
ShE I @ # St RESIRHAD | The system then automatically enters the general
Par [ | ¥ Principal I # trade detail and the Current Collateral information (see
RED O At @ — next page for item 1c in Figure 8-12).
Comments [ 2. Inthe Replacement Collateral section, you can either:
= e  Enter the details for a specific generic collateral or
Replacement Collateral .
e Leave the fields blank for the system to enter the
CusIp SECURITY DESCRIPTION PAR PRIMCIPAL REPO RA generic collateral details.
@ I | I 3. Next, click on the Submit button.
- (Instructions continued on the following page.)
Figure 8-11: Using the Get Trade Feature and Entering a Generic Collateral
Substitution when the Real Replacement Collateral is Not Known
The following table identifies the minor differences between the Broker & Dealer Substitutions Entry screens (see Figure 8-6 and Figure 8-11) :
In the: The Broker Screen has The Dealer Screen has Labeled on Screen
Get Trade section’s Dropdown menu Broker Xref selection Xref selection i
Trade Detail section both Repo Xref & Revr Xref fields Repo Xref field only ii
Current and Replacement Collateral sections both Repo Rate & Revr Rate fields Repo Rate field only iii
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sbout | Logoff | == (Continued from the previous page)

Business Administration ' | 4. If the Substitutions entry passes all the GSD
validation checks, the following appears (see Figure
8-12):

Success! a. A Success message appears at the top of the
screen and the Participant Notification Number
Participant Motification Murmmber =0001 to its right.

Note: You will need to write down the
Participant Notification Number since you will
need to use it when you allocate the real
Participant ID: - 9576 | replacement collateral. (Refer to Section 8.3.2

. for the Replacement process.)
Start Date (mmyddfcoyy) Ioafz?fzuoa I3 End Date (rmrmdddfcoyy) |01f29f2010 #* )
b. Inthe Replacement Collateral section, the

B fos7e | RS L —— system enters the information for a generic
REWR. Participant [o3s0 | Give Up | security.

Current Collateral
cusip [zizswizes | @ = Security Description [5.000 FHLMC 07723720
Par [ soooo.oo0 % Principal [ so.coo.oo0.00] %
REPO Rate [ =55 =

Cormrnents I

Home

Replacement Collateral

CUSIP SECURITY DESCRIPTION PRINCIPAL

la71488m0s | @ [oEFAULT GEHERIC COLLATERAL AW 20,000,000 | +0.000.000]

Figure 8-12: Success Message for Dealer Substitution Entry Awaiting Allocation
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8.3.2. How to Allocate a Collateral Substitution from a Generic to a Real Replacement Collateral

shout | Logoff (|

This example applies to both Broker and Dealers. It

Home

Substitutions Query » Deale

Participant ID: DEALER & TEST ACCOUNT [9376 |[9376 - DEALERATES [=f *

Quick Search

Search Criterion § String

|| Motification Sequence # [z [o001- | submit |

Search for Multiple Substitutions

FROM Subs Date [ ddf co

vyl | i

To Subs Date (rnmn/ddi copy)

Start Date (rnmdddfcoyy)

[ ]

End Date [mmdddsfcoyy)

Contra ID o

[ |
| I |

Status [ [T ALL ]

T Fully Allocated (FA)
T Awaiting Allocation [AA)

E7 Mot Processed [(MP])
T Deleted (DEL)

Current

Replacement

CUSIP

CUSIP

Security Description

Security Description

Par

Par

Principal

Principal

FRepo Rate

FRepo Rate

Substitutions Query Result

Action Business
[zelect) Date

5 ¥ Da:

Part. | Contra | T-
ID

End Date

Principal

demonstrates how to allocate a collateral substitution from a
generic to a real replacement collateral, using the Quick
Search function in the Substitutions Query screen (Figure
8-13) to find the substitution.

Note: This example uses the Dealer Substitutions Query

screen; however, the Broker's screen (Figure 8-7) differs
only slightly in terms of the fields that are available:

The following steps apply to both Brokers and Dealers.

1. Inthe Quick Search section (Figure 8-13):
a. Click on the Dropdown menu and select the
Notification Sequence # from the dropdown list.
b.  Enter the corresponding humber in the provided
field.
c.  Click on the Submit button.
2. Inthe Substitutions Query Results screen (Figure
8-14):
e  Click on the down arrow next to the selected
substitution/trade.
e  Select Modify from the dropdown list.
3. The Modify screen appears (see Figure 8-15 on the

(Instructions continued on the following page.)

following page).

Instead of the Contra ID field (see label “i" in
Figure 8-13), the Broker screen has fields for the
Repo and Reverse Participant IDs.

In addition to the Repo Rate fields (see label “i” in
Figure 8-13), the Broker screen also has fields for
the Reverse Rate.

08/26/2008

2 iModify

| Delete

9376 | 9380 |0001 |08/27/2008 | 01/29/2010 3128X1SER | 50,000,000

50,000,000,00

37148849 | 50,000,000

Figure 8-14: Substitutions Query Results Screen

50,000,000,00
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3 Participant Notification #; 0001 » Modify

Participant ID: 9376

Start Date (rom/dd/ceyy) ([08/27/2008 | *

End Date (mm/ddfccyy)

01725720107 *

REPO Participant

|3376 | |9376 - DEALERATES =] % |REPO xref

REVR Participant

[5380 | [9320 - DEALERBTES [z # |REVR Href

Give Up

Current Collateral

CUsIp

[s71aszave @ #

Security Description

[DEFAULT GENERIC COLLATER:

Par

[ 50,000,000 #

Principal

| 50,000,000 #

REPOD Rate

[ 3,75 ¥

Cormments

Replacement Collateral

SECURITY DESCRIPTION

PRINCIPAL

Success!

IS.EIDD FHLMC 07/09/21

50,000,000 | 50,000,000,

Figure 8-15: Modify Screen for Collateral Substitutions

Participant Motification Number =0002

Figure 8-16: Success Message for Modifying a Collateral Substitution (Partial Screen)

(Continued from the previous page.)

4.

In the Replacement Collateral section of the Modify

screen:
. Enter the real replacement CUSIP and

. If needed, change the Par, Principal, and/or Repo

Rate.
Click on the Modify button.

If the modification(s) passes the GSD validation

checks, a Success message and a new Participant

Notification Number appear at the top of the scr
(Figure 8-16).

een
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8.3.3. How to Enter Multiple Allocations
This scenario applies to both Brokers and Dealers. It

The Get Trade feature is not ; loaoft & demonstrates how to enter multiple allocations when the o
applicable for multiple allocations gt : replacement collateral is known. The Get Trade functionality is

poEmERT—RepT Business Admi tio min not applicable for this process.

Note: This example uses the Broker Substitutions Entry screen
(Figure 8-17); however, the Dealer’s screen (Figure 8-1) differs
only slightly in terms of the data selections/fields. These
differences are outlined in the table located in the lower left
corner of this page.

Participant ID: BROKER TEST ACCOUNT |:9_301 '19301 = BROKERTEST--:I 3

SR I H 1 The following steps apply to both Brokers and Dealers.

Start Date (rmrm/dd/coyy) IDS".’QS.".’?DD?E ¥ End Date (rmrm/ddfcoyy) I_U_S.'"Q?.'"201U F3 1. In the Substitutions Entry screen, populate the required
fields (designated in bold type and by an asterisk) and any

REPO Participant 3376 | |2376 - DEALERATES =] # |REPC Xrefj optional fields in the following sections:

REVR Participant |szg0 | [9380 - DEALERETES =] * |REWR Href a. General Repo/Revr Trade Detail

Give Up b.  Current Collateral

Current Collateral 2. Inthe Replacement Collateral section:
CUSIP [z71ag8avs | @ = Security Description a. Complete the 1% row of required information.

. op .

Par | 200,000,000 ¥ Principal 200,000,000 ¥ b.  Then click on the icon and enter the next row of
required information.

REPO Rate I 3.75) * RE¥R Ra I 375 #

c. For each new Replacement Collateral CUSIP, click on
Comments I )
the [ icon to add another row.

[
| Click on this icon to add an additional entry row.

Replacement Collateral Notes:
CUSAE SECURTEY-DESCRIRTION ERINETRRAL REESURATE e  The par value in multiple Replacement Collateral
[s1zs100v1 I 50,000,000, (| 50,000,000, (| 3.75 75 should be equal to the Current Collateral.

e If you have a tail, only one row cannot be a multiple of
|s1zaz0EKS | so,000,000 || 50,000,000 50mm
Is12310FHe | 50,000,000/ || 50,000,000 e You can enter a maximum total of 8 rows of different
|o12228Ex4 | 50,000,000 || 50,000,000 Replacement Collateral.

e  For each row of a multiple Replacement Collateral,

J| <| Back | submit 1] you can enter up to, but not more than the Current par
=5 - value in total. (For example: If the Current Collateral
is 400mm, you can enter 250mm in the 1
Replacement Collateral row, then 50mm and 100mm
in the following rows.) For row entries over 50mm, the
system automatically breaks down the Replacement
Collateral into lots of 50mm.

e  You can only enter one set of rates, as they will apply

Figure 8-17: Entering Multiple Allocations in the Substitutions Entry Screen

The following table identifies the minor differences between the Broker & Dealer Substitutions Entry screens
(see Figure 8-17 and Figure 8-1) :

In the: The Dealer Screen has The Broker Screen has Labeled on Screen to all rows.

Trade Detail section Repo Xref field only both Repo Xref & Revr Xref fields i 3 Th lick he Submit b

Current and Replacement Repo Rate field only both Repo Rate & Revr Rate fields ii ) en, click on the Submit button.

Collateral sections (Continued on the following page.)
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Horne

Success!

Substitution Entry » Broker Yiew

Logoff | M

Participant Motification Nurmber =0002

Participant ID: - 9301

Start

Date (rmmydddcoyy) [08:-"28._-"20.08

End
Date (mm/ddfcoey)

[osizerzo1n

REPO Participant

|9376 |

REPO Xref

| |

REWF Participant

[oss0

REWFR. Href

Give Up

Current Collateral

CUSIP

[z71iazeavs | @

Security Description

[DEFAULT GEMERIC COLLATERAL AWAITING REPO SUB ALLOCATION

Par

200,000,000

Principal

200,000,000

REFPO Rate

3. 75)

REWFR Rate

3,75

Comments

Replacement Collateral

CusIp

SECURITY DESCRIPTION

PRINCIPAL

Is1zs100v1

[2.750 eonD 05715717

50,000,000 50,000,000

ls125208ks |

[rir TeRN 01715710

50,000,000] 50,000,000

|51za10FHs |

|z.875 poND 04/15/29

50,000,000 50,000,000/

ls1252zE84 |

l4.500 NOTE 02/28/11

=0.800.000 0,000,000

Figure 8-18: Success Message for Broker Substitution Entry

(Continued from the previous page.)

4. If the Substitutions entry passes all the GSD
validation checks, the following occurs (Figure
8-18):

e A Success message and a new Participant
Notification Number appear at the top of the
screen.

e  The fields become read-only (grayed out).
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8.4. Substitutions Status Screen

Substitutions Status » Totals

Participant ID:

ashout | Logoff |

Total Items

Fully Allocated

Awaiting Allocation = = —

Mot Processzed

Deleted

Pending

Action
[select)

Part. Not. #

Business Date: 09,

CUsIP

Current

Replacement

julufuk

9125277B2

912810FB3

371488803

912310FR9

Trades
Chligations

91Z2810FB9

Figure 8-19: Substitutions Status Screen

371488AV9

The Substitutions Status screen (Figure 8-19) is used to monitor your
current day’s Substitutions activity. The data on this screen is
dynamically/automatically updated.

