Ice”

ICE FRONT-END CLEARING

USER INTERFACE GUIDE
5 September 2024, v 1.13



A 1 1 o Yo [V o3 (o ] o ISP 1
N B 1= 1 o V1 AT o =PRSS 1
3. ProcCesSing SUMIMAIY .....oouuuuiiiieieiiiiiiiiiiiaa e e e e e e e ettt e e e e e e e eeeeers e e e e eeeeeennes 1
3.1, Trade ManagemMENT ........ccoiiiiiiiiiee e e e e e e e e e e e e e et e e e e e e e e eaeeras 1
3.2, Trade SPILS ..cooeiieee 2
I T C 11V U o T ] (o 11 1= SRR 2
3.4, AVErage-PriCe GIOUPS ......cciiiiiiiiiiiiie ettt 2
3.5. Allocations and ClaiMmS ........oiiviiiiieie e e e e e e e e 3
3.6. Transfers and AdJUSIMENTS .........oiiii i e 4
4. ACCESSING ICE FEC ... it 5
Nt I O £ = £ SRR 5
L I B U LY = Lo ][RR 5
4.1.2. USErName & PASSWOI .......ccocvuiiiiiiiieieeieie et e et e et e e et e e e e aaaaaeeaens 6
4.2, SYSEM AUUIESS ...coeeiiiiiiiiiiiiiie ettt ettt ettt et e e e e eeees 6
G TS W ] o] o To) g (=T I ST (011 VST =1 RS 7
S o To o1 o o | o PO PP P PP PPPPPPPPPPPPP 7
5. Interface COMPONENTS ....uuuiiiiiiiiiiiiiiiiiiiii bbb beeeenees 8
TR U = 7= o =T PP PP P TP RPPR 8
5.1.1. Alert Bubble and COoUNt........coooiviiiiiec e 9

T2 |V, = o1 U PP PTPPPPP 9
CTRC T U [ [ox i To ] g T o= T =Y I 10
6. Dashboard ... 11
(0 Y (= o £ 11
LI =T o[ = T PP PP SPPPPPTPPTT 12
6.3, UNreSOIVEA ACHVILY ... e e e e e e e e ar s 12
7. Post Trade Management.......cooiiiiiiiiieeii e e 13
% O V[ o 1 To T g T o= T g =Y [ 13
T 10 SEAICN e 13

A I € ¢ o [ 0o | 1 (o] 17
% R TR 0o 0101 T 00 | (o ] = 17
0 R T N 00 010 SR Y= [=Tox 1[0 o I 17
0 G T 00 0101 ] (o [ 17
0 R TR T 00 0101 1S Yo o AP 18
0 R T S o 0101 YAV o | 1o 18
7.1.3.5. SAVEA LAYOULS ...coiiiiiiiiiiiiie ettt et e e ettt e e e e e e et e e e e e e e e e annneeeeeas 18
7.1.3.6. BaCK t0 DEFAUILS ......covuviiiiiiieiecce e e e 20
I T w11 (=] ¢ 21

0 O O 1 =Y g 11 £ 22
IS T = o T ¢ SO 23
INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 i

© 2024 Intercontinental Exchange, Inc.



4% T B €1 o N = o Lo ] £ S PO POPPPPPTPN 23

7.1.5.2. Background EXPOIT ........cooiiiiiiiiiiieiiiiie et 23
2% L TR B T = ] [ £ PP 24
7.01.6.1. Grid RESIZING ..cuveiiieiiieie ettt 24
7.1.6.2. ROW SEIECHION ...eeiiieiiiiite ittt et e e e e e e st e e e e e e s e snnneeeeeas 25
7.1.6.3. Grouped MOE .......ccoiuiiiieiiiiie ettt e e nnnne e s 27
7.1.6.4. Data Entry and Edil...........occiiiiiiiiiiiiiic e 29
7.1.6.4.1. Editable Field Navigation ...........cccccuiiiiiiiiiie it 30
7.1.6.4.2. MUlti-ROW ENIIY/EAItS ...coeiiiiiieiiiiiee ettt e 30
7.1.6.5. Grid EditiNg HINES ...ttt e e e e e e e e e s nnranee s 31
7.1.7.  Viewing ROW DELAIIS .......uuuuuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiineiieneeeneneennsenesneneneeen. 32
7.2, Trade ManagemeNT ........ccoiiiiiiiiii i 33
% R o 11 {1 o = T I = T [T 35
7.2.1.1. IN-LiNE Trade EditS........uuiiiiiieiiiiiiiieee ettt 35
7.2.1.2. BUIK Trade EditS.....cooiiiiiiiiiee ettt 36
7.2.2. SPlttiNg @ Trade.......coeuiiiiiei i e 37
7.2.3. Adjusting to a Single DeSHNALION...........uuuuureiiiiiiiiiiiiiiiiiiiiieeeeeieereeeeeeeeeneees 40
7.2.4. Adjusting to Multiple DeStinatioNS.............uuuueuiiiiiiiiiiiiiiiiiiieiiiiieeeeeeeeees 42
Y T 1 - To (SIS U 1 010 1T TN 44
7.2.6. FINding @ Related GrOUP ........uuuuriiiiiiiiiiiiiiiiiiiiiiiiiiieieeiieeeeneneneaeeneeeeeeeeeeeeee 44
Y R I - 1o [N = o] £ T 45
7.2.7.1. Errors on In-Line Trade EditS..........uouiveiiiiiiiiiiiiiie e 46
7.2.7.2. Errors on Bulk Trade EditS........ocuviiiiiiieiiiiieie et a7
7.2.7.3. Errors on New Trade SplitS......ccoveviiiiiii 48
7.2.7.4. Errors when Adjusting to a Single Destination ............cccccoooii 50
7.2.7.5. Errors when Adjusting to Multiple Destinations ............ccccoeeeii 50
R S T - To (=30 AU o [ A I = | 50
7.3. Transfer Management .........oooiiiiii i e e 52
7.3.1. ACCEPLING @ TraANSTOI ...ttt eeeeeenene 53
RS I o 11 1] o = =T 1 (T 55
7.3.2.1. IN-LiNe Transfer EQItS...... .o e e e 55
7.3.2.2. BUIK Transfer EQItS......c..uuiiiiie et e e e e e e e s nneneee s 56
7.3.3.  Challenging @ TranSIer..........uuuuuuuuiiiiiiiiiieiiiiiiiieeieneeeeeernraeeeerereeeee 57
7.3.4.  Cancelling @ TranSTer .........uuuuueiiiiiiiiiiiiiiieiiii bbb eeneeenene 58
7.3.5.  Adding POSItioN TraNSFEIS ..........uuuuuiriiiiiiiiiiieiiieiieiieeeeeeneeneeeeeerereeeneers 59
7.3.5.1. ENter POSItioN TranSFEIS .....occoiiiiiiiiiiie e e e 59
7.3.5.2. Upload Position Transfers ... 61
7.3.5.3. Position Transfers, Upload LayoutS............cccooeeiiiiiii e, 63
7.3.6.  TranSler BITOIS .. ..ot 65
7.3.6.1. Errors on Transfer Accept and In-Line EditS.........cccoovuiiieiiiiiiiiniiee e 65
7.3.6.2. Errors on Bulk Transfer EditS..........uuuvveeiiiiiiiiiiieie e 66
7.3.6.3. Errors on Transfer Challenge or Cancel...........ccccoiiiiiiiiiiiiiiiiiee e 67
7.3.6.4. Errors on New PoSition TranSfers ... 67
7.3.7. Transfer AUdit Trail..........cooo oo 68
INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 ii

© 2024 Intercontinental Exchange, Inc.



7.4, Group ManagemMENL........ccoiiemmiiiiiie e eeeeeeentr e e e e e e e e e e e e e e nnnnns 69

7.4.1. Re-Opening an Average PriCe GrOUP..........uuuuuuuurrummrmmmnrnnnnrnnnnnnnnnnennnnnnnnnn 70
7.4.2. Closing an Average PriCe GrOUP ..........uuuuuuuuuuummmmernenenninninennnninnnnnnnnennnnnnnnns 71
T.4.3.  GrOUP EITOIS ..ottt nnnnnne 72
744, Group DetallS.......ccooiiiiiiiiiii e e 73
7.5. Allocation ManagemeNnt ..........cooiiiiiiiiiiii 74
7.5.1.  Allocating to a Single DesStiNatioN ..............uuuuuuiiiiiiiiiiiiiiiiieieeiee. 76
7.5.2. Allocating to Multiple DeStinatioNS.............uuuuuurriieiiiiriiiiriieeeiiieeneeere. 77
7.5.3.  Editing EXiSting AllOCALIONS .........uvuiiiiiiiiiiiiiiiiiiiiiiiiieiiiieeieieieeeeeeeneeeeeeneeenees 79
7.5.4. Deleting AllOCALIONS. .......uuuuuuiuiiiriiiiieetieeaaeeaeeeereeaeeeeeee e 79
7.5.5. Requesting an Allocation Reversal..................uuuviiiiiiiiiiiiiiiiiiiiiiiiiees 80
7.5.6. Deleting a Reversal REQUEST...........uuuuuuuiiiiiiiiiiiiiiiiiiiiiineinnerniiieneeneeee. 80
S S | (o Tox= 14 (o] I =1 o TN 81
7.5.7.1. Errors on New AllOCAtIONS .....cooioiiiiiiiiee et e e e e eas 81
7.5.7.2. Errors on EXisting AllOCAIONS ........cooiiiiiiiiiiiiieiiiiee et 82
7.5.8.  Allocation AUt TTaIl .......eoiiieieiieeeiee e e e e e e 83
A B €1 (o 1N ] oI 1= = | £ 83
7.5.10. Linked Trade DEeLalS ..........uuuuuuuurruuuiurnniineinennnennneennnnnnnsnsnnnernnennereneens 84
7.6. Claim ManagemeNnt..........coouiiiiiiiiiiii 84
4 T B ot od =T o) 1 [0 T @1 F= 111 1 N 86
7.6.2. Editing ACCepted ClaiMS .........uuuiiriiiiiiiiiiiiiiiiiiiiiiiiieieneiieeieeereeeeeeeeeeeeeeeeeeees 87
7.6.3. Splitting an Accepted Claim ..............uuuuuumimmmiiiiiiiiiiiieii e 88
A S o 11 1] o RS o] 1 €SN 89
7.6.5. Marking a Claim or Split for GIVE-Up ..........cuuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeenns 90
7.6.6. Unmarking a Claim or Split for Give-Up.............uuurumrmiiimmimiiiiiiiiieinieinnnnennn. 91
7.6.7. Marking a Claim or Split for Average PriCing ................euuvevmemmmiimmmieiiininnnnn. 92
7.6.8. Unmarking a Claim or Split for Average PriCiNg...............uuvvvvimiiieiiiieiiinnnnns 93
7.6.9. Confirming an Allocation REVErSal ...............uuuuuuuiriiieiiiiiiiiniiiieineenennnnnnnnnn. 94
7.6.10. Deleting UNSAVved SPIILS ......uuuuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiinbiiieebeeseeseeeeeeeeeeneees 95
7.6.11. Claim and SPIt EFTOrS .......uuuuuuiiiiiiiiiiiiiiiieieiieiieeaieneneeeeeeeneeeerrnenneeneerees 96
7.6.11.1. Errors on Claims and EXisting SPlitS.........ccooooiiiiiiii 96
7.6.11.2. Errors on New Claim SPIS ....cooiiiiiiiiieeee e 97
S T P O - 11 o 1 Lo [ A I | 98

S T 1o Yo 1 100
8.1. FUNCHONS PANEL.......oeeiii e e e e e e e eaaaees 100
. T O I @ 01T @] o 1 o ] = 100
T O 11 = £ S 101
8.2. MeSSage REPIAY ......ccoeiiiiiiiii 103
8.2 1. SAICH e 104
T - Y LU LS 105
8.2.3. Replaying Searched RECOIUS.............uuuuuumiimmiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeees 105
8.3, FIrM CONtACES ... e e e e et e e e e e enaee 107

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 iii

© 2024 Intercontinental Exchange, Inc.



8.3.1.  Viewing FirmM CONLACES .........ceiiiiiiiiiiiiiiiii et 107

8.3.2. Adding Firm CONLACES.........uuuuuuuiiuiiiiiiiiiiiiiiiiiiiiiib bbb eebbeeeneaeeeenne 108
8.3.3.  Editing EXIStiNg CONLACES .....cceiiiiiiiiiiiiiiiiii et 109
8.3.4. Deleting FIrM CONACES........uuiiiiiiiiiiiiiiii et 109

LS TR o =1 o 110
10. Appendix A: Available Fields by Grid........ccccoooviiiiiiiiiiiiii e, 111
I T T I =T o PP PP T PP PPPPPPPPPPPPR 111
10,11, TradeS Grid .. ..eiieeiiiiieiieee e 111

11. Appendix B: Reference Field Values ..........ccccooveiiiiiiiiiiiiiiii e, 114
11.1.Status COAES (SLALUS).....cceeeeeeeeeee e 114
11.2.Exchange Codes (EXCH) ... e e e e eaaens 114
11.3.Position Account Codes (POS ACCL) ....ccooeeeeeeeeeeeeeeeeee e 115
114 T1AdE TYPES (T ) i 115
11.5.Rate Identifiers (RaAt€ ID) .......coeuiiiiiiii e e e e e eaaens 116
12. Appendix C: Unresolved Activity Filters......cccccoooiiiiiiiiiiee, 117
13. Appendix D: EXPOrt MapPiNgsS ...coooviiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeee e 119

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 iv

© 2024 Intercontinental Exchange, Inc.



Icee

ABOUT THIS GUIDE

Questions or comments about the ICE® Front-End Clearing™ User Interface Guide or system
features can be directed to the relevant ICE Clearing House Operations team.

ICE Clear Europe (ICEU) ICEUOps@ice.com
+44 (0)20 065 7600

ICE Clear Netherlands (ICNL) ICECIlearNetherlandsOperations@ice.com
+31 (0) 20 305 5155

ICE Clear Singapore (ICSG) ICEClearSingaporeOperations@ice.com
+65-65050463

ICE Clear U.S. (ICUS) ICEClearUS@ice.com
+1 (312) 836-6718 or +1 (770) 738-2101

This Guide describes the functionality of the system as of a particular ICE Clearing Platform
release. Changes from release to release are described below.

ICE Clear
Platform Guide
Release Version

8.3 1.00 Initial version

ICE FEC Description

8.3 1.01 e Added Appendix B, mapping legacy-ACT export fields to
available ACT 2.0 columns

¢ Noted that Multi-Row Entry/Edit via <Ctrl+Sh+DownArrow> is
not fully supported in Internet Explorer

8.3.5/ 1.02 Functional changes:

8.3.6 « Added Sub-Status column to Groups grid; moved RRV and REJ
Status values to Sub-Status; deprecated CRV as Groups Status

e Added RRV Ct, REJ Ct and A Ct columns to the Groups grid, to
reflect the number of Related Allocations in RRV, REJ and A
Status, respectively

¢ Disabled Clear Filters button when no filters are applied,;
enabled with mouse-over list when grid filters are applied

e Added sections re: error/failure behaviors to Group
Management, Allocation Management and Claim Management

e Added SSO password change/reset links to Login popup

e Added headers, Related Allocations and Related Spits, to
respective grids
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Non-functional updates:

e Added instruction for Group Details popup to Group
Management

¢ Added instruction of Allocation Audit Trail, Group Details and
Linked Trade Details popups to Allocation Management

e Added instruction for Claim Audit Trail popup to Claim
Management

¢ Added instruction for Viewing Row Details to Functions Panel

e Updated Accessing ACT 2.0 to include ICUS and ICCA contact
information

o Clarified notation concerning Editing Accepted Claims in prior-
day views

e Added ICNL system address and Operations contact detail

8.5

1.03

Functional changes:

o Migrated average-price-group management to ACT 2.0, on
Groups screen/grid
o Added “in progress” average-price groups to the grid, with
Status of IP
o Added Close Group button and function, to close/submit “in
progress” groups
o Relabeled Re-Open button as Re-Open Group
o Grp Px and Cust Acct made editable for “in progress” AP
groups
o Added CTI, Trader Memo and User Memo columns, editable
for “in progress” AP groups
o Group Details enhanced to include AP group price values,
and additional trade attributes not common among averaged
trades
o Added support for mark/unmark a claim or split for average
pricing
o New column Alloc Avg Px Grp ID added to Claims and
Related Splits
o Existing Avg Px Grp ID column relabeled as Orig Avg Px Grp
1D
o New value of A (average price) made available in Claims and
Related Splits grids’ Alloc Meth dropdown
o Added Alloc Avg Px Grp ID column to Claim Audit Trail
e Added support to Claims screen to unmark a prior-day claim
given-up, to facilitate claim Reversal
¢ Added Clear Filter feature to Message Replay screen

8.6

1.04

e Updated system name from ACT 2.0 to ICE FEC

Functional changes:
¢ Migrated PTMS functions to the combined ICE FEC interface
o Added new Trades and Transfers screens under Post Trade
Management menu
o Added popup notification of system Alerts, and enhanced
display on the Dashboard
o Added Unresolved Activity and Reports to Dashboard
o Added system Open/Close indicator
e New Help menu, linking User Guide, instructional videos, etc.
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¢ Enhanced filtering, adding ‘contains’ and ‘ends with’ operators
¢ Added background Export of up to 500,000 transactions

1.05 e Added instruction for saving frequently used Trade and Transfer
column settings; see Post Trade Management/Column Controls/
Saved Layouts

e Added instruction to Cancel a Transfer

o Added sections describing Trades and Transfers error
behaviors

e Added instructions to view Trade or Transfer Audit Trail

¢ Added instruction, in Data Grids, to view Grid Editing Hints

panel
1.06 o Added Appendix C, Unresolved Activity Filters
e Updated recommended minimum Chrome browser version to 64
8.6.1- 1.07 o Updated Post Trade Management Search and Filters sections,
8.7.1 to reflect new fields and behaviors on the Trades screen

o Updated Trade Management section, to reflect new Search and
Filter features

e Updated Appendix C, Unresolved Activity Filters, to incorporate
new Search fields

8.8.X 1.08 e Updated Appendix B, Export Mappings, to reflect additional
fields added to the Trades/Related Allocations sub-grid

1.09 ¢ Added new Appendix, Available Fields by Grid, beginning with
Trades grid; other grids to be added in future versions

o Added Reference Field Values (for fields in addition to Status) to
Appendix

o Reordered Appendices by relevance, as follows:

Appendix A: Available Fields by Grid

o Appendix B: Reference Field Values

o Appendix C: Unresolved Activity Filters

o Appendix D: Export Mappings

@)

9.1.X 1.10 ¢ Updated Dashboard and Search to reflect addition of T+4 and
T+5 data to the system

9.2.0 111 ¢ Updated to reflect that Trading Member users are now able to
manage Firm Contacts
o Updated Supported Browsers

9.2.2 112 ¢ Updated to reflect availability of additional Search criteria on
Claims, and increase in the number of Claims which may be
actioned at once

9.3.X 1.13 e Updated Processing Summary with additional detail and
reference links to relevant sections of this Guide

e Updated rules for unmarking trades from GU or AP when Trade
Management is displaying a prior clearing day; also updated
rules for unmarking claims from GU or AP
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Intercontinental Exchange and ICE are trademarks of Intercontinental Exchange Inc. or its affiliates. All other
trademarks are the property of their respective owners.
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Icee

ICE FRONT-END CLEARING
1.INTRODUCTION

ICE® Front-End Clearing (ICE FEC) is a web-based application used to support post-trade processing of
derivatives trades cleared by an ICE Clearing House.

The system’s functions include the trade and transfer management, and allocation/claim functions
previously supported by ICE’s legacy PTMS and ACT systems, whose interfaces are decommissioned.

This Guide provides instruction to a User wanting to perform these functions in the ICE FEC User
Interface. Additional features of the legacy interfaces, including viewing unresolved activity, receiving
system alerts, exporting data, and capabilities such as FIXML-message replay, are also supported and
described in this Guide.