The following instructions apply to both the Broker and Dealer screens.

1.

You can access this screen from the Navigation Toolbar (see Section
2.3) by selecting Trade Management, Substitutions, and Status.

The totals for all your substitutions activity are displayed in the upper
portion of the screen.

These totals are also displayed on the corresponding tabs in the
lower portion of the screen.

Each tab represents the activity for each of the possible Substitutions
statuses (e.g., Fully Allocated, Awaiting Allocation, Not Processed,
Deleted, and Pending).

For example, the All tab displays all the active substitutions
regardless of their status.

To view the substitutions activity for a selected status, click on either
its respective status link (as explained in Step 2 above) or its
corresponding tab (as explained in Step 4 above).

For example, to view only those substitutions with a status of
Awaiting Allocation (see item labeled 5c), select either its
corresponding link (see item labeled 5a) or tab (see item labeled 5b).

To access additional information or take an Action on a Substitution
item, click on its Action Dropdown menu (see Step 1 in Section 8.1.3
or Section 8.2.3).

To view a detached version of the Substitutions Status Totals screen,
click on the icon located in the upper right corner of the screen. (See
Section 8.4.1 for further detail.)

For additional instructions and field descriptions regarding this screen,
please refer to the table starting on the following page.
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8.4.1. Detached View of the Substitutions Status Totals Screen

S

01:34:45 PM

Substitutions Status » Totals

Participant ID: BROKER TEST ACCOUNT [9301 | [9301 - BROKERTEST & L‘_'.[

Status Total Items
Fully Allocated 1
Auwaiting Allocation 1
Mot Processad | 1
Deleted | 1
Pending | 1

Figure 8-20: Detached View of the Substitutions Status Totals Screen

The Detached View of the Substitutions Status Totals screen (Figure 8-20) can be kept open
at all times to monitor the status of your substitutions. The totals on this page are dynamically
updated.

There are two ways to access the Detached View of the Substitutions Status Totals screen:

. From the Substitutions Status screen, click on the icon in the upper right corner of
the screen (see item labeled #7 in Figure 8-19).

. On the Home Page in Current Day Totals, click on the Launch Subs Status link
(located in the lower left side of the screen). (See Figure 4-1 in Section 4.1.1).

For additional instructions and field descriptions regarding this screen, please refer to the
table starting below.

The following table explains how to read/use the Substitutions Status Screen and its Detached View (see Figure 8-19 and Figure 8-20). The fields/items described in the table below are organized in
the same order as they appear on the screen (i.e., moving from top to bottom and left to right within each section).

SUBSTITUTIONS STATUS SCREEN & DETACHED VIEW

Field/ltem Name

Instructions/Descriptions

SUBSTITUTIONS STATUS TOTALS

Detached View for Substitutions Status Totals Screen

Click on this icon to access the Detached View of the Substitutions Status Totals. This screen can be kept open at all times to
@ monitor the status of your substitutions. The totals on this page are dynamically updated.

Participant ID

The 4-digit GSD Participant ID and short name, based on the user’s profile.

Status
. Fully Allocated
e  Awaiting Allocation
. Not Processed

Shows the total number of Substitutions for each of the following statuses:

. Deleted
. Pending
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SUBSTITUTIONS STATUS SCREEN & DETACHED VIEW

Field/ltem Name

SUBSTITUTIONS STATUS DETAIL

Instructions/Descriptions

Action Dropdown Menu

To access additional detail regarding the selected Substitution item, click on its Action Dropdown menu. This will provide you with
the same functionality as the Subs Query Results screen (see detailed field descriptions in either Section 8.1.3 for Dealers or
Section 8.2.3 for Brokers):

e  View — to view substitutions details

e Modify — to modify substitutions details

. Delete — to delete the substitution (only available if the status is Not Processed)

. Trades — to view the trades that have been modified as a result of the substitution

. Obligations — to view all obligations that were created as a result of the substitution.

System # GSD RTTM WFE system generated reference number.
Part. Not. # The Participant Notification # is created by the GSD.
Part. ID The 4-digit GSD Participant ID of the Broker or, Dealer if it is a Dealer-to-Dealer transaction based on the user’s profile.

Repo Contra ID

The 4-digit GSD Participant ID of the Repo Participant.

Revr Contra ID

The 4-digit GSD Participant ID of the Reverse Participant.

CUSIP Current

The 9-character CUSIP of the collateral to be replaced in the Substitution.

CUSIP Replacement

The 9-character CUSIP of the replacement collateral.

Status

The status of the Substitution item. It can be any of the following:
. FA (Fully Allocated)) . DEL (Deleted)
e AA (Awaiting Allocation) . PND (Pending)
. NP (Not Processed)
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9.  OBLIGATIONS QUERY FUNCTION

9.1. Obligations Query Screen

foialR off " L . .
About  Logoff Obligations are the receive/deliver versus payment

instructions of a participant versus FICC, created after the
netting process by CUSIP for each settlement date.

The Obligations Query screen (Figure 9-1) is used to search
for all outstanding obligations as of the previous day’s close of
business.

Obligations » Query 1. To access the Obligations Query screen from the

Participant ID: BROKER TEST ACCOUNT [9301 | [9301 - BROKERTEST =] ¥ Navigation Toolbar (see Section 2.3), select Trade
" z : Management and Obligations. Then, search for either:

Obligation ID ; Settlemnent Amount e asingle obligation (see Step 2 below) or

T ] e  multiple obligations (see Step 3 below)
Settlernent Date I ..&I CUSIP
2. To search for a single obligation:

Price l :ﬂ I G50 Account L
£ a. Enter the Obligation ID.
Receive / Deliver | ,i Criginatar . (Note: All other fields will be disabled.)
- : b.  Then, click on the Submit button for results (see
Settlernent Par I _,?-J | Clearing Bank Section 9.2).

3 Status ¥ [ [V ALL ] Pending Clearance ¥ Buy-In 3.

To search for multiple obligations that satisfy the
Cleared V¥ Fail selected search criteria:

Paired OF [ clearance Cancel a. Leave the Obligation ID field blank.
s b.  Complete the following mandatory fields:

<<

. Status - Select either “All” or one or more of
the available options.

e  Participant ID - There is no need to complete
this information. The system automatically

Figure 9-1: Obligations Query Screen defaults to your Participant ID based on your

user profile.

c. The remaining search fields are optional, which
allows you to define the search as specifically or

The Obligations Query screen includes a number of Dropdown boxes that offer multiple selections. To broadly as you desire.

make a selection, click on the down arrow and highlight the desired item, or type the first letter of the d.

selection in the desired field (e.g., to select a Clearing Bank, type the letter “b” for BONY or “c” for CHASE).

(| Back | Submit ||

When you are done selecting/entering the search
criteria, click on the Submit button for the results
(see Section 9.2).

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the next page.
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The following table explains how to read/use the Obligations Query screen (see Figure 9-1). The fields/items described in the table below are organized in the same order as they appear on the screen
(i.e., moving from top to bottom and left to right within each section).

OBLIGATIONS QUERY SCREEN

Field/ltem Name

Participant ID

Instructions/Descriptions

The system automatically defaults to your 4-digit GSD Participant ID and short name, based on your user profile..

Obligation ID

Enter the Obligation ID number of the desired Obligation item. Maximum of 11 characters.

Settlement Date

Specify the settlement date of the desired Obligation(s).

Price Operator

Select one of the following comparison operators for the Price field: =, <>, <, <=, >, >=.

Price

Enter the Contract Market Price of the desired Obligation(s). Use the format: 999.999999999.

Receive/Deliver

Select one of the following Receive or Deliver transaction types:

e DLV = Deliver e RCV = Receive
e  DLVH = Delivery Held e  RCVF = Receive Failed
e  DLVF = Delivery Failed e RCVH = Receive Held

Settlement Par Operator

Select one of the following comparison operators for the Settlement Par field: =, <>, <, <=, >, >=,

Settlement Par

Enter the Settlement Par value for the desired Obligation(s). Use the format 99999999999.99 or ###mm.

Settlement Amount Operator

Select one of the following comparison operators for the Settlement Amount field: =, <>, <, <=, >, >=.

Settlement Amount

Enter the Settlement Amount of the desired Obligation(s). Use the format 99999999999.99 or ###mm.

CusIpP Enter the 9-character CUSIP of the desired Obligation(s). (If you use a partial CUSIP, use the asterisk (*) as a wildcard.)
GSD Acct Click on the dropdown box to select one of the internal GSD accounts.
Originator Select the Caller of the desired Obligation(s). Choose one of the following selections:

. SUBS = Originated by Substitution
. CLRI = Originated by Admin
. NET = Originated by Netting

Clearing Bank

Select the Clearing Bank for where the Obligation(s) is to be settled. Choose either BONY or Chase.

Status

The State of the desired Obligation(s). .Choose one or more of the following selections:

o Al . Matured Security
e  Pending Clearance e  Buy-In

e Cleared . Fail

. Paired Off . Clearance Cancel
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9.2. Obligations Query Results Screen

ut || Logaff

Tip: If your search generates multiple CUSIPs, you
can narrow your search further by entering a specific
CUSIP. Then, click on the Refresh button to submit.

A Obligations » Grand Totals 03:0¢ ’

Participant ID: BROKER TEST ACCOUNT [8301 | [9301 - BROKERTEST =] ¥ cusIp: I |

Items Par Anount

Z 251,622,600 $330,380,367,98 The Obligations Query Results screen (Figure 9-2) is a list of
3 104,992,000 $103,904,193,93 all outstanding obligations (as of the previous day’s close of
business) based on the search criteria entered in the
Obligations Query screen (see Section 9.1).

Obligations » RECEIVE The search results are displayed in three separate grids,
Setement showing the following information:

Par Amount Driginator
Date Par Amount DHginator

Obligation ID G5D Acct CUsSTP . . . X
a. Grand totals for all Receive and Deliver Obligations

FO01643-8915 2399 912810FES | 09/16/2008 : 1,603,600 2,049,991.87 (displaying the number of Items, Par, and Amount).
b. A summary of all Receive (Short) Obligations
A summary of all Deliver (Long) Obligations.

F01e45-8915 9339 912810FB2 | 09/16/2008 . 50,000,000 £3,918.429,35

F01647-8913 212210FBR2 | 09/16/2008 . 50,000,000 £3,912,429,35

To view additional detail regarding a selected Obligation
item, click on the magnifying glass icon next to it to open the
Obligations Detail View (see Section 9.3).

}B\ ] 91Z210FBE2 | 09/16/2008 . 50,000,000 £3,918,429,35

. . o . ™ S/16/2008 3 50,000,000 68,276,5643.55
To view additional detail regarding a specific nil

obligation, select the magnifying glass icon to  [sf1&/z008 5 50,000,000 68,276,643,55
open the Obligations Detail view.

For additional instructions and field descriptions regarding

5/16/2008 : AR sl this screen, please refer to the table starting on the next
page.
Obligations » DELIVER
5 = Setement = SRk
Obligation ID GS5D Acckt ﬁ Price Amount Originator
712404-8915 9399 313385HQE |(09/16/2008 | 98.13000| 50,000,000( 49,065,000 |MET
712406-8915 9399 313385HGE |(09/16/2008 | 98.13000| 50,000,000 49,065,000 |MET
712408-8915 9399 912810PUE |09/16/2008 | 113.96100| 4,993,000( 5,774,193,93 |MET
Figure 9-2: Obligations Query Results Screen
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The following table explains how to read/use the Obligations Query Results screen (see Figure 9-2). The fields/items described in the table below are organized in the same order as they appear on
the screen (i.e., moving from top to bottom and left to right within each section).