2. DEFINITIONS

Please note that the term Member is used throughout the remainder of this document to refer to both
Clearing Members (CMs), and Trading Members (TMs) that access the ICE Clearing Systems.

Furthermore, the term User will be used generally to refer to any authorized ICE FEC user.

Either term will be prefaced accordingly where a specific member or user type is intended.

3. PROCESSING SUMMARY

3.1. TRADE MANAGEMENT

Trades which are executed on an ICE trading venue are processed into the appropriate ICE clearing
house, and made available in ICE Front-End Clearing. Once in the clearing system, trades may be
modified, split, marked for give-up, or marked for average pricing. These updates may be performed by
the user in the ICE FEC interface, or via FIXML API message submitted from the Member’s back-office /
middleware system.

See related sections, below, for instructions.

Editing a Trade
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3.2. TRADE SPLITS

A trade split sub-divides a single trade into multiple trades (split legs), each with a portion of the original
guantity. Each split leg may be given different account attributes, and may optionally be marked for give-
up or average pricing like any other trade, independent of its related split legs.

See related sections, below, for instructions.

Splitting a Trade

3.3. GIVE-UP GROUPS

When a trade (or a trade-split leg) is marked for give-up it will become part of a give-up group (a GU
Group), from which the Allocating Member can create allocations and manage existing allocations at the
group level. Marked trades will be grouped together if their following attributes are the same:

Member (CM and TM), Trade Type, Contract (incl. Put/Call and Strike Price for options), Trade Price,
Trade Date, Buy/Sell, Trader, Customer Account, Position Account, Clearing Account (aka SMA),
Spread Indicator, Open/Close and Rate ID.

Once marked for give-up, the Member is able to unmark the original trade, in order to remove it from the
GU Group and process the record in a different manner. Unmark may be restricted, however, depending
upon the status of any related GU allocations and claims.

See related sections, below, for instructions.
Editing a Trade
Finding a Related Group

Group Management

3.4. AVERAGE-PRICE GROUPS

Alternatively, a Member may mark a trade (or a trade-split leg) for price averaging, then manage the
related “in progress” average-price group (AP Group). Trades marked for AP will be grouped together if
their following attributes are the same:

Member-assigned AP Group ID, Member (CM and TM), Trade Type”, Contract (incl. Put/Call and
Strike Price for options), Trade Date, Buy/Sell, Position Account and Clearing Account (aka SMA).

"Block trades, EFPs, and most other non-marker trade types are eligible for averaging, but only with
trades of the same trade type. The exception is that regular screen, error cross and broker cross trade
types can be comingled for averaging. For removal of doubt, marker trade types, i.e. TAS, etc., are not
averageable; nor are stock-contingent trades or position transfers/trade adjustments. Note that the ability
to comingle additional/alternate trade types in an average-price group is subject to change in the future.

Averaging of the below Trade Types is supported. Please also refer to the ICE Clear - Reference Data
Definitions for the full list of ICE Trade Types and their AP eligibility.
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Trade Type FIXML TrdCaptRpt or | FEC Ul May be
AllocRpt @TrdTyp Trade Type | comingled with...

Regular Trade 0 REG 24/ECR, 58/BRX

Error Cross 24 ECR 0/REG, 58/BRX

Broker Cross 58 BRX 0/REG, 24/ECR

Block Trade 1 BLK

Exchange for Physical 2 EFP

Exchange for Swap 12 EFS

EFM 13 EFM

Exchange of Options for Options | 14 EOO

Substitution of futures for OTC 23 SWP

Exchange Basis Facility 55 EBF

Asset Allocation 101 AAL

Guaranteed Cross 102 GDX

Volatility Contingent Trade 104 VCT

Traded at Market (TAM) 106 SBK

Exchange for Benchmark 110 EFB

After marking all trades the user wishes to average, he or she may close the AP Group to finalize the
average price. Once closed, the Group is eligible for the Allocating Member to create and manage
allocations against. The user has two options to set the final AP Group price:

¢ Use the system-calculated average price: The system will calculate the actual-average price (to 7
decimal places) and residual price per lot (to 2 dps), plus the rounded-average price. The
rounded-average price is the actual-average price rounded to the nearest tick with buys rounded
up and sells rounded down.

e Enter an override price: The system will allow the user to override the average price; however,
the entered price must be at a valid tick for the product. Rounded-average price and residual
price will not be calculated in this case.

Closed AP Groups which are not allocated may be reopened to add (mark) or remove (unmark) trades,
change the override price, and/or to update the Group’s editable non-grouping fields.

See related sections, below, for instructions.
Editing a Trade
Finding a Related Group

Group Management

3.5. ALLOCATIONS AND CLAIMS

A User may generally allocate a GU Group at any time after its creation, or an AP Group once it has been
closed. All or part of the Group may be allocated at the same time, to one or more distinct destinations.

Once a GU or AP Group (generically, a Group) has been allocated, the opposite member (the Claiming
Member) can review the transaction in detail, and then accept or reject each allocation. The Claiming
Member may also then mark an accepted allocation for further give-up or averaging, similar to a trade,
and reallocate accordingly.
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Additional actions, such as modification, deletion, reversal or claim split, can also be performed on an
allocation by the Allocating or Claiming Member, depending upon the allocation status.

See related sections, below, for instructions.
Allocation Management

Claim Management

3.6. TRANSFERS AND ADJUSTMENTS

After a trade is cleared through the ICE Clear end-of-day process it may be adjusted, to correct mis-clears
within the same Member firm. A transfer may also be created in the ICE FEC interface, independent of a
single original trade, to move all or part of an existing position from one Member to another.

See related sections, below, for instructions.
Adjusting to a Single Destination
Adjusting to Multiple Destinations

Transfer Management
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4. ACCESSING ICE FEC

4.1. USERS

4.1.1. USER ROLES
Two User Roles are supported by ICE FEC:

1. Trading Member User — A Trading Member User will have the ability to view and take action on
transactions related to the Member firm(s) to which he or she is authorized. This includes the all
Post Trade Management functions:

Trades

Viewing and updating an exchange trade

Marking or unmarking an exchange trade for give-up or average pricing
Splitting an exchange trade

Updating or Adjusting a trade cleared on a prior day

Transfers

Creating a new position transfer via entry or file upload
Modifying or Cancelling an unaccepted position transfer
Accepting an unaccepted position transfer

Challenging an unaccepted or accepted position transfer

Groups & Allocations

Claims
)
)
)
)

Closing (aka submitting) an “in progress” average-price group

Updating average-price-group attributes at time of close, such as entering an override
group price

Re-opening a “closed” (aka submitted) average-price group

Allocating a regular give-up group

Allocating a “closed” (aka submitted) average-price group

Modifying or Deleting unclaimed allocations

Reversing accepted allocations

Accepting or Rejecting unclaimed allocations

Modifying accepted allocations

Splitting accepted allocations

Giving-up accepted allocations at original trade price

Averaging and giving-up accepted allocations at an average price

In addition, in the Tools section of the system, a Trading Member User will be able to view
contact detail of all Member firms, and add, edit and delete contact detail for the Member firm(s)
to which the User is authorized. The system Dashboard will also be available.

2. Trading Member Admin User — A Trading Member Admin User will have all of the rights of a
Trading Member User, plus the following Tools permission:
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o Initiating replay of ICE Clear FIXML APl messages related to the Member firm(s) to which the
User is authorized

41.2. USERNAME & PASSWORD

Each ICE FEC User will use a unique Username and password to access the system. Each ICE
Clearing House maintains independent systems; therefore, separate access per Clearing House is
required.

A User of the legacy PTMS or ACT interfaces, or of prior versions of this interface (previously called
ACT 2.0), may use his or her existing ICE Global ID/SSO login to access the ICE FEC interface.

To request a Username, contact the relevant ICE Clearing House Operations team.

ICE Clear Europe (ICEU) ICEUOps@theice.com
+44 (0)20 065 7600

ICE Clear Netherlands (ICNL) ICEClearNetherlandsOperations@theice.com
+31 (0) 20 305 5155

ICE Clear Singapore (ICSG) ICEClearSingaporeOperations@theice.com
+65-65050463

ICE Clear U.S. (ICUS) ICEClearUS@theice.com
+1 (312) 836-6718 or +1 (770) 738-2101

4.2. SYSTEM ADDRESS

Once a Username and password are obtained, the production version of ICE FEC can be accessed via
the following URL.:

ICEU - https://fec.euclearing.theice.com

ICNL - https://fec.nlclearing.theice.com

ICSG - https://fec.sqclearing.theice.com

ICUS - https://fec.usclearing.theice.com

The link also can be accessed through the respective ICE Clearing House technology page on
www.theice.com, or by clicking the applicable link below:

ICEU - https://www.theice.com/clear-europe/technology

ICNL - https://www.theice.com/clear-netherlands/technology

ICUS - https://www.theice.com/clear-us/technology

For ICSG, use the direct URL provided in the prior section.

Contact ICE Clear Operations for addresses of non-production environments, as applicable.
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4.3. SUPPORTED BROWSERS

Use of Google Chrome™ version 93 or higher is recommended. Use of earlier versions or other browsers
is not recommended.

4.4. LOGGING IN

New Users to ICE FEC should refer to Username & Password, above, to request login credentials.

To log into ICE FEC:

1. Navigate to the System Address associated with the ICE Clearing House you wish to access. The
Login panel will display the appropriate clearing-house logo and name

ICE® Front-End Clearing™

IC@ cLEAr EUROPE®

|Jsername Password

Existing ICE Single Sign-On users can Change or Reset Forgotten password.

Login

2. Enter your Username and Password on the login screen, and click Login.

Once the Username and Password are successfully authenticated, the User will be taken to the system
Dashboard, described later in this Interface Guide.

To change or reset an ICE SSO password, use the appropriate link on the Login panel, then follow the
instructions of the ICE SSO system.
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Current Clearing Date: 04-Apr-2018  User ID: alison_tm_admin
Local CCP Time: 18-Oct-2018 21:19:42 BST  Last Login Time: 15-Oct-2018 07:51:57 EDT

Banner =

¥ | Clearing Date | 04-Apr-2018 ¥ (Q Search

Exchange AllExchs v | Trading Member | XXX

Related Allocations -

+ AddAliocations [ Save X Delete 4 Reverse 3= DeleleReversal L% Refresh ~ RemQty:0 | Count 7 | Selected Gt 0 2 Exportto . w
Status  AllocQly  DestTM  DestCustAcct DestPosAcct DestCTI  DestO/C  DestMemo CustAcct GPID  GmPx  AlclD [ LinkTrdID  OrigOrd..  AIORev
0 - -
O A 1|y 12345 o TESTE 0002051  121.34 9002952 136055 584274327 1
D A 14| YYY 12345 o] TESTS 9002951 12134 0002953 136056 584274327
uide O A 12| vry Yvvoz ) TESTE 0002044 121685.. 9002057 136050 584274327
D REJ 14| YYY YYYD3 o] TESTS 9002044 1218686 0002958 136057 584274327
an Errer Oec 3 vy Yyvoa o TESTS 9002044 121686.. 9002950 136058 534274346

5.1. BANNER

The Banner is visible at the top of all screens, and includes the following elements:

INTERCONTINENTAL EXCHANGE

Logo - Identifies the relevant ICE Clear clearing house

Environment - Displays the environment to which the User is logged in, such as Production,
UAT, etc.

Version - The major ICE Platform Release number supported by the ICE FEC interface version
Current Clearing Date - The current business date of the ICE Clear clearing house

System State - Whether the system is currently Open or Closed; when Closed, the system will
be in a read-only state and will not support new post-trade actions to be applied

Local CCP Time - The current time and time zone of the ICE Clear clearing house

Alert Bubble and Count - A drop-in bubble displaying new and/or unacknowledged system
Alerts, and a count of Alerts which remain unacknowledged by the User; see Alert Bubble and
Count, below, for details

User ID - The username of the User logged into the system

Last Login Time - The date and time at which the User last logged into the system, not
including the current session login; in the time zone specified in the User’'s computer settings

Logout - Logs the User out of ICE FEC
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5.1.1. ALERT BUBBLE AND COUNT

When an ICE FEC alert is created, such as for upcoming contract expiries or system broadcast
message, a “bubble” Alert will drop down into the center of the Banner.

e Critical Alerts — These will be bordered in red, and must be acknowledged by the User. The
Alert will grey out and lock the entire ICE FEC interface from any other action, until it is
acknowledged by clicking within the Alert bubble. After being acknowledged, the Alert will clear,
the screen will again become active, and the next Alert (if any) will display.

Exchy AllExche  w | Trading Member | XXX » Clearing Dafe | N4 Anc 2018  w 0 Search

e Informational Alerts — These will be bordered in yellow and may be acknowledged, but will fade
automatically if the User does not acknowledge the Alert, and the next new Alert (if any) will be
displayed. Hovering over an Informational Alert with your mouse will keep the Alert open, giving
more time to read the message. Informational Alerts will not lock the interface to prevent other
actions.

Current Cleari
Dev2 ss NBD-F-IFEU 20180817 has expired Local CCP Time:

IC€ cLear EuropEs

&% Dashboard

The Alerts Indicator will show the count of unacknowledged Alerts. Unacknowledged Alerts may be
replayed by clicking on this Indicator. A replayed Alert may again be ignored, or acknowledged in
order to show the next unacknowledged Alert on the list.

Current Clearin
IC@ cLean Europes Devz 9 Local CCP Time: 1

4% Dashhnard _ _ - _ . e

All Alerts displayed to the User in this manner will also be listed on the system Dashboard, for future
reference; see Alerts, below.

5.2. MENU

The ICE FEC Menu includes the following headings and screen hyperlinks, each of which is described in
the detailed screen sections which follow in this Interface Guide:

e Dashboard - [hyperlink] Displays system alerts; also the system landing page after login

e Post Trade Mgmt

e Trades — [hyperlink] Displays all trades currently in the system, and supports trade
modifications and management

o Transfers — [hyperlink] Supports creation and management of position transfers, and
modifications to trade adjustments

e Groups — [hyperlink] Shows all regular GU and AP Groups, and supports outbound allocation
management (give-ups)

e Claims — [hyperlink] Supports inbound allocation management (take-ups)

e Tools [visible only to Trading Member Admin Users]
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o Message Replay — [hyperlink] Supports FIXML message replay for select Users
e Firm Contacts — [hyperlink] Displays contact details for Member firms

e Help

e User Guide — [hyperlink] Opens a separate web page, displaying the ICE FEC User Interface
Guide (pdf)

e How-To Videos — [hyperlink] Opens a separate web page, listing short videos which instruct
the User how to perform the most common functions in the ICE FEC interface

e Report an Error — Auto-generates an email to the respective ICE Production Support team,
with reference data for ICE to troubleshoot a problem the User is having with the system

e Contact ICE — Opens a dialog with ICE Production and Test Support email addresses,
phone numbers, and support hours for the relevant ICE Clearing House

The Menu may be collapsed or expanded by clicking either left or right arrow, respectively,

Collapse Expand

& Dashboard
hd E Post Trade Mgmt

o* Groups

&2 Claims

v /& Tools
4 p]
® Message Replay

E Firm Contacts

5.3. FUNCTIONS PANEL

The primary functionality of each screen will occur in its Functions Panel. Please refer to the detailed
screen sections which follow in this Interface Guide for available data, actions and controls.
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6. DASHBOARD

The Dashboard provides summarized information and resources related to the system.
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6.1. ALERTS

The Alerts panel displays critical and informational alerts generated by ICE FEC. Alerts created during the
current clearing date will be displayed first, followed by alerts from the three prior clearing dates. Alerts
which are expired will display in italic, for quick visual differentiation.

For example, advance notice of Daily Product close times (such as for equity products), and system close
times will be displayed. When Contracts expire during the day, the Alerts pane will detail those contracts
and their expiry time. Custom messages entered for ICE FEC Users by ICE Operations will also be listed
here.

When no alerts are available the panel will show the message, “There are no alerts to display.”

Cirg Dt Alert TS Type Content
19-0ct-2018  18-Oct-2018 10:58:18 BST Info NBD-F-IFEU 20181021 has expired or closed.

19-Oci-2018  18-Oct-2018 10:58:01 BST Info 'TFE )-F-NDEX 20181021 has expired or closed.

To easily locate an alert, for example one specific to a particular product expiry, you can enter a value to
be in the Highlight field, and that value will be highlighted on each row where it exists.
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The Alerts listed here will be the same as those which are shown individually to the User in the system
Banner (see Alert Bubble and Count, above). They will remain listed in the Alerts panel for future
reference, even after they are acknowledged in an Alert Bubble.

6.2. REPORTS

The Reports panel lists the standard reports that are available from ICE FEC. Clicking on a report's name
will download the selected report to the User’s default download folder.

Currently only the Daily Give-Up Activity report is available.

6.3. UNRESOLVED ACTIVITY

The Unresolved Activity panel displays the number of records in a number of functional categories which
are considered to be unresolved and may require User intervention. The record count per category, as
well as a total, is given for each Member to which the User has ICE FEC access. The total per category
across all displayed Members is indicated at the top of each column.

Unresolved Activily - Last Updsted: 18-Oct.2018 21:44:1D BST

Trades Transfers Groups. Allocations Claims scT

T™M 1 Unresoved TUnreg T-Unreg T-2Unreg T-3Unreg Unace/Challgd Pending  Rejected  InProgress Unalioc  UnderAlloc | Unace Rejected  PendRev  Unact PendRev  UnregTrades Unalloc Grps  Under Alloc Grps  Ung

we @ 0 @ @ S ) N Y- o
|

XXX 0 2] 0 -] 0 0 0 0 0 0 0 0 1] 0 0 0 0

Yyy 315 0 (1] 0 1] 0 0 0 0 0 0 [ 204] 0 0 (2] 0 0 0 0

Clicking on any category count will take the User to the Post Trade Management screen that is relevant,
with filters and selections applied as needed to display the records represented by the record count. This
feature does not apply to the totals by category or Member.

Standard row sorting and filtering are supported on the Unresolved Activity panel. In addition, a user may
hide unused columns, or reorder columns within each of the category groupings, to customize the view.
Total record counts per Member will exclude counts in hidden columns; similarly, totals per category will
only include counts from Member rows that are displayed.

See Appendix C: Unresolved Activity Filters, for instruction if you wish to apply any of the related filters
manually to the relevant Post Trade Management screen.
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/.POST TRADE MANAGEMENT

7.1. FUNCTIONS PANEL

Generally speaking, the Functions Panel for each screen listed in the Post Trade Management section
of the ICE FEC Menu contains the following elements. Specific data and available functions may differ by
screen, and are described in detail later in this Interface Guide.

Exchange | AllExchs ¥  Trading Member | XXX ¥  Clearing Date | 12-Apr-2018 ¥ = TrdPx = | Cust Acct Pos Acct Unresolved - -m Export
Comm ¥ ||SecTyp ¥ | |Maturity B/s ¥ | |TT ¥ | OrgOrdID || DealID el Q Search  Clesr  Retumed 983 of 983 records ;
Grid Controls 1 \
[ Save 4 Edit «f Spiit B Trade Summary £ Refresh Count: 983 | Selected Ct- 3 | Selected B/S Qty-51/0 | Selected Avg Price: 123.22 C | & Exportto ‘v
TdID T ™ B/S Trd Qty Trd Dt Trd Px. Exch Comm Maturity ~ P/C Strike L Qoo Coi D St Pos Acct  OIC Alloc Meth Avg Px Grp ID Dest TM Dest Cu:
&
O 173261 XXX B 17 12-Apr-2018 12322 IFEU G Apr-2019 REG 420307828 XXXACCT H o] -
O 173282 XXX B 17 12-Apr-2018 12322 IFEU G Apr-2019 REG 420307828 XXXACCT H o
O 173263 XXX B 17 12-Apr-2018 12322 IFEU G Apr-2019 REG 420307828 XXXACCT H o]
4 173284 XXX B 17 12-Apr-2018 12322 IFEU B EG 420433513 44759 H o G
4 173285 XXX B 17 12-Apr-2018 12322 IFEU B A p—2l]19 REG 420433513 44759 H o G
O 173286 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2018 C 85 REG 420433527 XXXACCT H o
O 173267 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2019 C 85 REG 420433527 XXXACCT H o]
O 173283 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2018 C 85 REG 420433527 XXXACCT H o
4 173289 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2019 REG 420776878 44759 u o G
O 173260 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2018 C 85 REG 420776892 XXXACCT o
@] 173261 XX B 17 12-Apr-2018 12322 FEU B Apr2019 C 85 REG 421 Edit/Eniry Panel o A APOO1
O 173262 XXX B 14 12-Apr-2018 12134 IFEU B Apr-2019 C 65 REG 42077090 Al U o A APDO1
O 173263 XXX B 14 12-Apr-2018 12233 IFEU B Apr-2019 C 85 REG 420778917 XXXACCT u o]
o mmnes wew n 41 an oo nnan imimn mmm e mman A PR imnmEnEe | oecncoe - h
A »

@ Discard
Edit/Entry Panel
[ custAcct  PosAcct CTI C3Trr orc RatelD  Trdr Memo User vg Px Grp ID DestTM  DestCustAcct  DestPosAcct  DestCTI DestC/C  Dest Memo
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7.1.1. SEARCH

The Search bar allows a User to select a limited array of data to retrieve from the ICE FEC database.
The data returned by the Search can then be sorted and filtered by the User, as needed.