OBLIGATIONS QUERY RESULTS SCREEN

Field/ltem Name Instructions/Descriptions

GRAND TOTALS
Time The current time.
Participant ID* The system automatically defaults to your 4-digit GSD Participant ID and short name.
CusIP If your search results generate multiple CUSIPs, you can narrow your search further by entering the specific CUSIP number (9-characters long) of the
obligation. (If you use a partial CUSIP, use the asterisk (*) as a wildcard.) Then select the Refresh button.
Receive Displays the Total Items, Total Par, and Total Amount for all Receive (Short) Obligations.
Deliver Displays the Total Items, Total Par, and Total Amount for all Deliver (Long) Obligations.
RECEIVE OBLIGATIONS Displays the Receive Obligations that fit the search criteria that you submitted.
View Detail To view additional details regarding a specific obligation, select the “magnifying glass” icon next to the selected Obligation item.
@ Note: Once an obligation is selected, the entire row is underlined, making it easier to identify which record is currently being viewed.
Obligation ID The GSD assigned Obligation Reference Number of the selected obligation.
Part ID The 4-digit GSD Participant ID.
GSD Acct The 4-digit internal GSD account number.
CusIP The 9-character CUSIP of the obligation.
Settlement Date The business (settlement) date of when the obligation is due to be cleared.
Price The GSD system price.
Par The Settlement Par value of the obligation.
Amount The Settlement Amount of the obligation.
Originator Indicates the Caller of the Obligation item, which may be any of the following:
. SUBS = Originated by Substitution
. CLRI = Originated by Admin
. NET = Originated by Netting
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OBLIGATIONS QUERY RESULTS SCREEN

Field/ltem Name Instructions/Descriptions

Status The State or existing Status Code of the Obligation, which may be any one of the following:
. Bl = Buy-In

. CC = Clearance Canceled

. CL = Cleared

. FD = Fail Processed

. MD = Matured Security

. PC = Pending Clearance

. PO = Paired Off

Note: If you mouse over the status code, a tool tip of the entire status description appears.

DELIVER OBLIGATIONS Displays the Deliver Obligations that fit the search criteria that you submitted.

This section is structured the same as the Receive Obligations (see above descriptions)..
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9.3. Obligations Detail View

DID: 701647-8915 » Detail View

= | X

Participant ID: 9301 | Status: CL

Participant Mame

IBROKER TEET ACCOUNT

Par

I 50,000,000

Receive / Deliver

R.CY

Arnount

I £3,918,425.35

CUSIP [rrze1ares | Settlamant Date [03/167za08 |
Security Description I6.i25 BOMD 11/15/27 Price 125,773
Contra ID I_ Originataor INET—
Contra Marne IGO\:‘T. SECURITIES CLEARIMG CORP |C|earing Bank IJI’«‘MCHASE

The Obligations Detail View (Figure 9-3) contains additional details

pertaining to the selected Obligation ID (OID). It is accessed by clicking on
the magnifying glass icon for the desired item on the Obligations Query

Results screen (see Section 9.2).

For additional instructions and field descriptions regarding this screen,

please refer to the table below.

Figure 9-3: Obligations Detail View

The following table explains how to read the Obligations Detail screen.

OBLIGATIONS DETAIL VIEW

Field/ltem Name Instructions/Descriptions

OID The GSD assigned Obligation Reference Number of the selected obligation.

Participant ID Your 4-Digit GSD Participant ID.

Status The state or existing Status code of the selected obligation. One of the following codes will may appear:

. Bl = Buy-In

. CC = Clearance Canceled
. CL = Cleared

. FD = Fail Processed

. MD = Matured Security

. PC = Pending Clearance
. PO = Paired Off

Participant Name The full name of the Participant ID pertaining to the selected Obligation item.

Receive/Deliver Indicates whether the selected Obligation item is a Receive or Deliver transaction. Value can be any of the following DLV, DLVF, DLVH, RCV, RCVF, or RCVH.

CusIP The 9-character CUSIP of the selected Obligation item.

Security Description

The full security description of the CUSIP selected.
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OBLIGATIONS DETAIL VIEW

Field/ltem Name
Contra ID

Instructions/Descriptions

The 4 digit GSD Participant ID of the contraparty to the selected Obligation item (always GSCC).

Contra Name

The full name of contraparty to the selected Obligation item.

Par

The Settlement Par of the selected Obligation item.

Amount

The Settlement Amount of the selected Obligation item.

Settlement Date

The Settlement Date of the selected Obligation item.

Price

The GSD System price of the selected Obligation item.

Originator

The Originator of the selected Obligation item, which can be any of the following selections:
. SUBS = Originated by Substitution

. CLRI = Originated by Admin

. NET = Originated by Netting

Clearing Bank

The bank where the Obligation will settle. Currently, only BONY and CHASE are used by GSD as clearing banks.
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10. RTTM REJECTS SUMMARY SCREEN

shout || Logoff The RTTM Rejects Summary screen lists all trades that

FTETE—— Hicin oo adiainioieation mibe Hduue frahin [ete ] have been rejected by the GSD RTTM WFE system for

the current business date. From this screen, you can:

1. Determine why a trade was rejected by referring to
the Reject Reason column.

RTTM Rejects » Business Date

2. Access the Trade Detail screen by clicking on the

. magnifying glass icon next to the desired item. (See
pa—ﬂﬁpa_"t D Ll Ll B SeaE e =S UL Section 7.3.1 for Cash and Section 7.3.2 for
Repo/Revr trades.)

Participant ID: BROKER TEST ACCOUNT [9201 | [9301 - BROKERTEST =] 2|

9301 50,000,000.00 | 439530kAG3 | 706000 Href Already exists TID

9301 100,000,000.00 | 912828144 | 8001632 CUSIP Mot Found For additional instructions and field descriptions
regarding this screen, please refer to the table below.

9301 50,000,000,00|212795H38 | 3048503 Contra Does Mot Exist

Figure 10-1: RTTM Rejects Screen

The following table explains how to read/use the RTTM Rejects Summary screen (Figure 10-1).

RTTM REJECTS SUMMARY SCREEN

Field/ltem Name Instructions/Descriptions

Business Date The current business date.

\gw Reject Detall Select the “magnifying glass” icon next to the rejected item to view additional details regarding the rejected trade.

Reject ID The system generated Reject ID #.

Participant ID The system automatically defaults to your 4-digit GSD Participant ID and short name, based on your user profile.

Contra ID The 4-digit GSD Participant ID of the contraparty on the rejected trade.

Trans Type The transaction type of a rejected trade, which can be a Buy, Sell, Repo, or Revr.

Par The Par Value of the rejected trade.

CuUsIP The 9-character CUSIP of the rejected trade.

Xref The participant’s reference number of a rejected trade (16-character maximum).

Reject Reason The reason that the trade was not accepted by the GSD RTTM WFE system.
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11. FORWARD STARTING GC (GENERAL COLLATERAL) REPO FUNCTION

11.1. Forward Starting GC Repo Screen & Detail View

shout | Logoff & The Forward Starting GC Repo Summary screen reflects your
i consolidated activity in generic CUSIPs that still require the
allocation of specific CUSIPs for collateral.

SRR e R B s e e i B R Refresh Button 1. To access this screen, select Trade Management and
Forward Starting GC Repo from the Navigation Toolbar.
2a |Forward Starting GC Repo » Grand Totals LIRS (1= 301 || 9301 - BROKERTEST =

2. The Forward Starting GC Repo screen (Figure 11-1) is
divided into two sections:

ContralD: | | =] custe: | i

it U000 a. The top grid contains the grand totals in Par, Start

Start Money $100,000,000.00 Money, and End Money for the trades listed in the

End Money $99,995,286.09 lower portion of the screen.

b.  The bottom grid is a summary of all your activity in
Forward Starting GC Repo trades.

Forward Starting GC Repo » Summary 3. You can narrow your results by gntgrlng information into
one of the following fields and clicking on the Refresh
CUSIP TID oo Par Start Money | End Money |Trade Date | Start Date | End Date button.

. Contra ID

371488AVS | 160982-8930 |REPO |50,000,000|50,000,000,00 49,999,444,44 | 09/30/2008 | 10/15/2008 |10/31/2008 cuSIP
L]

371488AY9 | 160984-8930 | REVR |50,000,000|50,000,000,00 49,399,444,44 | 09/30/2008 | 10/15/2008 |10/31/2008

patl it il e  both Contra ID and the CUSIP.

4.  For additional details, select the magnifying glass icon
next to the desired trade to open the Forward Starting GC
Repo Detail View (Figure 11-2).

To view additionlalldetails regarding a specific item, Figure 11-1: Forward Starting GC Repo Screen
select the magnifying glass icon to open the Forward For additional instructions and field descriptions regarding this
Starting GC Repo Detail View. . P 9 . g

screen, please refer to the table starting on the following page.

B
Forward Starting GC Repo » Det Participant ID: 9301.

Contra ID |9339 Par/ Maoney

CUSIP |3?1488AV9 Fights of Subsitution
TID |_16l3984-8930 ] WVariance

Broker Href IMlO3 Frequency

Figure 11-2: Forward Starting GC Repo Detail View
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The following table explains how to read/use the Forward Starting GC Repo screen and the Detail View (Figure 11-1-and Figure 11-2).

FORWARD STARTING GC REPO SCREEN & DETAIL VIEW

Field/ltem Name

Participant ID

Instructions/Descriptions

The system defaults to the user’s 4-digit GSD Participant ID and the name of the account associated with it.

Contra ID

You can view your activity with a different contraparty by entering the new Contra ID or selecting the Contra’s Account Name from the dropdown menu.

CUSIP

If you wish to view your activity for a specific security, enter either:

e the full 9-character CUSIP or
e  apartial CUSIP using the asterisk (*) as the wildcard. (For further detail, see Item #3 in Section 2.2).

Refresh Button

Click this button to refresh the screen when the search criteria or values in the filtered fields change.

Grand Totals

Par

The Total Par of all Forward Starting GC Repo items based on the results of your query.

Start Money

The Total Start Money of all Forward Starting GC Repo items based on the results of your query.

End Money The Total End Money of all Forward Starting GC Repo items based on the results of your query.

Summary

View Detail @ To view additional dgtails regarding the_ selecte_d trade, _select the_ “m_agnifying gl_ass” _icon I(_)cated to the left of the tr_ade.‘
Note: Once a trade is selected, the entire row is underlined, making it easier to identify which record is currently being viewed.

Part ID The 4-digit GSD Participant ID.

Contra ID The 4-digit GSD Participant ID of the Contraparty.

CusIP The 9-character CUSIP of the security associated with the selected trade.

TID The GSD assigned Transaction Reference Number of the selected trade.

Trade Type The Transaction Type of the selected trade. Can be either Repo or Revr.

Par The Par value of the selected trade.

Start Money

The Start Money of the selected trade.

End Money The End Money of the selected trade.

Trade Date The date the trade was executed.

Start Date The date the forward trade is to start.

End Date The date the forward trade is to end (settlement date).

Xref The participant’s Transaction Reference Number of the selected trade. Format = 16-character maximum, alphanumeric.
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Field/ltem Name

Rate

FORWARD STARTING GC REPO SCREEN & DETAIL VIEW

Instructions/Descriptions

The Repo or Reverse Rate of the selected trade.