Note: An initial Search is required before data will be displayed on any Post Trade Management
screen, before applying Filter criteria in the grid headers.

All screens under this section of the Menu will share the following primary Search criteria, which will
be retained as you navigate between ICE FEC screens.

e Exchange - A list of the individual exchange MICs/mnemonics applicable to the ICE Clear
clearing house; an All Exchs (all exchanges) choice is also available, and is the default setting
upon first accessing the system

e Trading Member - A list of trading members to which the User is authorized; on the Trades and
Transfers screens, an All TMs (all trading members) choice is also available, while only a single
mnemonic may be selected on Groups or Claims
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o Ifthe user has a single mnemonic selected on Trades or Transfers, that single mnemonic
will be auto-selected as Search criteria if the User navigates to the Groups or Claims
screen; the same is true when navigating from Groups or Claims to Trades or Transfers

o Ifthe User has All TMs selected on Trades or Transfers, the last-searched-for single
mnemonic will be auto-selected as Search criteria if the User navigates to the Groups or
Claims screen; returning to Trades or Transfers, the All TMs selection will be reapplied

e Clearing Date - Use this dropdown to select the Clearing Date for which you want to manage
transactions; the current Clearing Date is highlighted, by default; other choices include the next
Clearing Date (for use in ICSG only), and five prior Clearing Dates

Exchange | All Ekchmg Member | XXX /Clearing Date 1F.g\\g.2-32/583f(2h

All Exchs xXxx 18-Aug-2021
Re-Op | Close Group ; Count: 0 | Se ted Qty: 0
IFAD YYY 17-Aug-2021
Stalus |Fep i Gr Avg 777 Srp Qty R 16.Aug-2021 Grp Px

IFEU 13-Aug-2021
IFLL 12-Aug-2021
IFLO 11-Aug-2021
IFLX 10-Aug-2021
IMCO
NDEX

Note: Transactions which will clear on the next (T+1) or current (T) Clearing Date, and
transactions of the same type (trades, groups/allocations or claims) which cleared on a prior (T-1
through T-5) Clearing Date, are all managed on a common ICE FEC screen. The Clearing Date
Search allows the User to switch between these dates. Also note that Search for Clearing Date
four or five days in arrears (T-4 or T-5) may be slower than for T+1 through T-3, and is subject to
timeout; including additional Search criteria will shorten the response time.

On Trades, Transfers and Claims (on Release 9.2.2 and later), except where specified, additional
Search criteria may also be set to help the user reduce the number of records to be displayed. One or
more of these fields may be populated, as needed, to narrow the results.

e Trd Px - Entry field for the trade price; not available on Transfers or Claims; supports numeric

values only, including zero (0) and negatives, indicated by a preceding minus sign (-), such as -
1.3875

By default, the operator is equals (=), but can be changed to greater-than-or-equals (>=) or less-
than-or-equals (<=), by clicking on the operator icon and selecting that operator

ele e Selected

e Cust Acct - Entry field for the customer account; not available on Transfers or Claims

By default, the operator is equals (=), but can be changed to return any customer account
containing the entered value, by clicking on the operator icon and selecting the ‘like’ operator
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e Pos Acct - Entry field for the position account; not available on Transfers

e Unresolved - Entry field with dropdown selection of “Unresolved Activity” categories; not
available on Transfers or Claims

After choosing All Exch(anges), a single Trading Member, the desired Clearing Date and an
Unresolved selection, clicking Search will return the same records as reflected in the Dashboard’s
“Unresolved Activity” count for that member and date

Unresolved

Unreg @
Unreg SCT

[P a4

Note: Making an Unresolved selection will automatically set and disable other Search fields,
when those fields are required to execute the Unresolved Search correctly. Change Unresolved
back to blank to reactivate any Search fields which were disabled.

e Comm - Entry field with dropdown selection of ICE commodity codes/symbols

e Sec Typ - Entry field with dropdown selection of security types; choices are FUT (futures), OOF
(options on futures), OPT (options), CMB (combos) and OOC (options on combos)

e Maturity - Entry field for the maturity date; entry must be in format MMM-YYYY, or DD-MMM-
YYYY for daily contracts

e B/S - Entry field with dropdown to select Buy (B) or Sell (S) records

e TT - Entry field with dropdown of ICE trade types

e Status - Dropdown of available Status codes; not available on Trades or Transfers

e Orig Ord ID - Entry field for an original (client-assigned) order identifier; not available on Claims
e Deal ID - Entry field for an exchange-assigned deal or match ID; not available on Claims

e Trd ID - Entry field for a unique clearing-assigned trade ID; not available on Claims

To execute a Search on Trades:

1. Enter or select a value in each required Search field (Exchange, Trading Member and Clearing
Date); all are single-select only, and all are required.

2. Optionally set additional Search criteria.

3. Click [Search], or hit <Enter> while in one of the Search fields.

Note: Due to limitations of the browsers themselves, a maximum number of 50,000 records can
be displayed on the Trades screen to a Google Chrome™ user at any one time, or 20,000
records to a user of Microsoft Edge™ or other browser. Where the requested Trades screen
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Search matches more than the allowed maximum, the system will display as many rows as
possible, allowing you to work with the partial result set, or to add more criteria and Search again.

e Onthe Trades screen, if too many rows would be displayed by the Search, an alert will
appeatr, giving the User the option to Export the full result set (see Background Export, below)
before continuing to display the partial results in the grid.

Search returned 58777 rows. Only 50000 will be displayed when using
Chrome; 20000 for all other browsers.

You may export the full results (max. 500,000 records), or Continue to
see the partial result set.

4. The grid will update to display the records matching the Search criteria, up to the browser’s
display limit.

e On the Trades screen, the total number of rows returned to the grid, and the total number that
matched the Search criteria, will be shown next to the Search button.

st Acct Pos Acct Unresoived v

Q Search Clear | Returned 50000 of 58777 records |

To execute a Search on any other screen:

1. Enter or select a value in each required Search field (Exchange, Trading Member and Clearing
Date); all are single-select only, and all are required.

2. On Transfers or Claims, optionally set additional Search criteria.

3. Click [Search], or hit <Enter> while in one of the Search fields.

| Note: A maximum of 200,000 records can be retrieved for display in a single Search.

To clear your Search criteria:

1. For asingle, non-required Search field, delete the entered value or set the dropdown to blank.
2. To clear all non-required Search fields, including resetting Trd Px and Cust Acct operators to
equals (=), click the Clear button, adjacent to Search.

Note: After changing your Search values manually or by using the Clear feature, you must
explicitly click Search again to update the data grid to match your new criteria.

Upon logout, the User's Search last-used values will be stored, and will be pre-populated as Search
criteria during the next login. Clearing Date will always default to the current business date each time
the User logs in.

Any Search values which are set will be ignored as the User navigates to a screen which does not
support that Search field.
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7.1.2. GRID CONTROLS

Grid Controls includes the available Action Buttons and summary counts and/or quantities related to

the related Data Grid. See the individual screen sections later in this Interface Guide for details.

7.1.3. COLUMN CONTROLS

Column Controls allow a User to customize the Data Grid to suit his or her needs. The User’s last-
used column settings, per grid, will be stored and restored the next time the User accesses the

system. The User can also name and save multiple grid settings, to easily switch between commonly

used Data Grid configurations.

7.1.3.1. COLUMNS SELECTION

Each grid supports a comprehensive list of available columns, which may be displayed or hidden

individually by the User. A subset of these columns is selected for display by default.

Note: As an alternative to changing your column selection, the full list of field values for an
individual record may be viewed by the User; refer to Viewing Row Details, below.

To change your column selection:

1. Open any column dropdown menu; all available columns are listed under each dropdown.
2. Uncheck a column to hide it; check a column to display it.

o

K

EU Dec-2018 ST
CTi
Dec-2018 IST{

NN

xh Comn ¥ Maturity P/C  Si Trd Gty sty
Sort Ascending ¥ Trd Dt
Sort Descending ¥ Trd Px
EU B ~ Exch ST
Group by this field 4 Comm
EU B sT|
S ' Maturity
EU B sT|
. v PIC
EU B "D Back to Defaults isT
v Strike
Save Layout...
vk ¥ Orig Ord ID isT
. Load Layout g
EU B ST!
[ Delete Layout »
- ' Cust Acct |
eV |6 i Filter Hints ST
EU B Clrg Acct ST
Grid Editing Hints
EU B rovew Sec Cust Acct ST
EU B Dec-2018 v Pos Acct ST+
B
B

EU

7.1.3.2. COLUMN ORDER

Columns may be rearranged by drag-and-drop.

To rearrange your columns:

1. Click and hold the mouse on the header of the column you wish to move.

2. Drag the column until the green arrows appear between the columns between which you
want the column moved.

3. Release the mouse, and the column will be moved.
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n Qty Trd Dt v | Grp Px B/S
Grp Px |

0 03-May-2017 120. B

N N9 kdawe 204 190917 DO

7.1.3.3. COLUMN SORT

Each Data Grid may be sorted by a single column of data. An upward arrow in the column header
indicates it is being sorted by in ascending order; a downward arrow indicates descending.

A sort order is pre-assigned to each grid, and may be changed by the User in one of two ways.

oavs & CUI =1 CIEnenge X o

TdID T w | DeallD Txir Typ

14 Sort Ascending

1% Sort Descending

|
(%]

M Columns 3

‘H  Group by this field

To change your sort order:

1. Click once on the column header to sort by that column in ascending order. Click again to
change to descending order.

OR

2. Open the related column dropdown menu, and choose either Sort Ascending or Sort
Descending.

7.1.3.4. COLUMN WIDTH

Each column may be widened or narrowed by dragging the column border left or right, as
needed.

ed Avg Price: 0

dID Cust Acct v Clrg 4
<[>

021 HHAA4488

021 XOOXACCT

7.1.3.5. SAVED LAYOUTS

On the main Trades and Transfers grids, a User can customize their column Layout, then name,
save and reload the Layout to perform a regular, repeated business action. A User can create as
many custom Layouts as he or she needs; saved Layouts are User specific.
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e Saving a Layout - When saving a custom grid Layout, the following settings will be stored for
convenient re-use:

e Column Selection

e Column Order

e Column Width

e Column Sort

e Grid Filters, if applied (see Filters, below, for details)

e Grouped Mode setting, if applied (see Grouped Mode, below, for details)

Important! If the User has already customized his or her columns, it is recommended to
Save the current settings before modifying column settings for any additional custom
Layouts; otherwise, the original customizations will be lost.

To save a grid Layout;
1. After customizing your columns, filters and/or field grouping, open any column dropdown
menu, and choose Save Layout.

TrdiD T ™ B = Trd Qty Trd Dt Trd

m]

4 Sort Ascending

ey

% Sor Descending

Orig Ord ID: 172189021 3]

Columns »
2018

@]

8

161155

161157

Group by this field 2018

161201 2018

®

Show in groups
2018

Back to Defaults
2018

161202

&

161203

161251 2018

161253 Load Layout » 2018

161301 2018

=

Delete Layout  »

EEEEEREERE]

161302 2018

Filter Hints

000000000

Orig Ord ID: 172185035 31
Grid Editing Hints.

161156 XXX B 2018

-

N O

dcasco vwv 47 A Anconas

2. Enter a Layout name. If you are already using a named Layout, its name will appear
automatically. Layout names must be unique.

o To update the current Layout, do not modify the displayed name
o To create a new custom Layout, enter a new name

Enter a name

GROUPED CRD ID|

| o | o |

3. Click [OK] to confirm save.

e Loading a previously saved Layout - Once saved, a Layout will be available for reload to
the grid.

To load a saved grid Layout:
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1. Open any column dropdown menu, and hover your mouse pointer over Load Layout, to
expand the list of available Layouts.

Trd Dt v Trd Px Exch Comm Maturity PIC
7 Sort Ascending
7 Sort Descending
Columns >
7 B Jan-2018
7 1l Group by this field B Jan-2019
7 04-Apr201 & ghowin groups B Jan-2019
7 D4-Apr-201 B Jan-2019
) Back to Defaults
7 D4-Apr-201 B Jan-2019
7 04Apr201 B Save Layout E Jan-2019
7 D4-Apr-201 X GROUPED ORD ID
7 04Apr201 & Delete Layout »
7 D4-Apr-201 B Jan-2019
i Filter Hints
hantity: 153 ]
£ Grid Editing Hints
7 D4-Apr-201 B Jan2018 C

2. Click on the desired Layout; the grid will refresh to display the Layout’s defined grid
preferences.

o Deleting a previously saved Layout - When a saved Layout is no longer needed, it may be
deleted by the User.

Important! Clicking on a saved Layout in the Delete Layout menu will immediately cause it
to be deleted, without a confirmation popup, and its related customizations will be lost.

To delete a saved grid Layout:
1. Open any column dropdown menu, and hover your mouse pointer over Delete Layout, to
expand the list of available Layouts.

Exc + Comm Maturity PIC Strike Crig Ord ID

z Sort Ascending

1% Sort Descending

[ Columns »
23 IFE 17218504
2322 IFE & Group by this field 172185021
2322 IFE ' Showin groups 72185021
2322 IFE 172185021

) Back to Defaults
2322 IFE 1721850241
2322 Fe [ Savelayout 172185021
2322 IFE X Load Layout » 172185021
e IR fi GROUPED ORDID !
2322 IFE It

1 Filter Hints

&5 Grid Editing Hints
2322 IFE c 65 172185035

2. Locate and click on the Layout you wish to Delete; the layout will be deleted
immediately, without confirmation.

7.1.3.6. BACK TO DEFAULTS

After a User changes his or her column preferences, he or she may restore the ICE FEC default
settings for a Data Grid. Note that each Data Grid must be restored individually.
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Important! Restoring a grid’'s default column set will return the User to the Dashboard, and all
Search, Filter and entered/unsaved edits on all Data Grids will be lost.

To restore your columns for a Data Grid to their default state:

1. Open any column dropdown menu.
2. Choose Back to Defaults.
3. Select [Yes] or [No] from the confirmation popup:

9 This will reset the current Data Grid o its default settings for column set, order and
widths. and will ungroup the data, if applicable:

You will be returned to the Dashboard, and all Search, Filter and unsaved edits will be

Do you want to continue?

[ =1 = |

7.1.4. FILTERS

Each Data Grid may be filtered to narrow the array of data displayed. Filters may be applied to one
column, or to multiple columns, to suit the User’s needs.

ICE FEC supports one or more filter operators per column, based on the data type of the column,
identified by the icon in the respective filter field:

e Alphabetic -

e Numeric -

e Date or Date/Time -

The following Filter operators are available on all alphabetic and nhumeric columns.

none Starts With; to filter for blank values, use [space]
*[value] Ends With
*[value]* Contains

= Equal To; to filter for blank values, use =[space]
I= Not Equal To; to filter for non-blanks, use !=[space]

> Greater Than

< Less Than

>= Greater Than or Equal To

<= Less Than or Equal To

in[space] In List; separate values with a comma and no space, such as: in B,AB,C

To add an Alphabetic or Numeric Filter:

1. Enter the desired operator and value into the filter field of the column you wish to filter.
2. The filter will be applied automatically.

To add a Date or Date/Time Filter:

1. Enter the date for which you wish to filter, in format DD-MMM-YYYY only. Date/Time fields may
be filtered by the date portion of their value only.
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2. The filter will be applied automatically.
OR

3. Click the calendar icon, and select the desired date from the calendar popup.
4. The selected date will display in the entry field, and the filter will be applied automatically.
Date/Time fields may be filtered by the date portion of their value only.

The filter-field background will be highlighted on any column to which a Filter is applied. Note that a
filter for a blank value may be created by entering a space in a filter field, so even a field which
appears to be empty may have a filter applied.

[: Status GrpID ] Avg Px Grp ID Grp Qty Rem Qty Tre

inUAA =100
O uva (Not Fitered | 240 04
M A (alals 280 na

When no filters are applied to a grid, its Clear Filter button will be disabled. When filters are applied,
the button will be enabled, and a mouse-over tool-tip will list all filters currently applied. This list may
include filters against columns which are not in the User’s column preferences, but were applied by a
pass-through filter from different screen, such as from the ICE FEC Dashboard.

A ClearFilter i Exportto.. w

Column

Status
Comm

On the Trades screen, notation of “(Filtered)” and a highlighted Clear Filter button are displayed, to
further emphasize when the data returned by the Search is being Filtered further.

rade EH Trade Summary £ Refresh | Count: 330 (Filtered) | Selected Ct: 0 | Selected B/S Qty:0/0  Selected Avg Price: 0 & Exportto
Trd Dt Trd Px Exch Comm Maturity P/C Strike Orig Ord ID Cust Acct Clrg Acct Pos Acct  CTI Filter
Trd Px 123
129
17 11-Apr-2018 12322 IFEU T May-2019 660169830 | XXXACCT u o

44 Aconnas 4nann ieen T sazeonsas  eensesean | uuwanns . o

To clear Filters:
1. Manually delete the value from the individual filter field you wish to clear.
OR

2. Click the [Clear Filter] button related to the Data Grid on which you wish to clear all Filter values.

A ClearFiter &

ev/ 0iC Sec Cy

Dr,

7.1.4.1. FILTER HINTS

Filter Hints are also available in the ICE FEC Interface at any time.

To open Filter Hints:
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1. Open any column dropdown menu.
2. Choose Filter Hints, to open the following popup.

Filter Hints x

The following Filter operators are available on all alphabetic and numeric columns.

none Starts With
*[value] Ends With
*[value]* Contains
Equal To; to filter for blank values, use =[space]
Mot Equal To; to filter for non-blanks, use =[space]
Greater Than
Less Than
Greater Than or Equal To

oA v

>
Less Than or Equal To

in[space] In List; separate values with a comma and no space, such as: in B.AB,C
Date and date/time columns may be filtered by date only, in format DD-MMM-YYYY or using

the date-selection tool.

7.1.5. EXPORT
ICE FEC offers two types of data export: Grid and Background.

7.1.5.1. GRID EXPORT

Grid Export will export all rows currently displayed on a specific data grid. The User may limit
which data rows to export (by applying Search, and optionally applying Filters to the grid), and the
data columns to export (by choosing and/or ordering the Data Grid’s columns). The User may
also select whether to export in Excel (xIsx) or comma-separated (CSV) format.

This export is limited to the maximum number of rows the User’s browser can return to the grid
during Search (see Search, above, for details).

Note that each Data Grid has its own export function, which will export all the data matching the
grid’s Filter criteria, including additional data rows which are not currently visible to the User (i.e.
off the screen due to scrolling). Any related data in an associated Data Grid must be exported
independently.

To Export a Data Grid’s records:

1. Select [Export to...] on the Data Grid from which you wish to export.

¥ Clear Filter
T oic T [ Excelxisx
[£] csv
EG O p
= fa

2. Choose the desired export format. The generated file automatically will be stored to your
computer’'s Downloads folder, for retrieval.

7.1.5.2. BACKGROUND EXPORT

When the User’s Search would return more rows than the User’s browser can return (see Search,
above, for details), a Background Export can be initiated.

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 23

© 2024 Intercontinental Exchange, Inc.



This export will include all records matching the entered Search criteria, up to 500,000 records.
Any Filter values currently entered on the screen’s main grid will not be applied.

The resulting file will be in comma-separate (CSV) format, and will include only those columns
which are shown on the grid on which the Search was executed, in the order they are displayed.

To initiate a Background Export:

1. Execute a Search which returns more than the maximum number of records displayable by
your browser. A warning popup will be displayed.

Search returned 58777 rows. Only 50000 will be displayed when using
Chrome; 20000 for all other browsers.

You may export the full results {mas. 500,000 records), or Continue to
see the partial result set.

2. Choose Export. The generated file automatically will be stored to your computer’s Downloads
folder, for retrieval, and the data grid will update to show the maximum number of rows
supported by your browser. You may continue to perform additional actions in the ICE FEC
interface while the file is being created.

Note: Export for Clearing Date four or five days in arrears (T-4 or T-5) may be subject to timeout if
more than 50,000 records match the Search criteria; including additional Search criteria will shorten
the response time.

7.1.6. DATA GRIDS

Each Functions Panel includes one or two Data Grids, in which the data matching the screen’s
Search criteria, and any applied Filter(s), is displayed.

7.1.6.1. GRID RESIZING
If two grids are displayed, the lower grid may be resized or collapsed/expanded, as needed.
To resize the lower Data Grid:

1. Hover over the top border of the lower grid, then click and drag to manually resize the grid, or
double click to collapse it completely.

+ AddAllocations  [B) Save X Delete 4

Status Alloc ... Dest TM Dest CustA

2. Collapse the lower grid by clicking the collapse arrow at the far right of the grid header.
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Clear Filler % Exporito.. w

ID Ord ID AIO Rev

3. Ifitis already collapsed, expand the lower grid by clicking the expansion arrow in the lower
right-hand corner of the screen.

THOZ T AAARGG T Ayt

64621263 XXXACCT XXX RE(™

7.1.6.2. ROW SELECTION

Row selection (i.e. checking a row) controls much of the functionality of the Data Grid:

o Where two Data Grids are provided, the second or lower grid may show data related to the
row(s) selected in the upper grid, such as the Allocations related to the selected Group.

Exchange | IFEU ¥ Trading Member XXX v | Clearing Date 26-Oct-2017 ¥ (Q Search

s’ Re-OpenGroup  f@ Close Group £ Refresh Count: 1 | Selected Ct: 1 Selected Qty: 24

Status  Sub-Status | Gp D | JAvgPxGpID  GpQty  RemQy  TrdDt Grp Px IsOverride Px  B/S  Exch
(4 Multi-Pop
Gbc  REJ 9003396 24 0 24-0ct-2017 120.58 B IFEU

< Add Allocations Save ¥ Delete (- Reverse +— Delete Reversal B Refresh RemQty: 0 | Count: 12 | Selected Ct: 0
Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest OFC Dest Memo Cust Acct Grp ID I5rp Px
D Multi-Pop i-Pop Multi-Pop Multi-Pop Multi-F v | Mult?
O a | 2 | YYY IYYY8662 | I I (o} | | XXXACH 9003396 120.5¢
@ |c 2 YYY (o] XXXACCT 9003396 120.5¢
O RreJ | 2 | Yyy |44567 | | | ) | | XXXACCT | 9003396 | 120.5¢
M a [ Al | aszre | I I [ vvvaraT annasac 400 &c

o Where the Data Grid provides Action Buttons in its Grid Controls, the following rules apply:

3. An action will be applied only to those records which are selected.
4. Atleast one eligible row must be selected, or an appropriate alert will display.
5. Any selected row which is not eligible for the action will be skipped.

Related Allocations

<+ Add Allocations Save | % Delete | € Reverse = Delete Reversal & Refresh Rem Qty:5 | Count 4 | Selected Ct 1

Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest O/C Dest Memo Cust Acct Grp ID Gry

Oc 130K ovTot H 10 XHXACCT 113051
D C/ 1 XXX DvV702 H 10 XXXACCT 113051
A 5[y o XXXACCT 113051
D A 3|YYY ABDOD2 o XXXACCT 113051
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e When arow is edited, or a value is entered on a new row (see Data Entry and Edit, below),
the row is automatically selected, indicating the next-clicked Action Button will be applied to
that row. Manually unselecting a “dirty” row will cause it to be skipped by the requested
Action.

=+ Add Allocations  [B) Save ® Delete 4 Reverse 3= DeleteReversal 2 Refresh Rem
Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest O/C Dest M

O c 1 XXX oDv701 H 10

DV 1 XXX Dv702 H 10

™ 5| Yyy Fepimen o]

O 20 3w o

~ r 2 Frvy FaDoED

0 0

o Data Grids support Select All and Deselect All, by checking and unchecking the check-box at
the top of the row-selection column. On some Data Grids, the number of rows allowed for
Select All is limited; an alert will appear in the Banner when this limit is surpassed on an
applicable screen.

Related Allocations
4 Add Allocati B save X Delete 4= Reverse = DeleteReversal 3 Refresh RemQty:- 3 | Count: 5§ | Selected Ct 6
:MCQW Dest TM Dest Cust Acct Dest Pos Acct Dest CTI DestO/C  Dest Mema Cust Acct Grp ID Gi
~
C,J c 1 XXX Dv701 H 10 XXXACCT 113051
B c 1 XXX Dv702 H 10 XXXACCT 113051
& A 5| YYY 'EDITED (o) XXXACCT 113051
™ A EXRass ABDO2 o KXXACCT 113081
~ r 2 [yvry "aDDED
9 0

[ )

If a transaction is inactive and is not actionable because its contract is expired, or because of

another business state, the entire row will be in grey, italic text. Fields which would be
editable if the record was active will be deactivated. The row will be selectable, but any
attempted action will bypass that row.

Exchange | All Exchanges
[B Accept/Save

Status c

D 0000000

w | Trading Member | YYY

1 TKUP1
10 TKUP1

10 TKUP2

u

m

CIrc

-

~ | Clearing Date = 20-Jul-2017

= Refresh

Alloc Meth

-

-

Count: 23 | Selected Ct: 0 | Selected

ClaimID T Link Trd ID Avg Px Grp

2000236 587107

9000307 110054

9000311 110202
9000317
9000319
9000356

9000367 110175

annns7n 44nann

Additional information regarding Data Grids is provided in the action-specific sections, later in this

Interface Guide.
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7.1.6.3. GROUPED MODE

Note: This feature currently is supported only on the Trades, Transfers and Claims grids.

To assist Users who want to apply the same action to multiple records which, for example, relate
to the same Ord ID or same Link Trd ID, certain grids support grouping records for display
purposes if they have the same value in a single available column in the grid.

For example, the User can Filter the Claims grid by a single value (Ord ID in this example), then
Select All to see the total quantity and count of Claims with that value in the Grid Controls. A
common action can then be applied to all Claims related to this value, if desired.

Exchange AllExchanges ¥ Trading Member | YYY ~  ClearingDate 04-May-2017 ~ Q Search /

B AcceptSy ) Reject = ConfimReversal & Spit £ Refresh  Count: 10 | Selected Ct 10 | Selected Qty- 180

T/zaaun Qty CustAcct  PosAcct  CTI OIC  Allec Meth  Orig Claim ID ClimID T | Link TrdID AvgPxGrplD  OrdID /w Trd

64621082

& uc 20 | GIvD4 H o 9654357 4377050 64621082 04-
= uc 10 | GIvos H o] 8654358 4377055 64621082 04
& Rres 20 GVD1 o 9654350 4377057 64621082 041
® Rres 20| GVO1 [e] 2654360 4377054 64621082 04
& uc 20 | GIVD2 o 9654361 4377051 64621082 04
& c 10 CHANGE |H o 2654362 4377055 64621082 04-H
& c 20 | MODIFY U o G 9654363 4377013 64621082 04-H
& c 20 | CHANGE |H o) 9654364 4377085 64621082 04-M
® c 20 | CHANGE |H o 9654365 4377068 64621082 04-
& uc 20 | GVD3 H o 9654366 4377066 64621082 04-1

Alternatively, the User can view the grid’s data in Grouped Mode, to organize the Claims by a
particular field, and always show total quantity and counts for each different value in that field.

Claims
Exchange | AllExchanges ¥  Trading Member | YYY ~ | Clearing Date | 04-May-2017 ¥ Q Search
AcceptSave "S) Reject = Confirm Reversal o8 Spit &3 Refresh Count 31 | Selected Ct 0 | Selected Qty: 0

Status  Claim Qty CustAcct PosAcct CTI  O/C  Allc Meth  Orig Claim ID ClamiD T LinkTrdD  AvgPxGmpID  OrdID AORev  Trdll
[:] - -
O 0Ord ID: 64621067 : [ Count: 4 | Quantity: 20]
O uc 2 | GUP3 o 9654367 4377010 64621067 04-M
O ue 3| GUPO1 o 9654368 4377010 64621067 04-M
0O uc 7 | GUPG2 o 9654369 4377010 64621067 04-M
O uc 8 | GUPO4 / 9654370 4377010 64621067 04-M
O ©0rd ID: 64621082 : [ Count: 10 | Quantity: 180]
0O uc 20 | GIV04 H o 9654357 4377059 64621082 04-M
O uc 10 | GIvos H o 9654358 4377055 64621082 04-M
O Re 20 | GIvo1 o 9654359 4377057 64621082 04-M
O Rre 20 | GIVO1 o 9654360 4377054 64621082 04-M
0O uc 20 | GIV02 o 9654361 4377051 64621082 04-M
O c 10 | CHANGE | H o 9654362 4377055 64621082 04-M
O c 20 | MODIFY  [U o G 9654363 4377013 64621082 04-M
O c 20 | CHANGE | H o 9654364 4377065 64621082 04-M
4

Each Grouped Mode header has its own Select All, which can be used to quickly select and act
on only those Claims included in the grouping. Additional Grouped Mode features include:

e The grid’s available actions can be performed while in Grouped Mode, except where noted.

e Select All may be utilized on multiple groupings at the same time.

¢ Individual rows within a grouped array may be deselected, and rows outside of an array
selected.

o Deselect All is similarly supported at the grouping level.
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Sorting, Filtering and all other Function Panel features are fully supported while in Grouped

Mode.

Exchange All Exchanges ¥ | Trading Member  YYY

[ AcceptSave 'S) Reject 7= Confirm Reversal
Statis  Claim Qly CustAcet  Pos Acct

v 1| Gurw ‘

O V B | GUPO4 ‘

™~ ID: 64621082 . [ Count: 10 | Quantity: 180 ]

& uc 20 | GIVO4 H

™ uc 10 | GIvos H

¥ Rl 20| Gvo1

& ReJ 20 | GIvo1

& uc 20 | GIvo2

¥ c 10| CHANGE | H

& c 20 | MODIFY |U

& c 20 CHANGE | H

& 20 | CHANGE | H

& uc 20 | GIvVo3 H

O oOrdID 64621101 : [ Count: 3 | Quantity: 60]

[ 20 L wnnne |

«

5 Spit

= ClearingDale  04-May-2017 ¥

Q Search

' Refresh  Count: 31 Selected Ct 10 | Selected Qty: 180

cn OIC  Alloc Meth Orig Claim ID ClamiD T | Link Trd ID

Ay 431Uy
9654370 4377010

9654357 4377059
9654358 4377055

9654359 4377057
9654360 4377064
9654381 4377051
9654362 4377055

9654363 4377013
654364 4377065

9654365 4377068
9654366 4377068
aRRATTY AITIME

Avg Px Gip 1D

Ord ID

AL

64621067

64621082
64621082
64621082
64621082
64621082
64621082
64621082
64621082
64621082
64621082

AARTAN

AJO Rev

A Clear Filter
Trd Dt BiS Exch
va-may-2uTl b (3=")
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU
04-May-2017 B IFEU

N B AT

o

& Expotio

Comm

I I I R

Maturity

To put the grid into Grouped Mode:

1. Open the column dropdown menu for the column by which you want to group the Claims grid.
2. Choose Group by this field, to enter Grouped Mode, grouped by this column.

To turn off Grouped Mode:

1. Open the column dropdown menu for the column by which your Claims screen is currently

grouped.

e4891009

plD | OrdID '¥ AORev | TrdDt

04 aa

~ q

14 Sort Ascending
1% Sort Descending ®
64621( n7
64621¢ [ Columns P hr
Group by this field
Show in groups
646210 n7
646210 D) Back to Defaults )17
64621( N nr
Filter Hints
64621( n7
oy B3 Grid Editing HII‘II‘S by

2n4

M m m m m m m m m

2. Uncheck Show in groups, to exit Grouped Mode.
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ID OrdID ' ¥ A/ORev Trd Dt [

1% Sort Ascending

2 Sort Descending

B
B
646210 17 g
) Back to Defaults
64621C B

i Filter Hints

64621C B8 Grid Editing Hints )17

m

7.1.6.4. DATA ENTRY AND EDIT

Where a Data Grid supports new-row entry or includes modifiable fields, the editable columns will
typically be displayed toward the left side of the grid. A User may reorder and/or hide editable
columns as normal, to suit his or her workflow.

e Editable fields are bordered on all sides, whereas non-editable fields and/or rows have
borders only top and bottom.

Related Allocations

+ Add Aliccations  [B) Save X Delete 4 Reverse & DeleteReversal 5 Refresh Rem Qty: 5 | Count 4 | Selected Ct:

Status | Alloc Q@ Dest DestPosAcct | DestCTI  DestO/C  DestMemo CustAcct Gl
0O g Not Editable ’
-
Editable S
200X ov701 H 1

o ¢ o XXXACCT 11]
0Oc DV702 H o XXXACCT 114
0O A 5] vy o JOOACCT 1
0O A 3| yvy ABDO2 o XXXACCT 1

¢ Fields which are edited, or in which a new value is entered, will be marked by a small “dirty”
flag in the upper left-hand corner.

Related Allocations

+ Add Allocations =[] Save % Delete 4 Reverse % DeleleReversal £Z Refresh Rem (]

Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct DestCTI Dest Q/C  Dest My

- -

O c 1 XXX DV701 H 10
0O c 1 XXX n) H 10
™ A s [ vvy "EDITED o
0 » v ] 0
= r 2y "ADDED

O 0

e When arow is edited, or a value is entered on a new row, the row is automatically selected
(see Row Selection, above), indicating the next-clicked Action Button will be applied to that
row. Manually unselecting a “dirty” row will cause it to be skipped by the requested Action.
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Related Allocations

4 Add Allocations [&) Save 3 Delete 4= Reverse = Delete Reversal I3 Refresh Rem {

Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest G/C | Dest M

- -

0O c 1300 DV701 H 10
Olc 1 XK DV702 H 10
T4 5] ¥yvy u [o]
0O A 3| vvy FCHanGE o]
™~ r 2 [Mrey (=)

0 0

7.1.6.4.1. EDITABLE FIELD NAVIGATION

Navigation between editable fields utilizes the following key combinations:

Use the following to navigate within an editable field:
e <UpArrow> moves to the beginning of the value within an editable field
¢ <DownArrow> moves to the end of the value within an editable field
o <LeftArrow> or <RightArrow> moves left or right within an editable field, one
character at a time

Use the following to navigate to a different editable field:
e <Tab> moves to the next editable field to the right; if the edited field is the last on that
row, will move to the first field on the next editable row
e <Shift+Tab> moves to the next editable field to the left; if the edited field is the first on
that row, will move to the last field on the prior editable row
e <Ctrl+any Arrow> moves to the next editable field in the direction of the arrow; if the
field is the last editable field in that direction, exits edit mode

7.1.6.4.2. MULTI-ROW ENTRY/EDITS

Two methods are available to quickly apply the same value to multiple editable rows:

To apply the same value to a field on multiple, consecutive rows:

1. Single click on the field you wish to edit, and enter the desired value

2. Use the key combination <Ctrl+Shift+DownArrow> to move to the next editable field
below, and copy the value from the field above to the field below

| Note: This method is not fully supported in MS Edge.

Related Allocations

=+ Add Allocations  [£) Save 3 Delste 4 Reverse = Delete Reversal L Refresh Rem Qty:0 | Count 7 | Selected Ct: 3
Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI DestC/C  Dest Memo Cust Acct Grp ID Grp P
4 4

O c 1 XXX DV701 H 10 XXXACCT 113051

O c 1 XXX DVv702 H 1|0 XAXACCT 113051

] A 5 YYY o] KXHXACCT 113051

O a 3| yry ABDO2 XXXACCT 113051

= r 2 Feoi i

=~ r 2 =

& r 1 fEOrT

To edit the same field on all selected, editable rows (Multi-Populate feature):
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1. Select the rows you wish to Multi-Populate; note that Multi-Populate will apply only to
selected, editable rows

2. Click in the Multi-Populate field for the first column you wish to edit, and enter the desired
value

3. Repeat step 2 for all fields you wish to edit

Related Allocations

=+ AddAllocations | [B) Save ¥ Delete 4= Reverse = Delete Reversal 2 Refresh Rem Qty:0 | Count: 7 | Selected Ct: 4
Status Alloc Qty Dest TM Dest Cust Acct st Pos Acc] est CTI Dest O/C | Dest Memo Cust Acct Grp ID Grp P
- | muLT H -
O c 1 XXX DV701 H 10 XAXACCT 113051
O |c 1 XXX Dv702 H 10 KXXXACCT 113051
= A 5 o HHHACCT 113051
(R 3|y ABDO2 [o] XOXXACCT 113051
= M 2
= f 2
= M 1
O 0

4. Hit the <Enter> key to copy the value(s) to all selected, editable rows

Important! You must hit <Enter> to copy the Multi-Populate value(s) to the selected rows,
before clicking [Save], or your desired changes will not be applied.

Related Allocations

+ Add Aliocations [ Save X Delete 4= Reverse = Delete Reversal g5 Refresh Rem Qty:0 | Count 7 | Selected Ct 4
Status | Alloc Qiy Dest TM  DestCust Acct  Dest Pos Acc est O/C  Dest Mema Cust Acct Grp ID Gp P

O w | MULTI H P -
0O c¢ 10K Dv7o1 H 10 KHHACCT 113051
O ¢ 1 XXX Dv702 H 10 XXXACCT 113051
& A 5| vy (TR Mu o 113051
0O A 3| vy ABDOZ [o} XXXACCT 113051
= r 2 (T (M
= r 2 (TR M
(4 r 1 Mucm My
0 0

5. Continue making any other edits, as needed, before saving all your changes; see screen-
specific instructions for details.

7.1.6.5. GRID EDITING HINTS

Grid Editing Hints, with navigation shortcuts and quick instructions for multi-row entry/edits, are
also available in the ICE FEC Interface at any time.

To open Grid Editing Hints:
1. Open any column dropdown menu.
2. Choose Grid Editing Hints, to open the following popup.
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Grid Editing Hints x

To edit an editable field:

Click into the field or hit <Enter> while focus is on an editable field; hit <Enter> again to exit edit mode.

To navigate ameong editable fislds,

<UpArTow> Moves to the beginning of the value within an editable field.

<DoWnAITOW> Moves to the end of the value within an editable field.

<LeftArrow> Moves left within an editable field, one character at a time.

<RightArrow> Moves right within an editable field, one character at a time.

<Ctri+any Arrow= IMoves to the next editable field in the direction of the arrow; if the field is the last editable field in that direction,
exits edit mode.

<Tab> Moves to the next editable field to the right; if the edited field is the last on that row, moves to the first field on the
next editable row.

<Shift+Tab> Maoves to the next editable field to the left; if the edited field is the first on that row, moves fo the last field on the

prior editable row.

To apply the same value to a field on multiple, consecutive rows:

=<Ctri+Shift+DownArrow>  Move to the next editable field below, and copy the value from the field above to the field below.