Trade State

The status of the selected trade is indicated only in the Forward Starting GC Repo Screen. The reflected status can be any of the following:

. CMP (Compared) — Assigned to compared trades, where the trade was matched against another trade either through an offsetting bilateral trade type or
a locked-in trade submission. (Compared trades cannot be unilaterally cancelled; both sides must submit a cancellation request.)

. CPS (Compared Pending Settlement) — Assigned to compared trades, where the settlement date is greater than the current date.

. CPN (Compared Pending Novation) — Used for Forward Starting Repo trades. Assigned to compared trades, where the start leg date is greater than the
current date.

Trade Detail View

This is window provides additional data regarding the selected transaction. To access this view, click on the magnifying icon (located to the left of
the selected trade) in the Summary screen.

Participant ID

The 4-digit GSD Participant ID.

Contra ID The 4-digit GSD Participant ID of the Contraparty.
CusIP The 9-character CUSIP of the security associated with the selected trade.
TID The GSD assigned Transaction Reference Number of the selected trade.

Broker Xref

Thel6-digit Broker assigned Transaction Reference Number of the selected trade.

Par/Money

The Par/Money fill value of the selected trade. (Select either P or M.)

Rights of Substitution

The number of times that the collateral may be substituted over the life of the Repo trade.

Variance

For subsequent substitutions, the percentage of variance from the initial value.

Frequency

The number of times that the collateral may be substituted during the term of the Forward Starting GC Repo. Can be either 2M (twice per month) or 3M (three
times per month).
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11.2. Forward Starting GC Repo Advisories Screen & Detail View

[
HLS|

About | Logoff | &

The Forward Starting GC Repo Advisories Summary screen
reflects your starting Repo and Reverse transactions in which
you are the Contra side to the transaction.

1. To access this screen, select Trade Management and
Forward Starting GC Repo (Advisories) from the
2a Forward Starting GC Repo Advisories » Grand Tatals (oS (Pl 9350 || 9350 - DEALERBTES v Navigation Toolbar.

Participant ID: | | =l custe: | | 2. The Forward Starting GC Repo Advisories screen (Figure
11-3) is divided into two sections:

Far 50,000,000

a. The top grid contains the grand totals in Par, Start

Beatiane $50,000,000.00 Money, and End Money for the Advisories listed in

End Maney $50,052,082,33 the lower portion of the screen.

b.  The bottom grid is a summary of all your activity in
Forward Starting GC Repo Advisories.

3. You can narrow your results by entering information into
one of the following fields and clicking on the Refresh
button.

2 Forward Starting GC Repo Advisories » Summary

. Participant ID
e CUSIP
e  both Participant ID and the CUSIP.

4.  For additional details, select the magnifying glass icon
next to the desired trade to open the Forward Starting GC

To view additional details regarding a specific item, Figure 11-3: Forward Starting GC Repo Advisories Screen Repo Advisories Detail View (Figure 11-4).
select the magnifying glass icon to open the Forward
Starting GC Repo Advisories Detail View. For additional instructions and field descriptions regarding this

screen, please refer to the table starting on the following page.

2 | ]
Forward Starting GC Repo Advisories » Detail View Contra ID: 9380

Participant ID |9376 | Par/ Money

CUSIP |3?1488A\u’9 | Rights of Subsitution
TID |155002-8AD? WVariance

Broker Href l | Frequency

Figure 11-4: Forward Starting GC Repo Advisories Detail View
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The following table explains how to read/use the Forward Starting GC Repo Advisories screen and the Detail View (Figure 11-3 and Figure 11-4).

FORWARD STARTING GC REPO ADVISORIES SCREEN & DETAIL VIEW

Field/ltem Name

Contra ID

Instructions/Descriptions

The system defaults to the user’s 4-digit GSD Participant ID and the name of the account associated with it.

Participant ID

You can view your activity with a different Participant by entering the new Participant ID or selecting the Account Name from the dropdown menu.

CUsSIP

If you wish to view your activity for a specific security, enter either:

e the full 9-character CUSIP or
. a partial CUSIP using the asterisk (*) as the wildcard. (For further detail, see ltem #3 in Section 2.2).

Refresh Button

Click this button to refresh the screen when the search criteria or values in the filtered fields change.

Grand Totals

Par

The Total Par of all Forward Starting GC Repo Advisories based on the results of your query.

Start Money

The Total Start Money of all Forward Starting GC Repo Advisories based on the results of your query.

End Money The Total End Money of all Forward Starting GC Repo Advisories based on the results of your query.
Summary
View Detail @ To view additional d(_etails regarding the_ selectgd trade, _select the_ “m_agnifying gl_ass” _icon I(_)cated to the left of the tr_ade._ _ _
Note: Once a trade is selected, the entire row is underlined, making it easier to identify which record is currently being viewed in the detail pane below.
Contra ID The 4-digit GSD Participant ID of the Contraparty based on the user.
Part ID The 4-digit GSD Participant ID.
CUsSIP The 9-character CUSIP of the security associated with the selected trade.
TID The GSD assigned Transaction Reference Number of the selected trade.
Trade Type The Transaction Type of the selected trade. Can be either Repo or Revr.
Par The Par value of the selected trade.

Start Money

The Start Money of the selected trade.

End Money The End Money of the selected trade.

Trade Date The date the trade was executed.

Start Date The date the forward trade is to start.

End Date The date the forward trade is to end (settlement date).

Xref The participant’s Transaction Reference Number of the selected trade. Format = 16-character maximum, alphanumeric.
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Field/ltem Name

Rate

FORWARD STARTING GC REPO ADVISORIES SCREEN & DETAIL VIEW

Instructions/Descriptions

The Repo or Reverse Rate of the selected trade.

Trade Detail View

This is window provides additional data regarding the selected transaction. To access this view, click on the magnifying icon (located to the
left of the selected trade) in the Summary screen.

Contra ID

Your 4-digit GSD Participant ID as the contraparty.

Participant ID

The 4-digit GSD Participant ID.

CUSIP The 9-character CUSIP of the security associated with the selected trade.

TID The GSD assigned Transaction Reference Number of the selected trade.

Broker Xref Thel6-digit Broker assigned Transaction Reference Number of the selected trade.
Par / Money The Par/Money fill value of the selected trade. Select either P or M.

Rights of Subs

The number of times that the collateral may be substituted over the life of the Repo trade.

Variance

For subsequent substitutions, the percentage of variance from the initial value.

Frequency

The number of times that the collateral may be substituted during the term of the Forward Starting GC Repo. Can be either 2M (twice per month) or
3M (three times per month).
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12. REPORT CENTER FUNCTION

1 The Report Center function allows you to access all
Report Centar A E e e han e e current and historical reports that you have been
™ : g authorized to view.
e  Reports are available indefinitely, and can be
accessed 24/7.
e  They are in portable document format (PDF)

e  They can be easily viewed, printed, or
downloaded to your PC or to your firm’s

CURRENT DAY

TOTALS

Statistics [5301/[s201 - erokerTesT[E] [2] ~ Trade Date: 10/28/2008 server.
BRORERTEST-ACCOUNT. Bl 1. To access these reports, select Report Center from
all_\f Comments ) he Navigation Toolb Fi 191
| There were no Caily Comments found [ the Navigation Too ar( Igure i )
Type Items Par Dollars for the selected Trade Date, . .
2. From the Report Center Main Menu page (Figure
Submitted 156,793 2,558,305,975,400 2,675,061,274,077.32 12-2), select a product to view a list of available
Figure 12-1: Selecting Report Center Using the Navigation Toolbar reports.
(Continued on the following page.)
Report Center / Main Menu

The FICT Report Center enables participants to access current and historical reports, hoth intraday and end-ofday, using a standard web browser. Reports can
bie viewed on-line andfor printed to & local printer once generated.

Billin

GCF
s (O
DVP Comtnan

Clearing Fund

"= " = =
=

Figure 12-2: Report Center Main Menu
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Select a Participant;

I 9301- BROKERTEST = l

GOV Report Center / 10-28-2008 DVP Reports for 9301

The FICC Report Center enables participants to access current and historical reports, bath intraday and end-of-day, using a standard web browser. Reports can be
viewed on-line and/or printed to a local printer once generated.

Comparison
8] Farward Starting GC Repo 20081028 10292008.PDF
8| Forward Starting GC Repo Excel 20081028 10292008.7LD

[« remmieve | |
60 TOLATEST |

¢ Previous Page
& Main Meny

¢ Log Off

L
Navigation Features |

Enter a Date: el

At PanSubmmsmnRegun C D 20081028 10292008 PDF
[E PartsubmissionReport R D 20081028 10292008.PDF

[ 1072812008

PanicinantUnallncatedSuhstitutinns 20081028 10292008 PDF

allreiects. 1505:1

amount difierence 15071
o achivite for this report

compared trades.1508:1
custarner divt req.1516:1

Netting
allrejects net1202:1

clearance recan.1209:1

clearnce difference.1203:1
Mo activity for this raport

coupon paid 12071
Mo activity for this report

custumer divr reg net1213:1
Mo activity for this report

B forward mark1210:1
[ funds settlementt221:1
[ itk to rmarket 1206:1

ftg e IHtD il Mo achivity for this report

B fed reconciliation.1515:1 :

P —— tiscellaneous.1 2051
i Mo achivite for this ranod

Figure 12-3: Report Center Page

Tips

e  To print the displayed report, use your browser's Print function.

e  To download the displayed report to your PC, go to the Toolbar in your browser window and select File and Save. (You will be
prompted to save a copy of the report under a different filename.) Remember to use the correct file extension of the Application
you plan to use for viewing the downloaded report.

(Continued from the previous page.)

3. The Report Center page (Figure 12-3) is
divided into three sections:

a. The Search Feature for historical
reports is displayed on the left side of
the screen.

b.  The list of available reports is displayed
on the right side of the screen.

c. The navigational features are located
below the Search function.

To View a Report —

On the right side of the screen (see item labeled
3b), click on the desired report name to open it in
your browser’s window.

To View Historical Reports (from an earlier
date) —

Use the Search feature located on the left side of
the screen (see item labeled 3a).

e  Enter the desired business date, using the
format mm/dd/ccyy.

. Next, select either:
e the RETRIEVE button to view reports
for the desired date or
. the «Back or »wForward button to
retrieve reports one day prior or after
the displayed date.

o  Alist of historical reports for the selected
date will appear on the right side of the
screen (see item labeled 3b).

. Click on the report you wish to view.

Navigational Features —

To return to the Previous Page, Main Menu, or to
Log Off the application, select the appropriate link
in the lower left corner of the Report Center
screen (see item labeled 3c).

For additional instructions and field descriptions
regarding this screen, please refer to the table on
the following page.
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REPORT CENTER

Field/ltem Name

Select a Participant

Instructions/Descriptions

Based on your user profile, the system defaults to your GSD Participant ID number and name.

SEARCH FEATURE

(See item labeled 3a in Figure 12-3)

Enter a Date

Enter the Report date of the desired report(s).

«

Select this button to change the Report Date field to a previous valid Report Date and to resubmit the query.

Retrieve

Equivalent to a Submit button.

»

Select this button to change the Report Date field to the next valid Report Date and to resubmit the query.

Go To Latest

Select this button to change the Report Date field to the most recent Report Date and to resubmit the query.

LIST OF REPORTS

(See item labeled 3b in Figure 12-3)

Report Headings

. Comparison — Lists all Intraday Reports (status of trades prior to the Netting process)
. Netting — Lists all End-of-Day Reports (status of positions/obligations after the Netting process is run)

Report Name

Click on a Report Name to view the report.

NAVIGATIONAL FEATURES

(See item labeled 3c in Figure 12-3)

Previous Page

Select this button to go to the previously viewed page.