To edit the same field on all selected, editable rows (Multi-Populate feature)

1. Select the rows you wish to Multi-Populate; note that Multi-Pepulate will apply only to selected, editable rows.
2 Click in the Multi-Populate field for the first column you wish to edit, and enter the desired value.

3. Repeat step 2 for all fields you wish to edit.

4. Hit the <Enter> key to populate the entered value(s) to all selected, editable rows.

To save entered new rows andior edits:

<Ctri+Enter> while in edit mode, i.e. in an editable field.

7.1.7. VIEWING ROW DETAILS

As an alternative to changing column selections (refer to Column Controls, above), a User may view
the full list of field values for any specific record, by double clicking in a non-editable field on the row
in the data grid. Fields are listed in alphabetical order by field name.

Claim 1D: 8000837

Name T

AIO Rev
Alloc Meth
Avg Px Grp ID
BIS
Brkr Comp ID
Cab
Cl App Sub Type 1sv1
Cl App Type WEBICE
Claim ID 9000837
Claim Px 12222
Claim Qty 2
Claim T8 24-Jan-2018 20:30:15 GMT
Cirg Acct
Comm FNO
2
ABCO3

FrnRoRnAI
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7.2. TRADE MANAGEMENT

The Trades screen supports management of trades executed on an ICE Exchange, as well as correction
trades entered directly into ICE Clearing, trade adjustments and previously cleared position transfers.

Exhange AllExchs w TradngMember XXX v CleangDate | 12:Apr2018 ¥ | = TrdPx - | cust acet Pos Acct | | Unresolved -

comm | | secTyo v || Maturty as v |17 v| ongoraip ||Deario Tdi0 Q Search cesr  Retumed 983 of 983 records

Save | ¢ Edt | «f Spit R TradeSummary  £3 Refresh  Count 983 | Selected Gt 3 | Selected B/S Qiy- 5170 | Selected Aug Price: 12322 L Booto
D T M BIS  TdOy Trd Dt Trd Px Exch Comm Maturty PIC  Stke T OrgOrdID  CustAct  PosAcct  OIC Alloc Meth  Avg Px Grp ID DestTM  Dest Cust|

o o i N~ N - o N~ Pop

i

D 173250 X B 17 12-Apr2018 1732 FEU G Apr2015 REG 42307828 | owAcCT | H o =

D 173250 X B 17 12-Apr2018 17232 FEU G Apr2015 REG 42307828 | owACCT | H o

D 173253 X B 17 12-Apr2018 1732 FEU G Apr2015 REG 42307828 | owAcCT | H o

= 173254 XX B 17 12-Apr2018 12322 FEU B Apr2015 REG 42433513 | 44789 H o

= 173285 xxx B 17 12-Apr2018 12322 FEU B Apr2015 REG 42433513 | 44789 H o

D 173256 X B 17 12-Apr2018 12322 FEU B ApEA1S 6 REG 42433827 | owACCT | H o

D 173257 X B 17 12-Apr2018 12322 FEU B ApEA1S 6 REG 42433827 |owAcCT | H o

D 173258 X B 17 12-Apr2018 12322 FEU B ApEAS 6 REG 42433527 | owACCT | H o

= 173250 X B 17 12-Apr2018 12322 FEU B Apr2015 REG 420776873 | 44789 u o G

D 173260 XXX B 17 12-Apr2018 12322 FEU B ApEA1S 6 REG  4277aS2 | owAcCT | U o [

D 173261 X B 17 12-Apr2018 12322 FEU B ApEA1S 6 REG 477382 | 79101 U o APDOY

D 173262 X B 14 12-Apr2018 12134 FEU B ApEAS 6 REG 420776305 | 79101 u o APDOY

D 173263 XX B 14 12-Apr2018 12233 IFEU B ApEA1S 6 REG 4277917 | omaccT |U o [

— amnnzs vew  n 44 47 Aecnnan amimn aEm m A mnan PERT unRmTEREE | aeramor = I =

4 »

-

Edit -

@ Discard

[) custAct  PosAct CTl C3Tar  OfC RateID  Trar Memo User Memo Alloc Metn  Avg Px GiD D DestTM  DestCustAcct DestPosAcct DestCTI  DestOIC  DestMemo

0 ‘44739 | mult | ‘ ‘D |K [HaLrvmano2 | |c1 ‘

The screen is divided into two Data Grids:

1. Trades - The top grid lists all trades, including trade split legs, which match the Search and Filter

criteria.
Exchange AllExchs ~ Trading Member & XXX ¥  Clearing Date  12-Apr-2018 ~ = TrdPx = | CustAcct Pos Acct Unresoived hd
Comm ¥ SecTyp * Maturity Bs - T hd Orig Ord ID Deal ID Trd ID Q Search Clear Returned 983 of 983 records
| Save 4 Edit «§ Spit [EH Trade Summary ¥ Refresh Count: 75 (Filtered) = Selected Ct: 3  Selected B/S Qty: 51/0  Selected Avg Price: 123.22 |
TdID T ™ B)S TrdQty Trd Dt Trd Px Exch Comm  Maturity P/C  Stike  TT Orig OrdID  Cust Acct PosAcct  O/C Alloc Met]
(m} ulti-Pop Jti-Pop | Mutt-F
17 ]
O 173251 XXX B 17 12-Apr-2018 123.22 IFEU G Apr-2019 REG 420307828 XXXACCT H [o]
D 173252 XXX B 17 12-Apr-2018 123.22 IFEU G Apr-2019 REG 420307828 XXXACCT H (o]
] 173253 XXX B 17 12-Apr-2018 123.22 IFEU G Apr-2019 REG 420307828 XXXACCT H o
o~ 173254 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 REG 420433513 44789 H (o] G
™~ 173256 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 REG 420433513 44789 H o G
O 173256 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 C 65 REG 420433527 XXXACCT H (s}
O 173257 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 C 65 REG 420433527 XXXACCT H [e]
D 173258 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 C 65 REG 420433527 XXXACCT H o]
173259 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 REG 420776878 44789 u [o] G
173260 XXX B 17 12-Apr-2018 123.22 IFEU B Apr-2019 C 65 REG 420776892 XXXACCT u (o]

[ 173261 XXX B 17 12-Apr-2018 12322 IFEU B Apr-2019  C 65 REG 420776892 79404 1 fa} A

Grid Controls for the Trades grid include the following action buttons:

e Save - Saves updates or new records entered on the Trades grid, or any of its sub-grids

e Edit - Opens a sub-grid, in which to enter update values for all selected Trades
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Split - Opens a sub-grid, in which to enter trade-split instructions for a single selected Trade
Adjust - [prior-day views only] Opens a sub-grid, in which to enter adjustment details for a
trade cleared on a prior clearing date

Trade Summary - Opens a sub-grid, displaying summary statistics regarding the Trades
grid’s displayed records

It also includes the following summarization details:

Count - The number of Groups matching the Search and Filter criteria; on Trades, a
“(Filtered)” indicator will display when filters are applied to the grid

Selected Ct - The number of Groups selected in the grid

Selected B/S Qty - The total quantity of buy and sell trades, respectively, selected in the grid
(i.e. sum of their Trd Qty)

Selected Avg Price - The weighted-average price, calculated for the selected trades

2. The content of the lower grid will vary, based on the function the User is performing.

Edit - This sub-grid will contain a single row containing all fields which are eligible to be
modified on a trade; the values entered in this row will be applied to all eligible trades
selected in the upper grid

Grid Controls for the Edit grid include the following action buttons:

o Discard - Discards any update values entered by the User but not Saved

Cust Acet PosAcet CTI  C3Trar oc Rete D Trdr Memo User Memo Alloe Meth  Avg Px Grp 1D DestTM  DestCustAcet  DestPosAcct DestCTI  DestO/C  DestMemo

Split - This sub-grid will display in either of two scenarios:

o the User selected a single trade in the Trades grid and clicked the Split button, in order to
enter new trade-split detail; or

o the User selected one or more rows in the Trades grid which were previously split (i.e.
selected the original/parent trade), to view the existing split legs

Grid Controls for the Split grid include the following action buttons:

o Discard - Discards any new Splits entered by the User but not Saved

The Split grid also includes the following summarization details:

o Rem Qty - The total unsplit quantity of all Trades selected in the upper grid (i.e. sum of
their Trd Qty, less any Trd Qty entered in the Splits grid)

o Count - The number of Splits matching the Search and Filter criteria

o Selected Ct - The number of Splits selected in the grid

Discard

Stats  TrdID Trd Qty DestTM  DestCustAcct DestPosAcct  DestCTI DestC3 Trdr DestQ/C  DestMemo Cust Acct Cirg Acct Pos Acct  OIC User Memo A

Rem Qty: 20 | Count 0  Selected Ct 0

INTERCONT

Adjust - [prior-day views only] The Adjust sub-grid will allow a User to enter one or multiple
adjustment trades, to be created based on and to offset a prior-day trade in order to correct
an initial misclear
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Grid Controls for the Adjust grid include the following action buttons:

o Discard - Discards any new Adjustments entered by the User but not Saved

The Split grid also includes the following summarization details:

o Rem Qty - The total unadjusted quantity of the Trades selected in the upper grid (i.e.
sum of their Trd Qty, less any Trd Qty entered in the Adjust grid)

o Count - The number of Adjustment rows entered in the grid

o Selected Ct - The number of adjustments selected in the Adjust grid

@ Discard  RemQty: 17 | Count:0  Selected Ct: 0

User Memo Trd Qiy DestTM Dest Cust Acct  DestPos Acct  DestCTI DestO/C  Dest Memo

e Trade Summary - Trade Summary shows the total buy quantity and total sell quantity for all
trades in the Trades grid, as summarized by the values in the displayed columns; this grid is
for reference only, and does not support any entry or update functions

Grid Controls for the Edit grid include the following action buttons:

o Close - Collapses the Trade Summary sub-grid

7.2.1. EDITING A TRADE

A Trade which is not split (Status=MAS), cancelled (Status=CNL) or expired (Expired=Y), may be
modified. Two methods are available.

7.2.1.1. IN-LINE TRADE EDITS

Trades may be edited by changing values in-line on each row. One or multiple Trades may be
modified in this manner, and Saved in a single action.

To edit Trade(s) in-line:

1. Inthe Trades grid, modify value(s) on the Trade(s) you wish to edit; editing a row will
automatically select it.

o Cust Acct, Pos Acct, CTI (where applicable) and O/C are required
o Alloc Meth, Rate ID, Trdr Memo and User Memo are optional
o certain Destination fields may be required based on the Alloc Meth value
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Note: When Clearing Date is set to a prior business date, only Alloc Meth may be changed.
The following additional rules apply.
e Alloc Meth may be changed from “G” (give-up) only if none of the trade’s original quantity
was allocated and claimed on a prior day
e Alloc Meth may be changed from “A” (average price) only if the related Average Price
Group Status is “IP” (in progress); if the related AP Group is “closed”, then the user must
reopen the AP Group before unmarking the Trade; see Re-Opening an Average Price
Group for instructions and additional rules

d Px

Q) Search Clar Returned 50000 of 58777 records

Exch  Comm

IFED PEB
IFED PEB
IFED PEB
IFED PEB
IFED PEB
IFED PEB
IFED PEB
IFED PEB

IFED PEB

Exchenge AllExchs ¥ TradingMember AllTMs ¥ Clearing Date 12-Apr-2018
Comm = | SecTyp ~  Matunty &5 v TT ~ |OrgodiD
) Save # Edit «§ Spit [FH Trade Summary 3 Refresh Count: 10804 (Filtered)
Status. diD T ™ BIS Trd Qty Trd Dt Trd Px
O
M Maa 142781 YYY S & 04-Apr-2018 1213
v MAA 142762 YYY S 8 04-Apr-2018 1213
MAA 142753 YYY S 20 Dd-Apr-2018 121.38
MAA 142754 YYY S & D4-Apr2018 121.3
L) MAA 142785 YYY S & 04-Apr-2018 121.3
MAA 142756 YYY S & 04-Apr-2018 121.3
MAA 142757 YYY 8 20 0d-Apr-2018 12138
MAA 142758 YYY S & D4-Apr-2018 1213
& MAA 142762 YYY S 7 04-Apr-2018 12338
() MAA 42765 YYY S 7 04-Apr-2018 12338

IFED PEB

Selected Ct: 3 Selected B/S Qiv:0/23  Selected Avg Price: 1219330435
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2247765 u
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ozE & |n
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ol e e o ™
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oic

Alloc Meth  Avg Px Grp ID

olale

> > 0

AERD1

AERD1

& Exportto

Dest TM

¥
XXX

¥
HXK

Dest |

2. Repeat until all Trades are updated, as necessary.
3. Click [Save], or hit <Ctrl+Enter> to save the edited Trade(s). The grid will refresh to show all
updated values (Status=MAA).

7.2.1.2.

BULK TRADE EDITS

Multiple Trades to which the same change needs to be made can be edited by selecting the
Trades, and entering the maodifications on a single entry row. One or multiple Trades may be

modified in this manner, and Saved in a single action.

To edit Trade(s) in bulk:

1. Inthe Trades grid, select the Trade(s) you wish to update.
2. Inthe Trades grid, click [Edit]; a single entry row will be displayed in the lower Edit grid.

o Ifafield is empty or blank on all selected Trades, then the related Edit grid field will also

be empty/blank

o If all selected Trades have the same non-blank value in a field, then the related Edit grid

field will show the common value
o If any of the selected Trades have differing values in a field, then the related Edit grid

field will show the common value “[multi]”

3. Modify the desired field(s) as necessary, to be applied to all selected trades; if you do not

modify a field’s displayed value, then each Trade will retain its current value in that field.

o Cust Acct, Pos Acct, CTI (where applicable) and O/C may not be blanked
o Alloc Meth, Rate ID, Trdr Memo and User Memo are optional
o Certain Destination fields may be required based on the Alloc Meth value
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To remove an existing value from a field, enter a space in that field; the value “[remove]” will
display when you exit the field to differentiate it from a field which already has no value; any
related fields will also update to “[remove]”.

To revert an edited field to its original value or to “[multi]”, delete the new value from the
field; note that related fields will not be reverted.

Note: When Clearing Date is set to a prior business date, only Alloc Meth may be changed.

The following additional rules apply.

e Alloc Meth may be changed from “G” (give-up) only if none of the trade’s original quantity
was allocated and claimed on a prior day

e Alloc Meth may be changed from “A” (average price) only if the related Average Price
Group Status is “IP” (in progress); if the related AP Group is “closed”, then the user must
reopen the AP Group before unmarking the Trade; see Re-Opening an Average Price
Group for instructions and additional rules

Trades

Exchange AllExchs ¥ TradingMember AllTMs ¥ Clearing Date 12-Apr-2018 ¥ = TrdPx =  Cust Acct Pos Acct Unresolved v

Comm ¥ SecTyp ¥ urity Bs ¥ T ¥  OrigOrd ID Deal ID Trd ID Q) Search Clear Returned 50000 of 58777 records

[ save # Edit «% Spit B Trade Summary O Refresh Count: 10804 (Filtered) | Selected Ct: 3  Selected B/S Qty: 0/22  Selected Avg Price: 121.9330435 & Exportto -
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0 - - -
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& man 142752 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 DAZSS u 2|0

1 MAA 142753 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 U 2|0 G

O maa 42754 YYY S & 04-Apr-2018 1213 IFED PEB Jan-2018 996165721 79101 u 2|0 c

C MAA 142755 YYY S 8 04-Apr-2018 1213 IFED PEB Jan-2018 996165721 2247785 u 2|0 A AERD1

O maa 142756 YYY S 8 04-Apr-2018 1213 IFED PEB Jan-2019 996165721 2247765 u 2i0 A AERD1

U mAa 142757 YYY S 20 04-Apr-2018 12138 IFED PEB Jan-2018 996165737 79101 v 2|0

O maa 142758 YYY S 8 04-Apr-2018 1213 IFED PEB Jan-2019 996165721 79101 u 2|0

& maa 142762 YYY § 7 04-Apr-2018 12338 IFED PEB Jan-2019 996165766 DAZSES H 2|0

U mAA 142765 YYY S 7 04-Apr-2018 123.38 IFED PEB Jan-2018 996165766 §55XXX02 u 2|0 -
‘ y
@ Discard

(¥ CustAcct Pos Acct cm C3 Trdr oic Rate ID Trdr Memo User Memo Alloc Meth PxGrpID Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest O/C  Dest Memo

r r v r
(& [Dpazas H 2 [t E MEMO ] v XXX
A
-

4. Click [Save], or hit <Ctrl+Enter> to apply the changes to the selected Trade(s). The Edit grid
will collapse, and the Trades grid will refresh to show all updated values (Status=MAA).

7.2.2. SPLITTING A TRADE

A Trade may be Split if it was not previously split (Status=MAS), cancelled (Status=CNL), expired
(Expired=Y), or marked for give-up or averaging pricing (Alloc Meth=G or A).

Note: This function is not available when Clearing Date is set to a prior business date.

To Split a Trade:

1. Inthe Trades grid, select the Trade you wish to Split; only one Trade may be Split at a time.
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2. Inthe Trades grid, click [Split]; a blank entry row will be displayed in the lower Split grid, with Trd
Qty defaulted to zero (0).

(continues on next page)

Trades
Exchange AllExchs ¥  Trading Member XXX ¥  Clearing Date  12-Apr-2018 ¥ = TrdPx = | CustAcct Pos Acct Unresolved v
Comm ¥ | SecTyp ¥ | Maturity B/S v | TT ¥ | Orig Ord ID Deal ID Trd ID Q Search Clear Returneq
Save ¢ Edit e§ Spiit EB Trade Summary ' Refresh Count: 14120 | Selected Ct: 1 | Selected B/S Qty: 0/20 | Selected Avg Price: 121.38
Status TdID T ™ Trd Qty Trd Dt Trd Px Exch Comm Maturity PIC Strike Crig Ord ID Cust Acct Pos Acct  CTI
O Aulti-Pop fuiti-P
s
D MAA 142751 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 DAZ45 H 2
D MAA 142752 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 DAZ45 H 2
D MAA 142753 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 V) 2
D MAA 142754 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 79101 U 2
E] MAA 142755 YYY 8 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 2247765 u 2
] MAA 142756 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 2247765 u 2
8 MAA 142757 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 u 2
E] MAA 142758 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 79101 u 2
D MAA 142758 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 H 2
4
@ Discard Rem Qty: 20 | Count: 0 | Selected Ct: 0
Status Trd ID Trd Qty ™ Dest Cust Acct Dest Pos Acct Dest CTI Dest C3 Trdr Dest O/C  Dest Memo Cust Acct Clrg Acct
a F - Multi-Pop Multi-Pop Multi-Pop Multi-F > | Multi-Pop
0 I I I I I I
3. Enter the values for each Split you wish to create.
e Trd Qty (non-zero) and Dest TM are required
e When the selected Trade’s TM=Split Dest TM, Dest Cust Acct and Dest Pos Acct are
required
e When Dest CTI=3 (where applicable), Dest C3 Trader is required; otherwise, Dest CTI, Dest
C3 Trader, Dest O/C and Dest Memo may be left blank
Editing the row will automatically select it. Notice that a new entry row is added below, when you
begin populating a new row. Repeat until all Splits are entered.
(continues on next page)
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Trades

Exchange AllExchs ¥ Trading Member XXX ¥  Clearing Date  12-Apr-2018 ¥ = TrdPx = CustAcct Pos Acct | Unresolved v

Comm ¥ | SecTyp ~  Maturity B/s v | TT ¥ | | Orig Ord ID Deal ID Trd ID Q, Search  Clear Return

Save &4 Edit g Split [ER Trade Summary 4 Refresh Count: 14120 | Selected Ct: 1 | Selected B/S Qty: 0/20 | Selected Avg Price: 121.38

Status WpJdD T TM  B/S  TrdQty  Trd Dt Trd Px Exch Comm  Maturity P/C  Stike  OrigOrdID  CustAcct  PosAcct  CTI

O ulti-Pop Multi-Pop | Multi-}
D MAA 142751 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 DAZ45 H

D MAA 142752 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 DAZ45 H

D MAA 142753 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 U

D MAA 142754 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 79101 U

D MAA 142755 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 2247765 U

D MAA 142756 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 2247765 U

B MAA 142757 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 U

D MAA 142758 YYY S 8 04-Apr-2018 121.3 IFED PEB Jan-2019 996165721 79101 U

O maA 142753 YYY S 20 04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 79101 H

4

@ Discard Rem Qty: 0 | Count: 3 | Selected Ct: 3

Status Trd ID Trd Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI DestC3 Trdr DestO/C  Dest Memo Cust Acct Clrg Acct
O Multi-Pop Multi-F = | Mutti-Pop ulti-Pop ulti-F | Multi-Pop
W 10| YYY 79101
(74 3 [ xxx
~ 7yyy IDAZ45] H
O 0

4. Click [Save], or hit <Ctrl+Enter> to save the Split(s). The Split grid will collapse, and the Trades
grid will refresh. The original Trade which was split will remain in the grid, but will be disabled and
will update to Status=MAS.

The Split legs which were created will be displayed in the Trades grid (Status=MAA), with Orig
Trd ID populated with the Trd ID of the original Trade. They will be editable in the grid, according
to standard Trade-edit rules.

Alternatively, the Split legs can be viewed by reselecting the original Trade, and manually re-
expanding the Split grid. The legs will not be editable in the Split grid, but their detail will be
displayed.

(continues on next page)
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Exchange AllExchs ¥ Trading Member XXX v Clearing Date 12-Apr-2018 ~ = TrdPx = CustAcct Pos Acct | Unresoived -
Comm w | SecTyp ~ | Maturity B w TT v OrigOrdID  DeallD Trd 1D Q Search  Clear Returned 983 of 983 records
©) Save 4 Edit «& Spit [ Trade Summary 43 Refresh  Count:6 (Filtered) Selectsd Ct 1 | Selected B/S Oty 0/20 | Selected Avg Price: 121.38 A Clear Fit
Staus TrdD T |OrigTradeD |TM B8 TrdQty  TrdDt Trd Px Exch Comm  Matuity P/C  Stike OrigOrdiD  CustAcet  PosAcet CTI OIC Alloc Mef
(m] -
i *5737
O maa 142753 Yy s 20 04-Apr-2018 121.38 IFED PEB Jan-2019 995165737 | 79101 u z2lo @
4 142757 Yry
O maa 142759 Yy s 20 04-Apr-2018 121.38 IFED PEB Jan-2019 995165737 | 79101 H z2lo ]
O [ maa 150201 142757 YYY S 10 |04-Apr-2018 12138 IFED PEB Jan-2019 79101 H 2o
O | man 150202 142757 YYY S 3 [04-Apr-2018 12138 IFED PEB Jan-2019 Seieerar | 79T o G
O | maa 150203 142787 YYY S 7 |04-Apr-2018 121.38 IFED PEB Jan-2019 996165737 | DAZ4S H o

@ Discard RemQty: 0 | Count:3 | Selected Ct. 0

Stats  Trd ID Trd Qty DestTM  DestCustAcct DestPosAcct DestCTI  DestC3Trdr DestO/C  DestMemo CustAcct  Clrg Acct PosAcct | OIC User Memo
D - -

0w [ mm - oz

O maa 150202 3 pexx o 79101

O MAs 150201 10 78101

7.2.3. ADJUSTING TO A SINGLE DESTINATION

A Trade which was cleared on a prior business date may be adjusted to correct clearing errors. It will
be eligible for adjustment only if it was not previously adjusted (Alloc Meth=J), marked for give-up or
averaging pricing (Alloc Meth=G or A), cancelled (Status=CNL), or expired (Expired=Y). In addition, if
the Trade is a previously cleared transfer, only the receiving side of the transfer (Txfr Fm/To=To) may
be adjusted.

More than one Trade may be adjusted at once, provided the User adjusts the full quantity of each
Trade to the same destination Member. Restated, the User may adjust several trades at the same
time, and the full Trd Qty of each will be adjusted to the same Dest TM.

Note: Alternatively, a single Trade may be adjusted to more than one destination. See Adjusting to
Multiple Destinations, below.

Note: This function is available only when Clearing Date is set to a prior business date.

To adjust more than one Trade to a single destination:

1. Inthe Trades grid, with Clearing Date Search applied for a prior clearing date, select the Trades
you wish to adjust.

2. Inthe Trades grid, click [Adjust]; a blank entry row will be displayed in the lower Adjust grid, with
Trd Qty defaulted to zero (0). Notice that the Trd Qty field is disabled, indicating the full quantity of
each selected Trade will be adjusted.
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Exchange AllExchs ¥ Trading Member XXX ¥ Clearing Date  12-Apr-2018 ~ = TrdPx =  Cust Acct Pos Acct Unresolved -

Comm ¥  SecTyp ¥  Maturity Bs v TIT v Orig Ord ID Deal ID Trd 1D Q Search Clear  Returned 50000 of 58777 records

Save 4 Edit () Adust B TradeSummary ¥ Refresh  Count 14595 (Filtered) Selected Ct:2 Selected B/S Qty: 34/0  Selected Avg Price: 123.22

Status TdID T ™ Trd Qty Trd Dt Trd Px Exch Comm  Maturity P/C  Strike Orig Ord ID Cust Acct Pos Acct  CTI oIc Alloc Meth  Avg Px G

0 = Wit - | Mult-Po, i
=

C,!, MAA 136051 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274299 TEST9 H o [ |
O maa 136052 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274299  TEST9 H ] G
& maa 136053 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274315 TESTE H o [ |
O maa 136054 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 684274315  TESTS H o] G
) maa 136055 XXX B 14 03-Apr-2018 12134 IFEU B Dec-2018 584274327 TESTE H ] G
0O mMaa 136056 XXX B 14 03-Apr-2018 12134 IFEU B Dec-2018 584274327 TESTE H o G
[ mMaa 136057 XXX B 14 03-Apr-2018 12134 IFEU B Dec-2018 584274327 TESTE H o A APGO1
q

@ Discard Rem Qty: 34 | Count 0 Sgjected Ct: 0

User Memo Trd Qty Dest Cust Acct Dest Pos Acct Dest CTI DestO/C  Dest Memo

(]

ol 1 * 1T 1T 1T T T

3. Enter the Dest TM (required), and any additional destination detail you wish.

Exchange AllExchs ¥ Trading Member XXX ¥ Clearing Date  12-Apr-2018 + = Trd Px =  Cust Acct Pos Acct Unresolved hd

Comm ¥  SecTyp ¥  Maturity B/s ¥ | TT ¥  Orig Ord iD Deal iD Trd ID Q Search Clear Returned 50000 of 58777 records

Save 4 Edit () Adjust BB Trade Summary 4 Refresh  Count 14595 (Filtered) | Selected Ct:2 | Selected B/S Qty: 34 /0 | Selected Avg Price: 123.22

s TdiD | TM  B/S TdQty  TrdDt Trd Px Exch Comm  Maturty P/C  Srike  OrigOrdID  CustAcct  PesAcet CTI  OIC Alloc Meth  Avg
0O It-Pop Muiti-Pop | Mutti-P | Muti-E = | Mutti-Pa, = | M
& maa 136051 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274209  TESTS H o ]
0O maa 136052 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274209  TESTS H o G
& maa 136053 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274315 TEST8 H o ]
0O maa 136054 XXX B 17 03-Apr-2018 12322 IFEU B Dec-2018 584274315 TEST8 H o G

MAA 136055 XXX B 14 03-Apr-2018 121.34 IFEU B Dec-2018 584274327 TESTS H o G

p
D MAA 136056 XX B 14 03-Apr-2018 121.34 IFEU B Dec-2018 584274327 TEST8 H o G
D MAA 136057 XXX B 14 03-Apr-2018 121.34 IFEU B Dec-2018 584274327 TEST8 H o A |AP
L L - em i mmeee T
<

@ Discard  RemQty:34 | Count:0  Selected Ct: 1

User Mamo Trd Qty Dast TM Dast Cust Acct Dest Dest CTI Dest O/C  Dest Memo

Po, w | Multi-Pop £ w | Multi-P

2 I— — T 1 |

YYY46690

4. Click [Save], or hit <Ctrl+Enter> to save the adjustment(s). The Adjust grid will collapse, and the
Trades grid will refresh. The Trades which were selected for adjustment will remain in the Trades
grid, but will be disabled and will update to show Alloc Meth=J. The new adjustments themselves
will appear on the Transfers screen with Txfr Typ=ADJ, and each will reference its related original
trade in the Orig Trd ID field (see
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5. Transfer Management, below).

7.2.4. ADJUSTING TO MULTIPLE DESTINATIONS

A Trade which was cleared on a prior business date may be Adjusted to correct clearing errors. It will
be eligible for adjustment only if it was not previously adjusted (Alloc Meth=J), marked for give-up or
averaging pricing (Alloc Meth=G or A), cancelled (Status=CNL), expired (Expired=Y). In addition, if
the Trade is a previously cleared transfer, it must be the receiving side of the transfer (Txfr
Fm/To=To).

To adjust a Trade to more than one destination Member, or to adjust the Trade among different
accounts at the same destination Member, the User must adjust the individual Trade, by itself. A
single adjustment may also be added for a Trade using this method.

Note: Alternatively, Multiple Trades may be adjusted in a single action to one destination. See
Adjusting to a Single Destination, above.

Note: This function is available only when Clearing Date is set to a prior business date.

To adjust an individual Trade to one or more destination(s):

1. Inthe Trades grid, with Clearing Date Search applied for a prior clearing date, select the Trade
you wish to adjust.

2. Inthe Trades grid, click [Adjust]; a blank entry row will be displayed in the lower Adjust grid, with
Trd Qty defaulted to zero (0).

Exchange AllExchs ¥ Trading Member XXX ¥ Clearing Date 12-Apr-2018 ¥ = TrdPx = Cust Acct Pos Acct Unresolved v
Comm ¥ |SecTyp ¥  Maturity B/S w TT ~  OnigOrdID  DeallD Trd ID () Search Clear  Returned 50000 of 58777 recq
[E) save g Edit (P Adjust [EH Trade Summary > Refresh Count: 14595 (Filtered) | Selected Ct: 1 Selected B/S Qty: 17/0  Selected Avg Price: 122.32
Status TrdID T ™ Trd Qty Trd Dt Trd Px Exch Comm Maturity PIC Strike QOrig Ord ID Cust Acct Pos Acct CTI oIC Alloc I
D -
s
v MAA 136366 XXX B 17 03-Apr-2018 12232 IFEU B Dec-2018 584274591 TEST-2 H (o]
MAA 136356 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 584274613  TEST-2 H o
0 maa 136357 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 584274613 TEST-2 H o
MAA 136358 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 584274613 TEST-2 H o}
MAA 136359 XXX B 3 03-Apr-2018 12436 IFEU B Dec-2018 584274629 TEST-2 H o
MAA 136360 XXX B 15 03-Apr-2018 1234 IFEU B Dec-2018 584274650 TEST-2 H (o}
MAA 136361 XXX B 3 03-Apr-2018 12436 IFEU B Dec-2018 584274629 TEST-2 H (o]
-
@ Discard Rem Qty: 17 | Count: 0 = Selected Ct: 0
) User Memo Trd Qty Dysl Cust Acct Dest Pos Acct  Dest CTI DestO/C  Dest Memo
|
[ .

3. Enter the Trd Qty and Dest TM (both required), and any additional destination detail you wish.
Notice that a new entry row is added below, when you begin populating a row.

Also note that the User Memo (optional) field is editable only on the first row; any entered value
will be applied to the “From” side of all adjustments being created. The Dest Memo (optional) is
editable on each row individually, and will be applied to the “To” side of the respective
adjustment.
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4. Repeat until all Adjustments are entered.

Exchange AllExchs ¥ Trading Member XXX w | Clearing Date = 12-Apr-2018 - = TrdPx = CustAcct Pos Acct Unresolved A
Comm ¥ | | SecTyp ~ | Maturity B/S v TT ~ OrgOrdiD | DealID Trd ID Q, Search Clear  Returned 50000 of 58777 recd
[ save 4 Edit (P Adjust B Trade Summary £» Refresh Count: 14595 (Filtered) = Selected Ct: 1 Selected B/S Qty: 17/0  Selected Avg Price: 122.32

Status Dt T BS TdQty TrdDt Trd Px Exch Comm  Matuity P/C  Strike  OrigOrdID  CustAcct PosAcet CTI  OIC Alloc I
(m] -
& maa 136355 XXX B 17 03-Apr-2018 12232 IFEU B Dec-2018 584274591  TEST-2 H [} |
0 maa 136356 XXX B 8 03-Apr-2018 12028 IFEU B Dec-2018 584274613  TEST-2 H o |
0 wmaa 136357 XXX B & 03-Apr-2018 12028 IFEU B Dec-2018 584274613  TEST:2 H o |
O maa 136358 XXX B & 03-Apr-2018 12028 IFEU B Dec-2018 584274613  TEST-2 H [} |
0O wmaa 136359 XXX B 3 03-Apr-2018 12436 IFEU B Dec-2018 584274629  TEST-2 H [} |
O maa 136360 XXX B 15 03-Apr-2018 1234 IFEU B Dec-2018 584274650  TEST-2 H o |
O Maa 136361 XXX B 3 03-Apr-2018 12436 IFEU B Dec-2018 584274629  TEST-2 H [} |
—_ I
4

-

Adjust
@ Discard Rem Qty: 0 Count: 2 | Selected Ct: 2

User Memo Trd Dest TM Dest Cust Acct Dest Pos Acct DestCTI Dest O/IC Dest Meme

P £~ | Mutti-Pop & Po #-Po Multi-F = ¥-Pop

v /

4 rM\SCLEAR r 6 | XXX
& MSCLEAR | 1 vy P
() MISCLEAR 0

5. Click [Save], or hit <Ctrl+Enter> to save the adjustment(s). The Adjust grid will collapse, and the

Trades grid will refresh. The Trade which was selected for adjustment will remain in the Trades

grid, but will be disabled and will update to show Alloc Meth=J. The new adjustments themselves

will appear on the Transfers screen with Txfr Typ=ADJ, and each will reference the related
original trade in the Orig Trd ID field (see
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6. Transfer Management, below).

7.2.5. TRADE SUMMARY

The Trade Summary grid will display a summarized view of Trades which have the same value
across a selection of fields, and the total quantity of buys and sells in each summarization.

To display the Trade Summary detail:

1. Inthe Trades grid, click [Trade Summary]; the Trade Summary grid will open in the lower portion
of the screen.

2. By default the Buy Qty and Sell Qty columns will display, showing the total number of buys and
sells across all matching the Search and Filter criteria applied to the Trades grid.

3. Add columns to the grid to summarize by a more granular selection of field values (see Column
Controls, above).

Exchange AllExchs v Trading Member XXX v ClearingDate 12-Apr2018 ~ | = TPy = ¢ Pos Acct  Unre|
Comm ~ | SecTyp w | Maturity s v |77~ orgorip || Desii T ID Q
[ save ¢ Edt (B Adust BB TradeSummary £ Refresh  Count 14595 (Filtered) | Selected Cti2 | Selected 8/S Qty: 34/0  Selected
Stetus  TdID | TM &5 Taday T Trd Px Exch Comm Matuity P/C  Stike  OrigOrdID  GustAf
O
P
] 136355 XXX & ™
] maa 136356 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 Trdr 8 TEST-2
| maa 136357 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 ~ Exch 3 TEST-2)
( o
] Maa 136358 XXX B 6 03-Apr-2018 12028 IFEU B Dec-2018 3 TEST
& Comm
] MAA 136359 XXX B 3 03-Apr2018 12436 IFEU B Dec-2018 s TEST
] MaA 136380 XXX B 15 03-Apr-2018 1234 IFEU B Dec-2018 ¥ Maturity 0 TEST]
] mMaa 136361 XXX B 3 03-Apr2018 12436 IFEU B Dec-2018 ™ pic s TEST
‘‘‘‘‘‘ - E T D & Strike [ T
SECTNEN
@ Close O] CustAcct
Buy Qty Sell Qty ™ Comm Maturity PIC  Stike + O Cirg Acct
56,485 0 XXX B Dec-2018 T
1% Sort Ascending ) Pos Acct
37,842 0 XXX B8 Jan2019
1% SortDescending ) g
18,883 0 XXX 5 Jan2019 €
ar.s27 0 XX T Feb-2019 ‘ () RatelD
2 B 2019 )
21912 0 XXX T Feb-2019 C 65 O Dest™M
Dest Cust Acct
() Dest Pos Acct
[J DestcTl
Dest O/C

The Buy and Sell Qty will automatically update as you add or remove columns. Similarly, the
guantities will update as Trades grid Filters are changed, or when a new Search or Refresh is
applied.

The data displayed on the Trade Summary grid may be exported for reference (see Grid Export,
above).

7.2.6. FINDING A RELATED GROUP

If a Trade is marked for give-up or for average pricing, the User may use the “Go To Group” feature,
to automatically view Group to which the Trade was assigned. This feature is available for both
current and prior-day Trades, with some limitations, as described below.

To see a Trade’s related Group:
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1.

In the Trades grid, locate the Trade for which you wish to see the related Group. The Trade must

contain Alloc Meth=G, or Alloc Meth=A and a non-blank Avg Px Grp ID.
2. Using the mouse, right click on the Trade row, then left click on the “Go To Group” option.

Trades
Exchange AllExchs ¥  TradingMember AlTMs <+  ClearingDate 12-Apr-2018 ~ = TidPx = CustAcc Pos Acct | | Unresolved -
Comm ¥ SecTyp ¥  Maturity B/s v T ¥ OrgOmiD  DeallD T ID Q Search Clear  Returned 50000 of 58777 records
[E) save 4 Edit «f Spit EB Trade Summary I Refresh Count: 7067 (Filtered) Selected Ct: 0 | Selected B/S Qty: 0/0 | Selected Avg Price: 0
Status TdiD T TM B/ TrdQy  TrdDt Trd Px Exch Comm  Maturity P/C  Stike  OrigOrdID  CustAcct  PosAcct CTI QI Alloc Meth  Avg Px Grp |
[m] - -
o
O M 142761 YYY § 8 04-Apr2018 121.3 IFED PEB Jan-2019 996165721 | DAZ4S H 2|0 G
0| maa 142752 YYY S 8 04-Apr-2018 1213 IFED PEB Jan-2019 | aaa25721 | | DAzZas H 2o )
O Maa 142783 YYY S 20 04-Apr-2018 12138 IFED PEB Jan-2019 5737 | 79101 v 2o G
0O Maa 42754 YYY S B 04-Apr-2018 1213 IFED PEB Jan-2019 996165721 | 79101 u 2|0 G
| wena sammee wvw - o asceonis 2 cem oco 12z anin cociczzny | nnamace m aln s licons

The Groups screen will open automatically, with Search and Filters applied in order to display the
related Group. The Trade’s Trd ID will also be applied as a Link Trd ID Filter in the Related
Allocations grid, in order to show allocations which are specifically associated to the Trade.

Note: When using “Go To Group” from a prior-day Trades view, the Clearing Date Search on the
Groups screen will be set to the same date. However, if the Trade’s related Group was not fully
allocated and claimed on that date, the Group and/or the Trade’s linked allocations may not be
displayed. This is because the unclaimed portion of the Group will have been rolled over to a later
clearing date during evening processing.