Main Menu

Select this button to return to the Main Menu page

Log Off

Select this button to log off of the system.
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13. BUSINESS ADMINISTRATION FUNCTION

The Business Administration function allows you to access the IONS VMS Sessions and Reference Data regarding Participant, Securities, and Products Information.
NOTE:: When all Participants transition to Trade Entry using the Web, the IONS VMS Sessions will become unavailable.

13.1. IONS VMS Sessions

Shout | Logoff | M This IONS VMS Sessions feature will remain available until

all participants are processing trades via the web.
Business Administration |

To access the IONS VMS Sessions:

I0ONS ¥H5 Sessions

i %: ‘fgﬁ 1. Select Business Administration and IONS VMS
= Sessions from the Navigation Toolbar.

CURRENT DAY PREVIOUSDAY |  HISTORY
ST | Buv/ser + LDII:KEI-]--IN | repo/mevR 2. Click on one of the links on the IONS Terminal
Sessions page to launch a Web Term Session.
Statistics [s201| [9z01 - eROKErTEST =] (2] Trade Date: 10/28/2008 Note: The links displayed this page are dependent
BROKER TEST ACCOUNT upon your authorization to a given product.

Figure 13-1: Selecting the IONS VMS Sessions from the Navigation Toolbar

Terminal Sessions

@ DYP I} GCF Repo

El session 1 = session 1
Bl Session £ =] session £
E] Session 3 E] Session 3
B Session 4 =] Sescion 4

Figure 13-2: Access to the IONS VMS Sessions
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13.2. Reference Data Selection Menu

shout | Logoff | (™ The Reference Data Selection menu is used to
search for specific information contained in the
Participant Master File or the Security Master File.

1

Business Administration
Home GOYVEermmen ites 1. To access the screens for this information,

Reference Data | ~ select Business Administration and Reference

Data from the Navigation Toolbar (Figure 13-3).
Terminal Sessions

2. From the Reference Data dropdown menu, you
E can access one of the following screens:
BDVP 5 GGF Repl. : e Participant Inquiry (see Section 13.2.1)

& Session 1 El Session 1 *  GCF Security Inquiry (This topic is not
E] Session 2 E] Session 2 covered in this User Guide.)

=] Session 3 ] Session 3 e  DVP Security Inqu.lry (see Sect.|0n13.2.2)
. DVP Product Inquiry (see Section 13.2.3)

=] Session 4 & Session 4

Figure 13-3: Accessing Reference Data from the Navigation Toolbar
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13.2.1. Participant Inquiry Function

Account Type: |ALL

[t
4L

ut | Log off | W

BfS Metting

BSfS % Repo MNetting

B/S Cormparison Only

B/S & Repo Comparisan ©nly

IR /376 | 9376 - DEALERATES 3.

Service Eligibility: |ALL El R

Acct
Type

Service

Eligibility

Giddiens Security Settlement
Instructions

XYZ Securities

(8]

B/S & Repo Metting

101 MONTGOMERY STREET | ABA # 021000018
SAN FRANCISCO, CA 94104 | pank OF MEW YORK afc

Test Account

B/S & Repo Metting

55 WATER STREET, 25'" FL | apa # 021000018
NEW YORK, NY 10167 BAME OF MEW YORK afc

Figure 13-4: Participant Management Summary Screen

The Participant Management Summary screen
(Figure 13-4) contains a list of all active GSD
Participants. For each participant, the screen lists
their general account information, which includes
settlement bank instructions, the types of eligible
services, the account type, and their addresses.

1. To access the Participant Management
Summary screen from the Navigation Toolbar,
select Business Administration, Reference Data,
and Participant Inquiry (Figure 13-3).

2. You can narrow your search results by selecting
from one or both of the following dropdown
menus:

a. Account Type and/or
b.  Service Eligibility.
For additional instructions and field descriptions

regarding this screen, please refer to the table
starting on the following page.
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The following table explains how to read/use the Participant Management Summary screen (Figure 13-4).

Reference Data - Participant Management Summary Screen

Field/ltem Name Instructions/Descriptions

Participant ID Specifies your 4-Digit GSD Participant ID and Account Name
Account Type To filter your query results, select one of the following Account Type options from the dropdown menu and click on the Refresh button:
o Al
. Auction
. Broker
. Dealer
. Fed
. GSCC
. Omnibus
Service Eligibility To filter your query results, select one of the following Service Eligibility options from the dropdown menu and click on the Refresh button.
. All

. B/S Netting

. B/S & Repo Netting

e  B/S Comparison Only

. B/S & Repo Comparison Only

Part. ID The 4-digit GSD Participant ID of the selected participant.
Part. Name The Account Name corresponding to the selected GSD Participant ID.
Acct Type Indicates the Account Type of the selected GSD Participant.
Service Eligibility Indicates the Service Eligibility of the selected GSD Participant.
Address The mailing address of the selected GSD Participant.
Security Settlement Instructions Settlement Instructions for the selected GSD Participant.
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13.2.2. DVP Security Inquiry Function

Harfie E TTNEL

2 D¥P Security Mgmt. » Query

Praduct Type = Auction Date (mm/ddfcopy)

About | Logoff _ LT

CUSIP Dated Date [mmydd/ccyy)

Security Shart Narme Izszue Date (rmm/ddfcoyy)

Coupon (%) e Reissue Date [mm/ddfcoyy)

Coupons Per Year Maturity Date (rarm/ddf copy)

Payrent Day | Last Priced Date (rmddd/ccyy)

Coupon Status ‘ield to Price

Current Price ] Metting Eligible

Forward Metting = Priced By

Ayailable for Entry

Figure 13-5: DVP Security Management Query Screen

The DVP Security Management Query screen is used to search
for information on one or more CUSIPs (Securities) based on the
selected search criteria.

1.

For additional instructions and field descriptions regarding this
screen, please refer to the table starting on the following page.

To access the DVP Security Management Query screen
from the Navigation Toolbar, select Business Administration,
Reference Data, and DVP Security Inquiry (Figure 13-3).

In the DVP Security Management Query screen (Figure
13-5), enter as many qualifiers as possible to narrow your
search results.

Tip: For CUSIP searches, you can use the “wildcard
feature” by placing asterisks at the beginning, middle, and/or
end of your entry. (The field will accept 9 or less
characters.) For example:

e If you enter the first character of a CUSIP, followed by
an asterisk, the application will search for any CUSIP
that matches the first character (e.g., If you enter 8%,
only CUSIPs beginning with an eight will appear.)

e If you place an asterisk at the beginning and end of
your entry, the application will search for any CUSIP
that matches the characters between the asterisks,
regardless of the first and last characters

(e.g., *12828BA*).

When you finish entering/selecting the desired search
criteria, click on the Submit button for results.

The DVP Security Inquiry Results Screen opens. (See
Section 13.2.2.1 for further detail.)
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The following table explains how to enter/select information in the DVP Security Management Query screen (Figure 13-5).

Reference Data - DVP Security Management Query Screen

Field/ltem Name

Instructions/Descriptions

This field accepts either the whole CUSIP (9-character maximum) or a partial CUSIP. (If you use a partial CUSIP, use the asterisk (*) as the wildcard.)

Product Type Select one of the following Product Types:
e AGENCY ¢ REPTRD e TBILL e TIPSST
¢ DAGENC e RTRUST ¢ TBOND ¢ TNOTE
e FUNDS e SAGENC e TIPSBD
e NONNET e STRIPS e TIPSNT

CUsSIP Enter the CUSIP for the desired Security search.

Security Short Name

Enter the abbreviated name of the Security that is associated with the CUSIP.

Coupon Operator

Select one of the following comparison operators as it refers to the Coupon field: =, <>, <, <=, >, >=,

Coupon (%)

Enter the coupon rate for the Security. Format = 9.999.

Coupons Per Year

Enter the number of coupons issued per year for the

Security.

Payment Day

Enter the day of the month that the coupon amount is to be paid out.

Coupon Status

Select one of the following coupon statuses for the Security: Real or Assumed.

Current Price Operator

Select one of the following comparison operators as it refers to the Current Price field: =, <>, <, <=, >, >=,

Current Price

Enter the current price for the Security

Forward Netting

Indicate whether the Security is Forward Netting. Enter ‘Y’ for yes and ‘N’ for no.

Available for Entry

Indicate whether the Security is available for entry. Enter ‘Y’ for yes and ‘N’ for no.

Auction Date Operator

Select one of the following comparison operators as it refers to the Auction Date field: =, <>, <, <=, >, >=,

Auction Date

Enter the auction date for the Security. Format = mm/dd/ccyy.

Dated Date Operator

Select one of the following comparison operators as it refers to the Dated Date field: =, <>, <, <=, >, >=.

Dated Date

Enter the date from which the Security begins to accrue interest. Format = mm/dd/ccyy.

Issue Date Operator

Select one of the following comparison operators as it refers to the Issue Date field: =, <>, <, <=, >, >=,

Issue Date

Enter the issue date of the Security. Format = mm/dd/ccyy.

Reissue Date Operator

Select one of the following comparison operators as it refers to the Reissue Date field: =, <>, <, <=, >, >=.

Reissue Date

Enter the reissue date of the Security. Format = mm/dd/ccyy.

Maturity Date Operator

Select one of the following comparison operators as it refers to the Maturity Date field: =, <>, <, <=, >, >=,
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Reference Data - DVP Security Management Query Screen
Field/ltem Name Instructions/Descriptions

Maturity Date Enter the maturity date of the Security. Format = mm/dd/ccyy.
Last Priced Date Operator Select one of the following comparison operators as it refers to the Last Priced Date field: =, <>, <, <=, >, >=.
Last Priced Date Enter the date that the Security was last priced.
Yield to Price Indicate whether the Security is marked as Yield to Price. Enter Y’ for yes and ‘N’ for no.
Netting Eligible Indicate whether the Security can be netted. Enter 'Y’ for yes and ‘N’ for no.
Priced By Select one of the following choices to indicate who priced the Security: Vendor, Average Price, or Default Price.
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13.2.2.1. DVP Security Inquiry Results Screen and the DVP Security Detail View

DY¥P Security Mgmt. *»» Surmmary

CUsIpP Description

Maturity

Last Priced

Cate

Dabe

912795528 (BILL OS/ 27709

og/27 2009

io0/08/z2008

BILL O4,/02/0%9

o4/02/ 2009

io/08/z008

*&&L 11/0&6/08

1170672008

io/08/z008

CUSIP: 912795528 » [

Security Info

0z/12/2009

io/08/z2008

The DVP Security Management Summary screen
(Figure 13-6) displays a list of CUSIPs based on the
search criteria you entered in the DVP Security
Management Query screen (Figure 13-5).

To view additional detail regarding a specific security:

1. Select the magnifying glass icon located to the left
of the desired security description.

2. The Security Detail View screen appears (Figure
13-7).

For additional instructions and field descriptions
regarding this screen, please refer to the table starting
on the following page.

Note: The consolidated security master report
(GSDWFESecurity) is created daily and can be
accessed via the Report Center (Figure 12-2) by
selecting the DVP Common link.

|‘r528 |

Security Short Marmne

“ield to Price

Security Description IBILL os/27/09

Forward Metting

Product Type [reicc |

Metting Eligible

Auailable for Entry

Coupon | 0.0
[~

Coupon Status

CPI Index

Date Info

Maturity Date

|08f27f2009_'

Issue Date

IDS.-"28.-"2DDS_'

Awction Date

IDEH.I"?E-:I"QDDE!