Exchange AllExchs ~  Trading Member YYY ~ Clearing Date 04-Apr-2018 ~ ( Search
s’ Re-Open Group @ Close Group ¥ Refresh Count: 1 | Selecied Ct: 1 Selected Qty: 16 2 Cleal
Status Sub-Status  GrpID T AvgPxGrpID  Grp Qty Rem Qty Trd Grp Px BIS Exch Comm Maturity PIC Strike Orig Ord ID Cust Acct hl
S
i =213 =5 =IFED  =PEB  =Jan-2018 = = =986165721 =DAZ45
E upc 2004141 16 0 04-Apr-2018 1213 8 IFED PEB Jan-2018 996165721 DAZ45 Y|
‘
Related Allocations
+ AddAllocations  [Z) Save X Delete 4 Reverse = DeleteReversal O Refresh  RemQy:0 | Count 2 | Selected Ct 0 & Cleal
Status  AllocQty  DestTM  DestCustAcct  DestPosAcct  DestCTI DestO/C  DestMemo CustAcct GpID  GrpPx  AllocID | Link Trd ID g Ord. A Rev
:_] - -
=142752
0O a 3| xxx o DAZ45 2004141 1213 2004142 142752 996165721
Oc 5 YYY 76621 H o DAZ45 5004141 1213 9004150 142752 996165721

If the Group is not displayed, or if no Related Allocations are displayed, change the Clearing Date
Search value to the next-most-recent date, and click [Search]. Repeat this until the Group and
linked allocations are displayed. If the Group is displayed on the current- or next-clearing-date
view, but no Related Allocations are shown, then the Trade is not yet allocated.

7.2.7. TRADE ERRORS

While certain invalid actions are prevented by the ICE FEC interface itself, others are allowed but

may fail to be processed for one reason or another.

INTERCONTINENTAL EXCHANGE
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In the latter case, when a requested action on a Trade cannot be completed by ICE FEC, the User
will be alerted in the Trades grid.

7.2.7.1.

ERRORS ON IN-LINE TRADE EDITS

When the User is acting on a Trade or existing Split in the Trades grid, the requested action will
fail or be successful per record, independent of any other failures that occur.

1.

w

A temporary alert will appear at the top of the Trades screen, indicating the number of
rows which failed.

An error indicator (1) will display at the left side of the Trades grid on each existing Trade
or Split which failed. The User can mouse over the indicator to view the row’s error
reason.

Any actioned Trade or Split for which there are no errors will be processed successfully.
The Trades grid will scroll to display the first row which failed; additional errored rows
may be off the screen and require scroll to view.

For example, five Trades are edited and selected, below. Three have a valid Position Account,
while two are invalid (Trade IDs 161155 and161157).

Trades
Exchange AllExchs ¥ Trading Member AllTMs ¥ ClearingDate 12-Apr-2018 ¥ = Trd Px =  Cust Acct Pos Acct Unresolved v

Comm ¥ SecTyp | Maturity B/S v TT w OnigOrdID  Deal ID Trd ID Q Search Clear Returned

[2) Save # Edit «% Spiit o Cormection Trade EH Trade Summary £ Refresh Count: 1682 | Selected Ct 5 | Selected B/S Qty 82/0 | Selected Avg Price: 122 3930244

Trd ID TM™ BIS Trd Gty Trd Dt Trd Px Exch Comm Maturity PiC Strike Orig Ord ID Cust Acct Clrg Acct Pos Acct CTl
(]
™~ 161155 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 300(12256 'Z
4 161156 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172185035 'XXXEGEGQ ’H
4 161157 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 'xxx12256 'Z
™~ 161158 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172185035 'XXXEGEBQ 'H
=~ 161150 XXX B 14 04-Apr2018 12134 FEU B Jan2019 C 65 172214032 | XXX56630
O 161160 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172214018 KXXXACCT u
D 161161 XXX B 14 04-Apr-2018 12134 IFEU B Jan-2018 C 65 172214032 XXXACCT u
— ASa1E0  Www o 44 _NA Anc D00 AD1 04 CCiE =] lon O0AG EE__ 473044099 M A T Inl
After Save, Trade IDs 161155 and161157 will each display an error indicator and reason, as

pictured below, while the remaining Trades will be deselected and reflect the expected update,
signifying their Save action was successful.

Trades
Exchange AllExchs ~ Trading Member AllTMs <~ ClearingDate 12-Apr-2018 ~ = TrdPx = | Cust Acct Pas Acct Unresolved -

Comm ¥ SecTyp ¥ | Maturity B/s - | TT ¥  Orig Ord ID Deal ID Trd ID Q, Search Clear Returne

B Save # Edit o2 Split o Corection Trade FH Trade Summary 2% Refresh Count: 16582 | Selected Ct 2 | Selected B/S Qty-34/0  Selected Avg Price: 123.22

TdiD T ™ B/IS Trd Qty Trd Dt Trd Px Exch Comm Maturity PIC Strike QOrig Ord ID Cust Acct Cirg Acct Pos Acct
O
~ 0 161155 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2019 172185021 300(12256 'Z
a 161156 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2018 C 65 172185035 XXX56639 H
™~ % 161157 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2019 172185021 300(12256 'Z
O Jan-2018 C 65 172185035 XXX56639 H
@ Position account Z, Customer Account XXX12256 is not valid for . N

O trading member XXX and exchange IFEU. Jan-2018 C B85 172214032 XXX56639 H
O Jan-2018 C 65 172214013 KXXACCT u
a 161161 XXX B 14 D4-Apr-2018 121.34 IFEU B Jan-2018 C 65 172214032 KXXACCT u
O 161162 XXX B 14 D4-Apr-2018 12134 IFEU B Jan-2018 C 65 172214032 XXXACCT u
M ARI1R2 WYY =] A4 DA AnCINIR 1237739 IEEl 2 lan_ 2010 [ BE__A77214N4R WYWACCT 11
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7.2.7.2. ERRORS ON BULK TRADE EDITS

When the User is updating Trades using the bulk trade Edit function, the requested update will fail
or be successful per record, independent of any other failures that occur.
1. Atemporary alert will appear at the top of the Trades screen, indicating the number of
Trades which failed.
2. An error indicator (!) will display at the left side of the Trades grid on the trade for which
Edit failed. The User can mouse over the indicator to view the row’s error reason.
3. The entry row in the Edit grid will remain selected and in an edited state (“dirty”), but will
not display an error indicator.
4. The Trades grid will scroll, if necessary, to display the row which failed; additional errored
rows may be off the screen and require scroll to view.

For example, four Trades are selected, below, with the Edit sub-grid open and populated with a
new Customer Account and Position Account to be applied to all four. Note that Trade ID 161157
is marked for give-up and has been claimed by the take-up firm; thus the trade update will fail.

Trades
Exchange AllExchs ¥ Trading Member XXX ¥ Clearing Date 12-Apr-2018 + = TrdPx = CustAcct Pos Acct Unresolved -

Comm <~ SecTyp ~  Maturity B/s v TT ¥ OrigCrdiD Deal iD Trd ID Q Search  Clear  Returneq

[E) Save 4 Edit «§ Spit 9 ComectionTrade FEE Trade Summary % Refresh Count: 1682 | Selected Ct. 4 | Selected B/S Qty: 65/0 | Selected Avg Price: 122.3150769

Trd ID° ™ BIS Trd Qty Trd Dt Trd Px Exch Comm Maturity PIC Strike Orig Ord ID Cust Acct Cirg Acct Paos Acct CTl
O
4 161155 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 XXXACCT u
O 161156 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172185035 XXX56639 H
4 161157 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 XXXACCT u
O 161158 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172185035 XXX56639 H
O 161159 XXX B 14 04-Apr-2018 121.24 IFEU B Jan-2019 C 65 172214032 XXX56639 H
4 161160 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172214013 XXXACCT u
4 161161 XXX B 14 04-Apr-2018 12134 IFEU B Jan-2019 C 65 172214032 XXXACCT u
O 161162 XXX B 14 04-Apr-2018 12134 IFEU B Jan-2019 C 65 172214032 XXXACCT u
O 161163 XXX B 14 04-Apr-2018 12233 IFEU B Jan-2019 C 65 172214046 XXXACCT u
m 1R11A4 XXX R 2 N4-Anr7M1R i1 IFFIL R _lan-2n10 1777440R2 | yvvareT "
]
-

@ Discard
C,V Cust Acct Pos Acct cTl C3 Trdr orc Rate ID Trdr Memo User Memo Alloc Meth Avg Px Grp ID Dest TM Dest Cust Acct Dej
(4 'XXXAJM-ES [0} K HG-LT-VMAN-D2 mult muit mult m

After Save, Trade ID 161157 displays an error indicator and reason, as pictured below, while the
remaining Trades are deselected and reflect the expected update, signifying their Save action
was successful. The Edit grid row remains selected and in an edited state (“dirty”), and will need
to be resaved after the user corrects the noted error, or Discards the change.
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Trades

Exchange AllExchs ¥ Trading Member AllTMs ~ Clearing Date 12-Apr-2018 ¥ = TrdPx = CustAcct Pos Acct | Unresolved -
Comm <= SecTip «* Maturity B/s - T ¥ | | Orig Ord ID Deal ID Trd ID Q Search Clear Returneq
# Edit  «2 Spit ¢ ComectionTrade E5 TradeSummary ¥ Refresh  Count 1682 | Selected Ct 1 | Selected B/S Gty 17/0 | Selected Avg Price: 123.22

TdiD T ™ BIS Trd Qty Trd Dt Trd Px Exch Comm Maturity PIiC Strike Orig Ord ID Cust Acct Cirg Acct Pos Acct CTI
0
0 161155 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2019 172185021 | xoxaa4s8 H
0 161156 XXX B 17 D4-Apr2018 12322 IFEU B Jan-2019 C 65 172185035 | XXX56639 H
= % 1BHET XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2018 172185021 | xoxaceT u
0 D4-Apr-2018 12322 IFEU B Jan-2018 C 65 172185035 | X)X56639 H
0O 0 1005-group action not allowed D4-Apr-2018 12134 FEU B Jan-2019 € 85 172214032 | XXX56638 H
0 161160 XK% B 17 D4-Apr2018 123222 IFEU B Jan2019 € 65 172214018 | XXX44488 H
0 161161 XXX B 14 D4-Apr2018 12134 FEU B Jan-2019 € 65 172214032 | XxXx44488 H
(m] 161162 XXX B 14 D4-Apr2018 12134 FEU B Jan-2019 € 65 172214032 | xxxaccT u
0 161163 XXX B 14 D4-Apr2018 12238 IFEU B Jan-2018 G 65 172214046 | 00tACCT u
m 1R11AR4 WYX R A NA-Anr-2MM18 1212 IFFIL R _lan.2010Q 1727214NRR ¥YYACOT "
‘

-

@ Discard
W CustAcct Pos Acct CTI C3 Trdr oic Rate ID Trdr Memo User Memo Alioc Meth Avg Px Gip ID Dest TM Dest Cust Acct Dest Pos
& Mooz [H 0 K HO-LT-VMAN-02 muit] moit) | muit? mut]

7.2.7.3. ERRORS ON NEW TRADE SPLITS

When the User is creating new Trade Spilits, if any requested Split fails to be created against the
selected Trade, then no new Splits will be created for that Trade.
1. Atemporary alert will appear at the top of the Trades screen, indicating the action failed.
2. An error indicator (!) will display at the left side of the Trades grid on the Trade for which
Split failed. The User can mouse over the indicator to view the row’s error reason.
3. Each row in the Splits grid will remain selected and in an edited state (“dirty”), but will not
display an error indicator.
4. The Trades grid will scroll, if necessary, to display the row which failed.

For example, the Trade below shows three newly entered Splits against it. Two of the new Splits
are valid, while one is invalid.
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Tr:

S

Exchange AllExchs  TradingMember AllTMs <~ Clearing Date 12-Apr-2018 = TrdPx =  Cust Acct Pos Acct Unre:
Comm ~ SecTyp ~  Maturity es v 1T ¥  Orig Ord ID Deal ID Trd ID Q
Save 4% Edit «§ Spit 9 CorectionTrade [ Trade Summary Z¥ Refresh Count: 1682 | Selected Ct: 1 | Selected B/S Qty: 17/0 | Selected Av

Trd ID ™ B/S Trd Qty Trd Dt Trd Px Exch Comm Maturity ~ PIC Strike Orig Ord ID Cust Acct Cirg Ac

D n

(&4 161185 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 XHX44458

O 161156 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2018 C 65 172185035 XXX56639

O 161157 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 172185021 XXXACCT

O 161158 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172185035 XXXE6639

(] 161158 XXX B 14 04-Apr-2018 12134 IFEU B Jan-2018 C 65 172214032 KXXS6639

O 161160 XXX B 17 04-Apr-2018 12322 IFEU B Jan-2019 C 65 172214018 XHX44488

— _ _ ~ S P P—— ——— A —

-

Split

@ Discard Rem Qty: 0 | Count: 3 | Selected Ct: 3
Status. Trd ID Trd Oty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest C3 Trdr Dest O/C  Dest Memo Cust Acct Cll

(] o | Mu HPop Multi-Pop ulti-F v

=1 B [ 00 78512 z

o~ & 000 XXX44488 H

& 3[vvy |

[m] 0

After Save, the Trades row shows an error indicator and reason. All three Splits rows remain
selected and in an edited state (“dirty”), and will need to be resaved after the user corrects the
noted error.

Exchange AllExchs ¥ Trading Member AllTMs ~ Clearing Date 12-Apr-2018 =~ = TrdPx = CustAcct Pos Acct
Comm ~  SecTyp ~  Maturity B/S v TT ¥ | Orig Ord ID Deal ID Trd ID
4 Edit «3 Spliit o CorectonTrade @@ Trade Summary &3 Refresh Count 1682 | Selected Ct 1 | Selected B/S Qty- 17/0 | Self
TrdiD T T™  BIS  TrdQty Trd Dt Trd Px Exch  Comm  Maturty P/C  Strike OrigOrd 1D Cust Acc
0O uiti-Poy]
=4 % 161155 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2019 172185021 HOK4444
0O Jan-2019 C 65 172185035 XOX5663
o Position account Z, Customer Account 78512 is not valid for trading

O member XXX and exchange IFEU. Jan-2019 172185021 | XXXACCH
0 Jan2019 C 65 172185035 | XXX5663
0 161158 XXX B 14 D4-Apr-2018 12134 IFEU B Jan-2019 C 65 172214032 | XXX5663
D 161160 XXX B 17 D4-Apr-2018 12322 IFEU B Jan-2019 C 65 172214018 XXX 4444

@ Discard  RemQty:0 | Count 3 | Selected Ct 3
Status  TrdID Trd Qty DestTM  DestCustAcct DestPosAcct DestCTI  DestC3Trdr DestO/C  DestMemo Cust Acc
() v ¥ -
&4 B | XXX 78512 z
& 8 | XXX XXX44488 H
& 3/ vry
O 0
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7.2.7.4. ERRORS WHEN ADJUSTING TO A SINGLE DESTINATION

When the User is Adjusting multiple prior-day Trades to a single destination, the requested
adjustment will fail or be successful per selected Trade, independent of any other failures that
occur.
1. Atemporary alert will appear at the top of the Trades screen, indicating the number of
Trades which failed.
2. An error indicator (') will display at the left side of the Trades grid on the Trade for which
Adjust failed. The User can mouse over the indicator to view the row’s error reason.
3. The entry row in the Adjust grid will remain selected and in an edited state (“dirty”), but
will not display an error indicator.
4. The Trades grid will scroll, if necessary, to display the row which failed; additional errored
rows may be off the screen and require scroll to view.

This behavior is very similar to error handling when updating multiple Trades using the Edit
function; see the screenshots in Errors on Bulk Trade Edits for examples.

7.2.7.5. ERRORS WHEN ADJUSTING TO MULTIPLE DESTINATIONS

When the User is Adjusting a single prior-day trade to multiple destinations, if any requested
Adjustment row fails to be created, then no new Adjustments will be created for that Trade.
1. Atemporary alert will appear at the top of the Trades screen, indicating the action failed.
2. An error indicator (!) will display at the left side of the Trades grid on the Trade for which
Adjust failed. The User can mouse over the indicator to view the row’s error reason.
3. Each row in the Adjust grid will remain selected and in an edited state (“dirty”), but will not
display an error indicator.
4. The Trades grid will scroll, if necessary, to display the row which failed.

This behavior is very similar to error handling when creating Trade Splits; see the screenshots in
Errors on New Trade Splits for examples.

7.2.8. TRADE AUDIT TRAIL

The audit trail or history for a specific Trade may be viewed by clicking on its hyperlinked Trade ID.
Audit-trail entries will be listed in chronological order, with the most recent action at the bottom. The
list may be re-sorted by the User by clicking on any of the column headers: once for ascending, twice
for descending.
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Audit Trail for Trade ID 161157

Update User
tradeimporteruser
alison_podium
alison_podium
alison_podium

actuser

Update TS
02-Nov-2018 15:23:05 GMT
02-Nov-2018 19:26:15 GMT
02-Nov-2018 19:36:28 GMT
02-Nov-2018 19:40:10 GMT
02-Nov-2018 19:40:14 GMT

(continues on next page)
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7.3. TRANSFER MANAGEMENT

The Transfers screen supports the creation and management of position transfers, as well as the
management of trade adjustments created from previously cleared trades.

Exchange | AllExchs | Trading Member | Yy ¥ | Clearing Date

Comm ¥ ||SecTyp ¥ ||Maturity 85 ¥ | |TT v | |OrgOrdiD || Deal D Tid 1D Q, Search  Clear
) AcceptiSave 4" Edit '%) Challenge % Cancel =% AddPosion Transier | wly Approve W@ Reject 3 Refresh  Count 12 | Selected Transfer Gt 0 | Selected B/S Qty: 0/0 & Exportto . v
Status  TrdID T TfiTyp  TxfiFmo  TM  OppTM  Trd Dt Trd Gty BS Exch Comm Matuiy PIC  Stike  TrdPx Approx PNL CustAcct  PosAcct CTI  C3Trdr orc User Memo

o -

0O maa 1193885 ADY To YWY vy 17-0ct:2018 1B L Z Dec-2018 72095 70101 H [ -
0O maa 1193886 ADJ From YWy vy 17-0ct:2018 18 FLL 2 Dec-2018 7212 CUSTHH  |H [¢]

0O maa 1193887 ADJ To Yy vy 17-0ct:2018 1B FLL 2 Dec-2018 72115 70101 H o

0O maa 1193883 ADJ From YWy vy 17-0ct:2018 1B FLL 2 Dec-2018 72115 CUSTHH  [H ]

0 maa 1183588 ADJ To Wy o vvy 17-0ct-2018 15 FLL 2z Dec-2018 72105 70101 H o

0 maa 1193880 ADJ From ooy 17-0ct-2018 1B FLL Z Dec-2018 72095 CUSTIH  |H [e]

0O maa 1194030 ADJ To oy oox 18-0ct-2018 7B FEU B Dec-2018 10075 79101 H o

0 ua 1194033 POS From Yo 19-0ct-2018 w0 s FEU B Fep-2019 796 0|Yvyassee  |H o

0O wa 1104040 POS From wr o 0x 18-0ct:2018 7% s IFEU B Feb-2019 79.55 3800 | YYY45589 | H [e]

LT uA 1194041 _POS From YYY 272 19-0c1:2018 10 B IFEU B Feb-2019 796 079101 H [} CORRECTION | e

Add Position Transfer

X Upload (@ Discard  Count:2 | EmorCt0 | PxWamCt 1 | Selected Ct 2 & Export
From Side To Side Common

O: ™ PosActt CTI  CustAcct  UserMemo ADPrOXPNL  TM PosAcct CTI  OIC CustAcct  User Memo Bch  Comm  Matrty PIC Stk BIS TaQy  TraPx  TraDt

~ - - > - ~ - =1
& @ My H FuPLOAD 0 Mooc ! ! FEU B PFeB-2019 s ! o[ 798| 18.0ct2018
& A [ H furoso [ 2050 [ooc M FTRANSFER FEU [ DEC-2018 B M 25 [ 7845 1s.0ct2018
[m] o 0 18-Oct-2018
< >

The screen is divided into two Data Grids:

1. Transfers - The top grid lists all transfers, including position transfers and trade adjustments, which
match the Search and Filter criteria.