FReizsue Date

Dated Date [aerzarzons |

Criginal Setup Date

[osrzzizo0s |

Pricing

Current Price

Prewvious Price

98,958

Priced By

Lazt Priced Date

[1orosrzo0s ]

Denomination

Minimurm

Crivisor

256 |

Multiple

Auckion Size

[ =00.000,000

Interest Accrual Info

Coupons Par Year

Days in Month

Payment Day

Cays in Year

]
oo ]

First Coupon Payment

Last Coupon Payment

Figure 13-7: DVP Security Detail View

| f
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The following table explains how to read/use the DVP Security Management Summary screen and DVP Security Detail View (Figure 13-6 and Figure 13-7).
Reference Data - DVP Security Management Summary Screen and the DVP Security Detail View

Field/ltem Name Instructions/Descriptions

DVP SECURITY MANAGEMENT SUMMARY

Timestamp The exact time the screen was refreshed.
Reference Button Select this button to update the contents of the screen.
)
View Detail Icon Click on this icon to view all details of the selected Security.
P
CUsIP The 9-character CUSIP for the selected Security.
Description The full detailed description of the selected Security.
Coupon The coupon rate of the selected Security.
Maturity Date The maturity date of the selected Security.
Last Priced Date The date that the selected Security was last priced.
Last Price The latest price of the selected Security.
Netting Eligible Indicates whether the selected Security is eligible for netting. ‘Y’ for yes and ‘N’ for no.
DVP SECURITY DETAIL VIEW This screen depicts all of the underlying field attributes of the selected CUSIP. To access this view, select the magnifying glass icon (located to the

left of the selected DVP Security).

Security Info

Security Short Name The abbreviated name of the selected Security.
Security Description The full name of the selected Security.
Product Type Indicates the Product Type of the selected Security, which can be any of the following:
¢ AGENCY ¢ REPTRD e TBILL e TIPSST
e DAGENC ¢ RTRUST e TBOND e TNOTE
e FUNDS e SAGENC e TIPSBD
e NONNET e STRIPS e TIPSNT
Coupon The coupon rate of the selected Security.
Coupon Status Indicates the coupon status of the selected Security. Can be ‘R’ for Real or ‘A’ for Assumed.
Yield to Price Indicates whether the selected Security is marked as Yield to Price. Can be either Y’ for yes or ‘N’ for no.
Forward Netting Indicates whether the trades scheduled for settlement in the future for the selected Security will be eligible for netting. Can be either ‘Y’ for yes or ‘N’
4_gsd_rttm_wfe_ug_v3.0_final_123108.doc Page 106

111



Fixed Income
Clearing Corporation

RTTM WFE for GSD
User Guide (v3.0)

Field/ltem Name

Reference Data - DVP Security Management Summary Screen and the DVP Security Detail View

Instructions/Descriptions
for no.

Netting Eligible

Indicates whether the selected Security is eligible for netting. ‘Can be either Y’ for yes and ‘N’ for no.

Available for Entry

Indicates if security can be traded. Can be either Y’ for yes or ‘N’ for no.

CPI Index

Indicates if the Security is CPI Indexed (rate calculated from Consumer Price Index.). Can be either ‘Y’ for yes or ‘N’ for no.

Date Info

Maturity Date

The maturity date of the selected Security.

Auction Date

The auction date of the selected Security.

Dated Date

The initial date of the selected Security.

Issue Date

The issue date of the selected Security.

Reissue Date

The re-issue date of the selected Security.

Original Setup Date

The into-service date of the selected Security.

Pricing

Current Price

Indicates the current price of the selected Security.

Priced By

Indicates who priced the selected Security. Can be any of the following: Vendor, Avg. Price or Default Price.

Previous Price

Indicates the previous price of the selected Security.

Last Priced Date

Indicates the date that the selected Security was last priced.

Denomination

Minimum The minimum denomination par for the selected Security.
Multiple The multiple denomination par for the selected Security.
Divisor The default divisor of the selected Security.

Auction Size The auction size of the selected Security.

Interest Accrual Info

Coupons Per Year

The number of coupons that are issued per year for the selected Security

Payment Day

The day and the month that the coupon is paid.

First Coupon Payment

The date of the first coupon payment of the selected Security.
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Reference Data - DVP Security Management Summary Screen and the DVP Security Detail View

Instructions/Descriptions

Field/ltem Name

Days In Month The number of days in the relevant month.
Values can be either 30 or ACT (ACT = Actual = e.g., 31 for May and 30 for April).

Days In Year The number of days in the relevant Year.
Values can be either 360, 365, or ACT (where ACT = Actual = 365 or 366, depending on the year).

Last Coupon Payment The date of the last coupon payment of the selected Security.
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13.2.3. DVP Product Inquiry Function

The DVP Product Management Summary screen
(Figure 13-8) is used to display a list of all GSD
DVP product types (organized in alphabetical
order).

1. To access this screen from the Navigation
DascHption Primary secondary Awg Price Primary Price Toolbar, select Business Administration,

Yendor Yendor- Tolerance Tolerance

Reference Data, and DVP Product Inquiry

el oy from the dropdown menu (Figure 13-3).

STREET =1 1.5

DISCOUNTED ASEMCYS STREET S = e

2. To view additional data regarding a specific
product, select the magnifying glass (located
to the left of the desired product) to open its
Detail View (Figure 13-9).

FUMD S SE LEMEMT u} .0

SECURITIES MOT ME IMG ELIGIBL

GEMERIC SOWERMMENT FORWARLD STREET

REFUMDIMNG CORPORATION STREET

SUBCRDOIMNATED FEDERAL AGEMNCY STREET

For additional instructions and field descriptions
regarding this screen, please refer to the table
STREET : : starting on the following page.

STREET

AR R AR - NE
B kel oho, (el O (R

STRIPS \IQTREASUR'Y STRIPS

\QEASLIRY BILL
wRY B O MDD
\(. IND. BOMDS

TIPSMT \ND. MOTES STREET

STREET

T

bl

T

STREET

TIPSST STRIPS STREET

THOTE STREET

Product: FUNDS » Dete

Product Class ICAS_H__ | Max Lock-In

Product Description IF_U_NDS__SE'I—!'I__EMEN_T Coupons Per Year

Default Pricing Methaod | Days in Manth

ield Canvert | Days in Year

Repo In Met | ECOM Special

Met Settle Primary Wendor

Max Delivery Size 100,000,000,00] Secondary Wendar

Max Trade Size I 50,000,000,00; Auverage Price Talerance
Fed Delivery Size I 290,000,000.00 Primary Price Tolerance

Figure 13-9: DVP Product Detail View
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The following table explains how to read/use the DVP Product Management Summary screen and the DVP Product Detail View (Figure 13-8 and Figure 13-9).

Field/ltem Name

DVP PRODUCT MANAGEMENT SUMMARY

Reference Data - DVP Product Management Summary Screen & DVP Product Detail View

Instructions/Descriptions

Timestamp

The exact time the query was executed.

Refresh Button

Click on this button to resubmit/update the query.

View Detail Icon @

Click on the magnifying glass icon to open the Product Detail View of the selected GSD product.

Type Indicates the Product Type of the selected GSD product:
e AGENCY e REPTRD e TBILL e TIPSST
¢ DAGENC ¢ RTRUST e TBOND e TNOTE
e FUNDS e SAGENC e TIPSBD
e NONNET e STRIPS e TIPSNT

Description The description of the selected GSD product Type.

Default Pricing Method

The default price type of the selected GSD product.

Primary Vendor

The primary vendor of the selected GSD product.

Secondary Vendor

The secondary vendor of the selected GSD product.

Average Price Tolerance

The average price tolerance for the selected GSD product.

Primary Price Tolerance

The prime price tolerance for the selected GSD product.

DVP PRODUCT DETAIL VIEW

This screen depicts all of the details of the selected DVP Product. To access this view, select the magnifying glass icon (located to the left of the
selected DVP Product) in the Summary screen (Figure 13-8).

Product Class

The class type of the selected GSD product.

Product Description

The description of the selected GSD product.

Default Pricing Method

The default price type of the selected GSD product.

Yield Convert

Indicates whether the yield is converted on the selected GSD product. Can be either ‘Y’ for yes or ‘N’ for no.

Repo In Net

Indicates if the selected GSD product is a Repo in Net. Can be either *Y’ for yes or ‘N’ for no.

Net Settle

Indicates if the selected GSD product is netted for settlement. Can be either ‘Y’ for yes or ‘N’ for no.

Max Delivery Size

The maximum delivery size for the selected GSD product.

Max Trade Size

The maximum trade size for the selected GSD product.
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Reference Data - DVP Product Management Summary Screen & DVP Product Detail View

Field/ltem Name Instructions/Descriptions

Fed Delivery Size The fed delivery size for the selected GSD product.

Max Lock-In The maximum lock-in size for the selected GSD product.

Coupons Per Year The number of coupons that can be issued per year for the selected GSD product.

Days In Month The number of days in the relevant month.

Days In Year The number of days in the relevant year.

EOM Special Indicates if the selected GSD product is an end of month special.

Primary Vendor The primary vendor for the selected GSD product.

Secondary Vendor The secondary vendor for the selected GSD product.

Average Price Tolerance The average price tolerance for the selected GSD product.

Primary Price Tolerance The prime price tolerance for the selected GSD product.
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14. SIiTE ADMINISTRATION FUNCTION

Logoft . All GSD RTTM WFE users can access the Change
| & Password function to change their own individual
| Site Administration I | password (e.g., the very first time they log into the

application or after their password is reset).

User Security

1. To access this screen from the Navigation
Toolbar, select Site Administration, User

CURRENT DAY PREVIOUSDAY |  HISTORY thange Password Security, and Change Password from the

SR o dropdown menu.
TOTALS . /SELL + LOCKED-IN | REPO/REYR

2. The Change Password screen opens. Update

the required fields (*) and press the Submit
Statistics [+a20 [9380 - pealereTes ] (2]  Trade Date: 10/28/2008 bution. andp

DEALER. B TEST ACCOUNT

Note: If you are the designated Remote Access
Coordinator for the GSD RTTM WFE application, you
are also responsible for providing initial access and
privileges for all users in your firm who require access
to this application. For further detail, please read the
“Remote Access Coordinator User Guide for GSD
RTTM WFE”. For a copy, please contact your DTCC
Relationship Manager.

Figure 14-1: Accessing the Change Password Screen

Haome

Change Password

|disz=o@ficc.com

0Old Password

New Password

Confirm New Password

Figure 14-2: Change Password Screen
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15. HEeLP FUNCTION

Logoff | /.

Home

CURRENT DAY PREYIOUS DAY [ HISTORY

TOTALS |  BUY/SELL + LOCKED-IN | BEPO,/RE¥R

[a7e [3276 - peateraTes o] (2] Trade Date: 10/28/2008
DEALER A TEST ACCOUMNT

Statistics

Figure 15-1: Help Function

The GSD RTTM WFE Help function (located on the
last tab of the Navigation Toolbar) provides users
with additional assistance. It consists of the following
support items:

e  Simulations — These training modules
demonstrate the basic features and common
processes of the trade entry, queries, and the
substitution process. (They are available 24/7.)

. User Guide — This is an electronic version of
this User Guide and can be accessed anytime.

. Contact Us — When this link is selected, the
system automatically opens an email addressed
to FICC's GSD RTTM WFE Support group.
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Appendix A: Advanced Query Function

This document contains the following sections:

1. ST (=T T o)1= PSSO 2
2. [ [T (oS NV =T Vo BT o0 1A= WAL=V O U =T oSSR 3
3. How to Apply/Modify/Delete Saved Queries (USING the QUETY IMBNAGET) ........iiiiiiiiiiieie ettt ettt ettt b et et st e bt e she e ea bt e sae e e et e e st ea b e e ke e ea st oo b et ea e e ek et oa b e e bt e e hs e e eb et eh et et e e ea bt et e e e he e e ebeenbneenteenaneenreenee 7
4. How to Save a New Column Set (USING the COIUMN SEIECTOI BUITON) ........uiiiiiiieiiiiiie ettt ettt ettt ettt e e e bt e e aabee e e asbeeeaasbe e e aas s e e e b s e e e aat e e a4 aae e e 24k e e a2 n ke e e 4a ke e a2 4H b e e 22 aE b e e e Hab b e a2 ehb e e e e abs e e e ambe e e s beeeeanbeeeennbeaeseeaan 8
5. How to Apply/Modify/Delete Saved Column Sets (USING the COIUMN IMBNAGET) ........ciiitiieiiiie ettt ettt et ee ettt e e sttt e e ateee e e beeeaaaeeeaaae e e e aabe e e o sbeeeaabee a2k be e e oasbe a4 1a ks e a2 b be a4 aa b s e e e eab e e e e mbeeeeanbeeeannbeeeanbeeeeanbeaeaas 12
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The following Advanced Query functions were added to all RTTM WFE applications:

. Save Query function - Used to save frequently used search parameters (i.e., queries) and to define how the results to these queries should be displayed
(i.e., which column sets should be displayed and in what order).

e  Save Column Sets function - Used to save Column Sets independent of Saved Queries.
e  Accessing Saved Queries and / or Column Sets — Used to Apply, Modify or Delete Saved Queries.

This document explains how to use these functions.

1. SCREEN OBJECTS

The Advanced Query features are located on the Trade Search Engine screen (Figure 1).

Shout | Loooff |

EE EEni r[ :
D¥P Trade » ! Business Date: 10/ = ANl
Saved Queries [ F;]‘( 1 m‘ Saved Column Sets [ [ ] m‘
Participant ID: BROKER TEST ACCOLUMT W lm *

4 Quick Search
1 E
1 Search Criterion / String || ;I I Submit I
1 7 5
1 i Search for Multiple Transactions
@.{ Trade Date (mm/ddfeeypy) || Trade Date (mmjddfceyy) ||
1
1 ; Settlernent Date I - Settlernent Date I
[} = i @ R
om Submiszion Date I Subrnizsion Date I
\ Cormpatison Date I Compatison Date I

Figure 1: Advanced Query Features & Trade Search Engine Screen (partial view)

The following list briefly describes the screen components and how they function:
a. Saved Queries Manager Icon — Click on this icon to open the Query Manager screen.
Saved Queries Selection Box — Click on the dropdown arrow to display a list of Saved Queries.
Saved Column Sets Manager Icon — Click on this icon to open the Column Manager screen.
Saved Column Sets Selection Box — Click on the dropdown arrow to display a list of Saved Column Sets.
Save Icon — Click on this icon after you have finished selecting the search parameters for a new query.
Column Selector Icon — Click on this icon to open the Column Selector screen, which is used to create a new Column Set.
Search Criteria — Enter the desired search parameters into the appropriate fields.

@ ~oao0oCo
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2. How To SAVE AND SUBMIT A NEW QUERY About || Logoff | =

There are three parts to saving a new query: 1 Cm—
8 Goyarame _ o P Trade Quer:

e  Part1involves selecting and saving the search parameters/criteria it Zirdvgil
(see steps 3-8 in Section 2.1).
e Part2is optional. Itinvolves selecting which columns of information 3a
should be displayed and in what order they should appear on the D e ol
query results screen (see steps 9-13 in Section 2.1).
e Part 3involves selecting and saving the query
(see step 14 in Section 2.1).

Business Date a

Saved Queries [ F;]‘( 1 m Saved

lumn Sets [ {5 1

Quick Search

Search Criterion / String ||

Submit I

2.1. Steps

Search for Multiple Transactions

To access the Trade Search Engine from the Navigation Toolbar, select
Trade Mgmt, Trade Search, DVP, and Trade Active.

The Trade Search Engine screen appears (Figure 2).

Trade Date (rmrm/ddfccey)

Trade Date (rmm/ddfcopy)

Settlernent Date

Settlernent Date

Submission Date

Subriszion Date

Compartison Date Compatison Date

Part 1 - Select & Save the Search Parameters

Par | Participant Executing Firm

Contra

3. Inthe Trade Search Engine screen enter/select the desired search
parameters/criteria.

Contra Executing Firm

CUSIP Arnount

a. You must enter all required fields (as indicated by the asterisk
symbol (“*"). This includes the following:

Product Type Trade Included In the Met

Origination

e  Participant Number/Name (The system automatically defaults
to this information based on the user’s account profile.)

. Trans Type
e  Trade State.

Prime Broker

I_ Repo

3 Trans Type ¥ [ [ ALL ]
a I_ Revarze

Repo / Rewr

I |

F|Repo Start Date T|Repo Stark Date

b.  The remaining fields are optional.

Repo Start Amount Repo Rate

4. Select the Save icon (in the upper right corner of the screen) to save
your selections.

Fepo Secondary Reference # Rights of Subtitution

Sub Frequency Sub Collateral

Sub Wariance (%) Sub Type

Last Sub Date

Buy / Sell

Pricing Mathod

Comrission | i

Price ! | “ield

Trade State ¥ [ [ aLL]

T canceled
[T cancel Request
Broker Balanced | |

Compared

3a Compared Pending Auction

pPending Carmparison
Pending Price Conwversion
Caompated Pending Movation Pending Cancel

Cormpared Pending Settlernent Advisory

Figure 2: Trade Search Engine Screen
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8.

The Save Current Query' screen opens (Figure 3)

Enter a name for the Query that you just created in step 3.
(The lower portion of the screen lists the parameters/criteria you selected.)

To save the Query, select the Save button in the lower right corner of the screen.

The next screen, displays a Success message in the top portion of the screen
and the Query Manager below it (Figure 4).

When you save a Query, the application automatically applies a
default set of columns to the Query results if not previously selected.

. If you wish to change the default Column Set, go to Steps 9-13.
. If not, go to Step 14.

Part 2 - Change the Default Column Set (optional)

9.

In the Query Manager portion of the screen (Figure 4):

a. Click on the down arrow in the Action Bar next to the desired Query.
b.  Choose the Select Columns item.

Advanced Query » DVP Trac

| Mame of Query

| Parameters

Transaction Type = Repo, Trade State = U, Trade State = P, Trade State = Compared -
Pending Auction, Participant ID = 9301 , Trade State = B, Transaction Type = Buy, Trade

State = Pending Price Conwversion, Trade State = C, Tranzaction Type = Reverse, f
[Tranzactinn Tune = Sall. Trade State = B, Trads State = Cornnared Bendinn Settlegnant. ;I

Figure 3: Save Current Query Screen

Success!

| Query "MyNewQuery” was saved. Const p ters are di

d below.

Transaction Type = Repo, Trade State = U, Trade State = P, Trade State = Compared Pending Audtion, Participant ID = 9301,
| Trade State = B, Transaction Type = Buy, Trade State = Pending Price Conversion, Trade State = C, Transaction Type =

|Revarse, Transaction Type = Sell, Trade State = R, Trade Statz = Compared Pending Settlement, Transaction Type = an, Trade =l
| Stata = @ Trada Stata = “aranarad Dandina Meaoaatian

-

Advanced Query » DVP Tra

(g:‘l’:c't') Query Namea Paramaters

Apply/Edit
Select Columns
IFemove [

MuMawQuery Transaction Typa = Repo, Trade State = U, Trade Stata = P, a||10/14/2008
Trade State = Campared Pending Auction, Participant 1D =
f01, Trade State = B, Transaction Type = Buy, Trade State =
ending Price Conversion, Trade State = C, Transaction Type = |2|

Figure 4: Success Message & Query Manager Screen

The Query Manager contains a list of all your Saved Queries, their
parameters, and the dates they were saved. It is used to manage all
your Saved Queries. (See Section 3 for additional details.)

! Note: 1) If a new query is given the same name as an existing one, the older one is overwritten with the new parameters. 2) RTTM allows you to save a maximum of five (5) Saved Queries.
Therefore, if you saved a sixth query, the system would delete the “earliest” Saved query.
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10. The Select Columns screen opens (Figure 5). This screen is used to define which
columns will be displayed and the order they appear in the query results screen.

a. Use the Add/Remove button to move the columns to/from the Selected
Columns list.

Note: The column that was selected last appears at the bottom of the
Selected/Available Columns list.

b.  Use the Up/Down buttons to change the order that the Selected Columns
appear on the results screen.

Note: The column listed at the top of the Selected Columns list will appear as
the 1st column in the query results screen.

11. To save your changes, select the Save button in the lower right corner of the screen
(or select the Reset button to return to the original default Column Set view.)

12. Inthe next screen, a Success message appears in the top portion of the screen
and the Query Manager below it (Figure 6).

13. Toreturn to the Trade Search Engine screen, select the Close button (in the upper
right corner of the screen).

Column Selector » C

Available Columns

ect Colurns

Selected Columns

Adtive Code

Active Date

Broker Balance Code
Broker Href

Business Transaction ID
Cancel Cade

Cancel Date

Cancel TimeStamp
Commiszion

| Success!

TID

Trans Type
CUSIP

Part ID

Contra ID

Business Date
Trade Date

Settlernent Date

Price / Rate

Reset

Figure 5: Select Columns Screen

Column Set was saved with Query. Constituent columins are displayed below.

TID, Trans Type, CUSIP, Part ID, Cantra ID, Business Date, Trade Date, Settlernent Date, Price / Rate, PAR, Amount, Trade State,

FC

Advanced Query »

Query Name

Parameters Save Date

MyNewZuery

Apply/Edit
Select Columns
Remove

Transaction Type = Repo, Trade State = U, Trade State = P, a|l10/14/2008
Trade State = Compared Pending Auction, Participant I =

9301, Trade State = B, Tranzaction Type = Buy, Trade State =

Pending Price Conversion, Trade State = C, Tranzaction Type = ﬂ

Figure 6: Success Message & Query Manager Screen
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Part 3 - Select and Submit a Saved Query

14.

15.

16.

In the Trade Search Engine screen (Figure 7), select the name of
a Saved Query (e.g., MyNewQuery) from the dropdown menu.
Then, click on the Submit button to get results.

Note: After you have selected a Saved Query, the Saved Column Sets
function is no longer displayed on screen. You can still select or change
your Column Set selection by clicking on the Column Selector icon.
(See Steps 10-13 above for further detail.)

In the Results screen (Figure 8), you can:

e  View, modify, or cancel a trade by selecting the Action box next
to the desired trade.

e  Export the results data to an Excel spreadsheet by clicking on
the Export to Excel button in the upper right corner of the screen.

To return to the Trade Search Engine screen, click on the Back button
(located in the lower left corner of the screen).

Saved Queries Function
D¥P Trade »
Saved Queries [ F;]‘{ 1 1'

L0 D MyMewueary

Quick Search
Search Criterion / String || L{I | | Submit Saved COlumn Sets FUnCtion

Search for Multiple Transactions

I | | Trade Date (rmm/dd/coyy) || |

Figure 7: Selecting a Saved Query in the Trade Search Engine Screen (partial view)

Trade Date (rmm/ddicoyy)

15 T

Logoff

D¥P Trade » Grand T

Participant ID: BROKER TEST ACCOUNT [3301 |[9301 - BROKERTEST 2] % custp:

Item=s Par Amount

43 2,035,302,300 51,461,476,424.96

97,101,200,200 1032,201,230,795.15

D¥P Trade » LONG

(:‘:Il;:clt‘) B '_[["aﬁ t Bu;iaf Trade Date % p;::e,-’ PAR
113550-8620 | REPO | 912827782 10/10/2008 | 08/20/2008 |06/25/2010 53,1875 |50,000,000 | 55,354,063,09
Viaw 113549-8620 REPO [ 912827782 |9301(9310 |10/10/2008 |06/20/2008 | 06/25/2010 31875 (50,000,000|55,354,063,09 CPS
I!::L?| 113551-8620 REPO (912827782 (9301(9310 |10/10/200% | 0&/20/2008 [06/25/2010 3,1875(50,000,000|55,354,063,09 CPs

I_ ;l 000008-8623 REPO (912827782 |9301(9310 |10/10/2008 |06/23/2008 |06/28/2010 | 1,336 (50,000,000|51,363,833,90 CPS

Figure 8: Saved Query Results Screen (partial view)
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3. How To APPLY/MODIFY/DELETE SAVED QUERIES (USING THE QUERY MANAGER)

The Query Manager is used to manage Saved Queries:

. Modify search parameters/criteria.

. Change column sets.

. Delete Saved Queries that are no longer required.
3.1. Steps

1. From the Trade Search Engine Screen, select the Saved Queries Manager Icon. . - el

W Reset | Al <| Back || submit [T}

D¥P Trade » « . Business Date: 10,10/ = H]ji_r

Saved Queries [ E 1 ml Saved Column Sets [ % ] m]

Participant ID: BROKER TEST ACCOUNT I?BD]. 19301 = BROKERTEST:IBK

Quick Search

Search Criterion / String I _-»JI | | submit I
Search for Multiple Transactions
Trade Date [rnrn/ddfcoyy) I Trade Date (mm/ddfcoyy) I
; Settlernent Date I - Settlernent Date I
O A < e I—
|1 |Submizsion Date I Submission Date
Compatison Date I Compatison Date I

Figure 9: Selecting the Query Manager Icon

2. The Query Manager screen opens.

. . . . Advanced Query #» DVP Trade Guery » Query Manager
3. Click on the down arrow in the Action Bar next to the query you wish to Apply, ey Tttt Al
Modify, or Delete. Then, select one of the following options. DR B Dt
e  Apply/ Edit — To apply/modify the search parameters of the selected
Query A | MybewQuery Transaction Type = Repo, Trade State = U, Trade State = P, & 10/14/2008
’ . . |5 3 Trade State = Compared Pending Auction, Participant ID = [
. Select Columns — To modify the selected columns. (See Steps 10-13 in i 9301, Trade State = B, Transaction Type = Buy, Trade State = 77
Section 2.1) il Pending Price Conversion, Trade State = €, Transaction Type = ﬂ
. Remove — To delete the selected query from the Query Manager Rerove
database. (The system will prompt you to either confirm or cancel this
action.) Figure 10: Query Manager Screen
5_gsd_rttm_wfe_ug_v3.0_final_123108_appa.doc Page A7
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4, How To SAVE A NEwW COLUMN SET (USING THE COLUMN SELECTOR BUTTON)
This feature allows you to quickly modify the result set of any query by pre-defining a set of columns that you frequently use.
4.1. Steps

1. Select the Column Selector Icon (Figure 11), if there are no previously
Saved Column Sets.

| Logoff | B

| Reset I | Back Submlt _I_

D¥P Trade » Query Business Date: 10,10 RN = ﬁlﬁ

Saved Queries [ F;]‘{ 1 ml Saved Column Sets [ [ 1 m]

Participant ID: BROKER TEST ACCOUNT [9301 | [9301 - BROKERTEST x| #

| Quick sSearch

Search Criterion / String I _-»JI | | Submit I
Search for Multiple Transactions
Trade Date (rrm/ddfcoyy) I | Trade Date (mm/ddfccyy) I
; Settlernent Date I | - Settlernent Date I
o s < i
| Subrnission Drate I Subrnission Date I
Cormparison Date I | Compatison Date I

2. The Select Columns screen appears (Figure 12). This screen is used to
select the columns and the order they will appear in the Query Results screen
of any Saved Queries.

a. Use the Add/Remove button to move the columns to/from the Selected ! feletbed Lolumin,

Columns List Active Code 7 TID

Active Date Trans Type

Broker Balance Code e CUSIP

S Add
Note: The column that was selected last appears at the bottom of the :m‘.‘er X*T“ s . gaﬂtm e
Select/Available Columns list T o Businass Date
. :: “
Cancel Date G T Trade Date

Cancel TimeStamp - Settlernent Date
Cormrmission Price / Rate

b.  Use the Up/Down buttons to change the order that the Selected
Columns appear on the results screen.

Note: The column listed at the top of the Selected Columns list will Column Selector » CVP Tra
appear as the 1st column in the query results screen.

Figure 12: Select Columns Screen
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There are two options available when saving Column Sets. You can choose to save them temporarily (see Step 3 below) or permanently (see Step 4 on the following page).

Option 1:

3. To temporary save your column set for this session only (which will disappear when you exit the application),
select the Apply button (Figure 12).

a. The application will confirm that you do not want to permanently save the Column Set
(Figure 13).

9 e to apply the current Calumn Set withaut saving it.

Continue?

@ ok | cancel |

Figure 13: Selection Screen to Temporary Save Column Set

b. If you select OK, the Trade Search Engine appears (Figure 14).
: If the Column Set selection is temporary, the words

[CURRENT COLUMN SET] appear in this field.

Trade Management
Harme . nment rit

D¥P Trade » y Business Date: 10/ g
Saved Queries [ [ ]ml saved Column sets [ [ 1 [ RRTIRS L

Participant ID: BROKER TEST ACCOUNT |2301 '|9301 = BROKERTEST--I #*

Quick Search

Search Criterion / String | = Submit |
Search for Multiple Transactions

Trade Date (mmdddicoey) I | Trade Date (rmdddfcoyy) I
F
- Settlernent Date I . Settlerment Date I
3 Submizsion Date I | = Subrnizzion Date I

Comparison Date | Comparison Date | |
Far [ E=] Farticipant Executing Firm |

Figure 14: Trade Search Engine for Temporary Saved Column Set
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Option 2:

4. To permanently save your changes, enter a name for the Column Set?
you just created and select the Save button in the lower right corner of

the screen (Figure 12).

5. Inthe next screen, a Success message appears in the top portion of the screen
and the Saved Column Sets Manager below it (Figure 15).

6. Toreturn to the Trade Search Engine screen:

a. Click on the down arrow in the Action Bar next to the desired Column Set.

b.  Select the Apply option.

Success!

Column Set "MyNewColumnSets" was saved. Constituent columns are displayed below.

trade_tirne, tid, trade_type, cusip, participant_id, contra_id, business_date, trade_date, settlernant_date, price, par, armount,
trade_state, phase_match_code, active_code,

Column Manager » O rade Query » Saved Column Sets

Action
[selact)

Apply
{Seledt Columns
Remove

Column Set Name Columns Save Date

1071472008

Trade Time, TID, Trans Type, CUSIP, Part ID, Contra ID, Business
Date, Trade Date, Settlement Date, Price / Rate, PAR, Amount, Trade
State, PC, Adive Code

MyMewColumnSets

Figure 15: Success Message & Saved Column Sets Manager

2 RTTM allows you to save a maximum of five (5) Saved Column Sets. This means that if you tried to save a sixth column set, RTTM would delete the column set that was saved the earliest or

overwrite a column set with the same name.
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Select and Submit a Saved Column Set Note: If you do not see the Saved Column Sets function, select “none” About | Logoff | &
. i in the Saved Queries field (i.e., leave it blank). Then, both the Saved
7. Inthe Trade Search Engln_e screen (Flgure_ 16), select your Query parameters Queries and the Saved Column Sets functions will be available.
and Column Set. Then, click on the Submit button.
Note: Inthe Results Screen (Figure 8), if you wish to export the data Sy f[ <] Back || submit ]
to an Excel spreadsheet, click on the Export to Excel button in the D¥P Trade » Qusry Business Date: 1 =i

upper right comner of the screen. saved Queries {51 1 AT soved Colurnn sets 1 % 1 NELEEERINET|
Participant ID: BROKER TEST ACCOLUNT |7 |9301 - BROOKERTEST | m-l *

Quick Search

Search Criterion / String || E Saved Column Sets Function

Search for Multiple Transactions

Trade Date (rmm/ddf coypy) I— Trade Date (rmm/ddf coypy)
Settlernent Date I— Settlernent Date
Subrnission Date I— Subrnission Date
Comparison Date I— Comparison Date

Par I Participant Executing Firm

I
—

Contra I | I 5 Contra Executing Firm

CUSIP | @ Arnount =1

Product Type x| |Trade Included In the Met I w'l

arigination I ,l
Trans Type ¥ [ [T ALL ] ] T Repo Prime Braker O
I_ Reuverse

Repo / Revr

F|Repo Stark Date I | T |Repo Start Date

Repo Start Amount = Repo Rate

Repo Secondary Reference # Rights of Subtitution

Sub Frequency | Sub Collateral

Sub Variance (%) Sub Type

Last Sub Drate

Buy / Sell

Pricing Method . Commiszsion | ..'J |

Price ! | “ield I vil

Trade State ¥ [ [ aLL]

I compared Pending Comparizon Canceled
T <ompared Pending Auction Pending Price Conversion Cancel Request
[T Compared Pending Movation Broker Balanced Pending Cancel

[T Compared Pending Settlarment | Advisary

| Reset |4l| |Bj:ﬂ Submit EJ

Figure 16: Trade Search Engine Screen with both Saved Queries and Saved Column Sets Functions Available
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5. How To APPLY/MODIFY/DELETE SAVED COLUMN SETS (USING THE COLUMN MANAGER)

5.1. Steps

1. Inthe Trade Search Engine Screen, select the Saved Column Sets Manager icon

(Figure 17).

2. The Saved Column Sets screen opens (Figure 18).

3. Click on the down arrow in the Action Bar next to the Column Set you
wish to apply, modify, or delete. Then, select one of the following
options.

e  Apply —To return to the Trade Search Engine screen and apply
the selected Column Set to a query.

. Select Columns — To modify the selected columns. (See Steps 2-6
in Section 4.1 for further detail.)

e Remove - To delete the selected Column Set from the application.
(The system will prompt you to either confirm or cancel this action.)

Logoff |

D¥P Trade » " Business Date: 10710 Ea | ﬁ]ji;

Saved Queries [ F;]‘{ 1 m‘ Saved Column Sets [ [ 1 m]
Participant ID: BROKER TEST ACCOUNT |9301:|9301 = BROKERTEST__:J-E[ #

Quick Search

Search Criterion / String I _-»JI Submit I
Search for Multiple Transactions
Trade Date (mmidd/ccyy) I | Trade Date (mmidd/ccyy) |
; Settlernent Date I | - Settlernent Date I
o i < i
| Submission Date I Submission Date I
Cormparison Date I | Compatison Date I

Query » Saved Column Sets

(‘::‘l’eocr;) Column Set Name Columns Save Date

MyNewColurnnSets Trade Tirme, TID, Trans Type, CUSIP, Part ID, Contra ID, Business 10/14/2008
Date, Trade Date, Settlernent Date, Price / Rate, PAR, Amount, Trade

{ State, PC, Adtive Code
Apply

Select Columnz

Remove

Figure 18: Saved Column Sets Screen
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