Excnange | AlExcre TradigMempsr vyy v | Ciearng Date
| [sectp || Motury gs »| |17 | omown | e Q sear
| B) AccoptSave | Et ') Chalnge 3 Camel it AddPosiionTransier wb Aprove W Reiect |3 Reflsh  Count 12 | Selectsd Transior GE O | Seiectsd BiS.Qy:0/0 | & Expotio_ =
Status. TaiD | Tl Typ Tafr FmiTo ™ Opp ™M Tra Dt Trd Qty BS Exch  Comm Maturity  PIC Strike Trd Px. Approx PNL Cust Acct PosAcct  CTI C3 Trar oic User Memo
o -
MAA 193885 ADY T o ovvy B FL Z Dec-2018 72085 70101 H o al
O maa From ny yyy B FUu z Dec-2018 2 CUSTITH H [+]
A = ™o B FW oz Decaons Tns om0t W o
s From v B Rl oz Decis s o |n o
O maa To vy o vvy 8 IFLL z Dec-2018 72105 70101 H o
s Fram o 18 FL z Decoo 725 custin | n o
O maa Te Y XXX 78 IFEU ] Dec-2018 10875 79101 H o
ua o e s @as w8 rmams s o vrvasssa [n o
0 ua om ny oo ™ S8 IFEU 8 Feb-2019 TS5 3800 | YYY45599 H o
UA rom YYY 7227 10 B IFEU :] Feb-2019 796 0 79101 H o CORRECTION ™
.

Grid Controls for the Transfers grid include the following action buttons:

e Accept/Save - Accepts unaccepted, alleged transfers, and/or saves edits made to rows in
the Transfers grid or any of its sub-grids

e Edit - Opens a sub-grid, in which to enter update values for all selected Transfers

e Challenge - Challenges an unaccepted or accepted position transfer or adjustment

e Cancel - Cancels an unaccepted position transfer

e Add Position Transfer - Opens a sub-grid, allowing the User to enter or upload new position
transfers

It also includes the following summarization details:
e Count - The number of Transfers matching the Search and Filter criteria
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e Selected Ct - The number of Transfers selected in the grid
e Selected B/S Qty - The total quantity of buy and sell Transfers, respectively, selected in the
grid (i.e. sum of their Trd Qty)

2. The content of the lower grid will vary, based on the function the User is performing.

e Edit - This sub-grid will contain a single row containing all fields which are eligible to be
modified on a transfer; the values entered in this row will be applied to all eligible transfers
selected in the upper grid

Grid Controls for the Edit grid include the following action buttons:

o Discard - Discards any update values entered by the User but not Saved

Discard
Txfr Typ Txfr FmTo Cust Acct Pos Acct CTI C3 Trdr QIc User Memo

ADJ To [70104] H o}

e Add Position Transfer - This sub-grid will allow the User to manually enter or to upload new
position transfers, to be saved to the system

Grid Controls for the Add Position Transfer grid include the following action buttons:

o Validate - Performs preliminary validation of newly entered or updated, unsaved position
transfers

o Upload - Uploads a file in the defined format, typically to populate the grid with the details
of a large number of new position transfers

o Discard - Discards any new position transfers entered by the User but not Saved

The Add Position Transfers grid also includes the following summarization details:

Count - The number of new position transfers matching the Search and Filter criteria

o Error Ct - The number of new position transfers with hard errors found during preliminary
validation

o Px Warn Ct - The number of new position transfers with soft price-related warnings found
during preliminary validation

o Selected Ct - The number of new position transfers selected in the grid

7.3.1. ACCEPTING A TRANSFER

Transfers which have not been accepted (Status = UA), or which have been challenged (Status=UAC
or MAC) may be accepted. Only the receiving Member (Txfr Fm/To=To) may accept a Transfer.
Multiple Transfers may be accepted at the same time.

Note: Unaccepted Transfers may be accepted, and accepted Transfers edited, at the same time, to
be saved in a single Accept/Save action.
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INTERCONTINENTAL EXCHANGE

For easy reference by the receiving Member, the Trd Px value will be highlighted on a Position

Transfer if (a) it was entered at a price which is not a multiple of the tick size of the entered contract;

(b) it was entered with a Trd Px which is not the prior-day settlement price or zero for an
equity/premium-paid-up-front option; or (c) if the prior-day settlement price could not be found.

In addition, the Approx PNL column will show the approximate difference between the Position

Transfer at the entered Trd Px, and the same Position Transfer if it had been priced at the prior-day

settlement price (or at zero for an equity/premium-paid-up-front option).

To accept a Transfer(s):

1. If the Transfer(s) you wish to accept have complete and valid values, select them in the Transfers

grid.
OR

If the Transfer(s) you wish to accept are incomplete or incorrect, modify the value(s) you wish to

edit (see Editing a Transfer, below, for single-row and bulk-edit options).

Cust Acct, Pos Acct, CTI (where applicable) and O/C are required; if CTI=3, then C3 Trdr is
required; User memo may be left blank.

Exchange | Al Exchs ¥ | Traging Member | XoX v | Clearing Date
Comm ¥ ||SecTyp ¥ || Maturty &s v |17 v| oigoraiD | |Destip T 1D Q Searth | Clear
B AccepiSave | ¢ Edit %) Challenge | X Cancel &= Add PositionTransfer g Approve | Reject 3 Refiesh  Count @ | Selected Transfer Ct 2 | Selected B/S Qiy: 9/40

Status t  Taryp  TxrFmTo  TM OppTM  TraDt Tra aty B/S  Exch Comm Mawrty PIC Stke  TraPx Approx PNL CustAcct  PosAcct CTl  C3Tra
(@]
0O maa 6187353 ADJ From 000 YYY 18-0et-2018 78 FEU B Dec-2018 10075 ALPHA H
0O va 6187354 ADJ T 000 00 18-0ct-2018 148 FEU B Dec-2018 10075
O wa 8187355 ADJ From WO 3N ‘Sr E Dec-2018 10075 ALPHA H
& A 6187356 ADJ To XK XXX 13-0CPI0TE i 5 Dec-2018 10075 XOKAC225
O wa 6187357 ADJ From X000 XXX 18-0ct-2018 98 FEU B Dec-2018 10075 ALPHA H
& ua 6187361 POS To 00 Yy 19-0ct-2018 o s FEU B Fen-2019 796 0 'u
0 ua 6187362 POS To XXX ¥YY 18-0ct-2018 76 S IFeu | Modify and Accept 7955 -3800
0O va 6187363 POS T 000 YYY 18:0ct-2018 258 FEU B . 7045 20250
O wa 6187364 POS T X YYY 19-0ct-2018 @s  FEU B Feb-201 796 0

Repeat until all Transfers are edited and/or selected, as necessary.

3. Click [Accept/Save], or hit <Ctrl+Enter> to save and update/accept the selected Position
Transfer(s). The grid will refresh to show adjustment Transfers as accepted (Status=MAA), or
position Transfers as inactive (grey italic) and pending ICE approval (Status=PEND).

Exchange | All Exchs ~ | Trading Member | XXX v Clearing Date
Comm ¥ | |SecTyp ¥ | | Maturity &s v | |77 v ||OigOdiD || DealID Tid 1D Q Search  Giesr
[) Accept'Save 4 Edit %) Challenge % Cancel =2 AddPosiion Transfer > Refresh  Count @ | Selected Transfer Ct 0 | Selected B/S Qty:0/0

Status  TrdID T TdrTyp  TdrFmTo  TM  OppTM  TrdDt Trd Qty B/S Exch Comm Maturity P/C  Stike  TrdPx Approx PNL CustAcct  PosAcct CTI  €3Trd
O

=]

0O maa 5187353 ADJ From R VYY 18-0ct-2018 78 FEU B Dec-2018 10975 ALPHA H
0O ua 6187354 ADJ To W X000 18-0ct-2018 148 FEU B Dec-2013 10975
0O ua 5187385 ADJ From RO X0 18-0ct-2018 148 FEU B Dec-2018 10975 ALPHA H
0O maa 5187356 ADJ To W X000 18-0ct-2018 98 FEU B Dec-2013 10975 XHKAC225 | U
0O maa 51873657 ADJ From B X000 18-0ct-2018 L] IFEU B Dec-2018 10975 ALPHA H
0O 6187361 2000
O ua 5187362 POS To XXX YYY 15-0ct-2018 % S IFEU B Feb-2019 79.55 -3300
0 va 6187363 POS To XX YYY 19-0ct-2018 % B IFEU B Dec-2018 79.45 20250
O ua 5187364 POS To XXX YYY 19-0ct-2018 ] IFEU B Feb-2019 796 0
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7.3.2. EDITING A TRANSFER

A Transfer may be modified if it is not yet accepted or it has been challenged by the receiving firm
(Status=UA, UAC or MAC), or if it was accepted then approved by ICE (Status=MAA). If the receiving

Member edits an unaccepted or challenged Transfer, saving the updates will also accept the

Transfer. Each Member may edit only its side of the Transfer.

Two edit methods are available.

7.3.2.1.

IN-LINE TRANSFER EDITS

Transfers may be edited by changing values in-line on each row. One or multiple Transfers may
be madified in this manner, and Saved in a single action.

To edit Transfer(s) in-line:

1. Inthe Transfers grid, modify value(s) on the Transfer(s) you wish to edit; editing a row will
automatically select it.

o Cust Acct, Pos Acct, CTI (where applicable) and O/C are required
o If CTI=3, then C3 Trader is required
o User Memo is optional

Transfers
Exchange | AllExchs ¥ | Trading Member XXX ¥  Clearing Date
Comm ¥ | |SecTyp ~ || Maturity &s v ||TT = | OgOrdiD | | DealiD Tid 1D Q Seath  Clesr
[5) Accept’Save  ¢* Edit %) Challenge 3 Cancel = AddPosition Transfer £ Refresh  Count 9 | Selected Transfer Ct 2 | Selected BIS Qty: 21/0

Status 1 TxtTyp  TxirtFmTo  TM  OppTM  Trd Dt Trd Qty B/S Exch Comm Mawrty PIC  Stike  TrdPx Approx PNL CustAcct  PosAcct  CTI
0 \
& wMAA 6187353 ADJ From XXX YYY 18-0ct-2018 78 IFEU B Dec-2018 10875 Fazrra H
0 ua 6187354 ADJ To RO 00X 18-0ct:2018 14 8 IFEU B Dec-2013 10975
& ua 6187355 ADJ From XXX XXX 18-0ct-2018 14 8 IFEU B Dec-2018 10975 XXX51167 | H
O waa 6187356 ADJ To RO 00X 18-0ct:2018 98 IFEU B Dec-2013 10975 JHXAC225 | U
) wmaa 6187357 ADJ From X XXX 18-0ct-2018 ¢ 8 IFEU B Dec-2018 10875 ALPHA H
[m] 6167361 000
0 ua 6187362 POS To XYY 18-0ct2018 T s IFEU B Feb-2019 79.55 -3800
0O ua 6187363 POS To XXX YYY 19-0ct2018 % B IFEU B Dec-2013 79.45 20250
0 ua 6187364 POS To B YYY 19-0ct2018 50 § IFEU B Feb-2019 796 0

Repeat until all Transfers are updated, as necessatry.
3. Click [Save], or hit <Ctrl+Enter> to save the edited Transfer(s). The grid will refresh to show

all updated values (Status=MAA). If the opposite side a Transfer is also displayed to the

User, manual [Refresh] will be needed to show the updated Status on the opposite side.

Exchange | All Exchs | Trading Member | XXX

~ | Clearing Date

Comm || SecTyp ¥ ||Matunty &s ~||TT v || ongordip | | DealiD Tra 1D Q Seath Clesr
[5) AcceptiSave 4 Edit 'S Challenge % Cancel =% Add Position Transfer 3 Refresh  Count: | Selected Transfer Ct 0 | Selected B/S Qty:0/0
staws  TrdiD T TxrTyp  TxrFmdo TM OppTM  Trd Dt Trd Gty B/S Exch Comm Maurly P/IC  Stike  TrdPx Approx PNL CustAcct  PosAcct CTI
(@]
0O maa 6157353 ADJ From XXX YYY 13-0ct-2018 78 IFEU B Dec-2018 100.75 48773 H
0 va 6187354 ADJ To 000 XX 18-0ct-2018 14 B IFEU B Der-2018 109.75
0 ua 6187355 ADJ From XK XXX 13-0ct-2018 @B FEU B Dec-2018 100.75 XOGE1ET | H
=) o = 2201 PR 2 Docan 100
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7.3.2.2.

BULK TRANSFER EDITS

Multiple Transfers to which the same change needs to be made can be edited by selecting the
Transfers, and entering the modifications on a single entry row.

One or multiple Transfers may be modified in this manner, and Saved in a single action.

To edit Transfer(s) in bulk:

1. Inthe Transfers grid, select the Transfer(s) you wish to update; all selected records must
have the same type (Txfr Typ) and direction (Txfr Fm/To)
2. Inthe Transfers grid, click [Edit]; a single entry row will be displayed in the lower Edit grid.

o

If a field is empty or blank on all selected Transfers, then the related Edit grid field will
also be empty/blank

If all selected Transfers have the same non-blank value in a field, then the related Edit
grid field will show the common value

If any of the selected Transfers have differing values in a field, then the related Edit grid
field will show the common value “[multi]”

Exchange | AllExchs ~ | TradingMember | 30x | Clearing Date

Comm ~ SecTip ~ Maturity Bs - i - Orig Ord ID Deal ID Trd D Q Search Clesr

B Accept/Save & Edit ") Chalienge ® Cancel = Add Position Transfer & Refresh Count 14 | Selected Transfer Ct 3 | Selected B/S Qty-2/1

Status  TraID T Typ  TxirFmiTo T™ OppT™M  TraDt Trd Qty B/S Exch Comm Maturty PIC  Stike  TrdPx Approx PNL Cust Acct Pos A

(m]
[ mas 1193883 ADJ To Yry o vvy 17-Oct-2018 1B IFLL z Dec-2018 7212 70101 H
™ MAA 1193884 ADJ From vy o vvy 17-Oct-2018 18 IFLL z Dec-2018 72105 CUSTHH H
[ mas 1193885 ADJ To Yry o vvy 17-Oct-2018 1B IFLL z Dec-2018 72095 70101 H
C/J MAA 1193886 ADJ From Yy o yvy 17-Oct-2018 1B IFLL z Dec-2018 7212 CUSTHH H
G MAA 1193887 ADJ To wy o vvy 17-0ct-2018 1B IFLL z Dec-2018 2115 70101 H
C/\/ MAA 1193883 ADJ From wy o vvy 17-0ct-2018 1B IFLL z Dec-2018 2115 CUSTHH H
G MAA 1193883 ADJ To wy o vvy 17-0ct-2018 18 IFLL z Dec-2018 72105 70101 H
C] MAA 1193890 ADJ From wy o vvy 17-0ct-2018 1B IFLL z Dec-2018 72095 CUSTHH H
a4

@ Discard
C] Txfr Typ Txir FmiTo Cust Acct Pos Agj Tl C3 Trdr oIc User Memo
O ADJ From USTH H o

3. Modify the desired field(s) as necessary, to be applied to all selected Transfers; if you do not
modify a field’s displayed value, then each Trade will retain its current value in that field.

o Cust Acct, Pos Acct, CTI (where applicable) and O/C may not be blanked
o If CTI=3, then C3 Trader may not be blanked
o User Memo is optional
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Transfers
Exchange | AllExchs v | Trading Member | XX v | Clearing Date

v | | Maturty as v v | |ongoriD | | DeallD Trd 1D Q Search  Gesr

[E) AcceptiSave ¢ Edit "S) Challenge X Cancel = Add Position Transfer &5 Refresh Count: 14 | Selected Transfer Ct- 3 | Selected B/S Qty: 2/ 1

Status TdrTyp  TxfrFm/To TM  OppT™  TrdDt Trd Gty B/S Bxch Comm  Maturty P/C  Stike  TrdPx Approx PNL Cust Acct Pos

/g

[ MAA 1193883 ADJ To YYY YYYy 17-Oct-2018 18 IFLL z Dec-2018 7212 70101 H
W MAA 1193884 ADJ From YYY  YYY 17-Oct-2018 18 IFLL z Dec-2018 72105 CUSTIH H
[ MAA 1193885 ADJ To YYY YYYy 17-Oct-2018 18 IFLL z Dec-2018 72095 70101 H
W MAA 1193886 ADJ From YYY  YYY 17-Oct-2018 18 IFLL z Dec-2018 7212 CUSTIH H
[ MAA 1193887 ADJ To YYY YYYy 17-Oct-2018 18 IFLL z Dec-2018 72115 70101 H
W MAA 1193888 ADJ From YYY  YYY 17-Oct-2018 18 IFLL z Dec-2018 72115 CUSTIH H
[ MAA 1193889 ADJ To YYY YYYy 17-Oct-2018 18 IFLL z Dec-2018 72105 70101 H
[ MAA 1193800 ADJ From YYY YYY 17-Oct-2018 18 IFLL z Dec-2018 7209.5 CUSTIH H
@ Discard
o TxfrTyp Txdr Fm/To Cust Acct Pos Tl C3 Trdr oic User Memo
& Ab From Macerar [ o

To remove an existing value from a field, enter a space in that field; the value “[remove]” will
display when you exit the field to differentiate it from a field which already has no value; any
related fields will also update to “[remove]”.

To revert an edited field to its original value or to “[multi]”, delete the new value from the field;
note that related fields will not be reverted.

4. Click [Save], or hit <Ctrl+Enter> to apply the changes to the selected Transfer(s). The Edit
grid will collapse, and the Transfers grid will refresh to show all updated values
(Status=MAA). If the opposite side a Transfer is also displayed to the User, manual [Refresh]
will be needed to show the updated Status on the opposite side.

7.3.3. CHALLENGING A TRANSFER

A Transfer may be challenged if it is not yet accepted (Status=UA) or has already been accepted and
(if applicable) approved by ICE (Status=MAA). Only the receiving Member (Txfr Fm/To=To) may
challenge a Transfer.

For easy reference by the receiving Member, the Trd Px value will be highlighted on a Position
Transfer if () it was entered at a price which is not a multiple of the tick size of the entered contract;
(b) it was entered with a Trd Px which is not the prior-day settlement price or zero for an
equity/premium-paid-up-front option; or (c) if the prior-day settlement price could not be found.

In addition, the Approx PNL column will show the approximate difference between the Position
Transfer at the entered Trd Px, and the same Position Transfer if it had been priced at the prior-day
settlement price (or at zero for an equity/premium-paid-up-front option).

To challenge a Transfer(s):

1. Inthe Transfers grid, select the Transfer(s) you wish to challenge, and click [Challenge].
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Transfers

Exchange | AllExchs ¥ | Trading Member XXX ¥ | Clearing Date

Comm ¥ | SecTyp ¥ | | Maturity Bs w |77 | OigondiD || Dealid Td ID Q Searth  Clear

AcceptiSave | ¢ Edit 'S Challenge | 3¢ Cancel = Add Position Transfer 3 Refresh Count @ | Selected Transfer Ct 2 | Selected B/S Qty: 14/ 76

Status  TrdID T Txit Typ o TM  OppTM  TrdDi Trd Qty BiS Exch Comm  Maturty PIC  Stike  TrdPx Approx PNL Cust Acct Pos Ac
D -
]
0O mMaa 6187353 ADJ From XXX YYY 18-0ct-2018 7B IFEU B Dec-2018 10075 48773 H
= ua 6187354 ADJ To KK X0 18-Oct-2018 14 B IFEU B Dec-2018 10975
O ua 6187355 ADJ From KK XK 18-Oct-2018 14 B IFEU B Dec-2018 10975 XXX51167 H
O MAA 6187356 ADJ To KK XK 18-Oct-2018 9B IFEU B Dec-2018 10975 XXXAC225 u
0 maa 6187357 ADJ From XX XXX 18-0ct-2018 9B IFEU B Dec-2018 100.75 ALPHA H
O Peno 6187361 FPOS T 20 9-0ct-2018 40 s FEU B Feb-2019 X77652
UA 6187362 POS To KX YYY 18-Oct-2018 7 S IFEU B Feb-2019 | 7955 -3800

0O ua 6187363 POS To KX YYY 19-0ct-2018 25 B IFEU B Dec-2018 LEES] aricipm
O ua 6187364 POS To KX YYY 19-0ct-2018 50 S IFEU B Feb-2019 796 0

2. The grid will refresh to show the Transfer(s) in a challenged state (Status=UAC or MAC). If the
opposite side a Transfer is also displayed to the User, manual [Refresh] will be needed to show
the updated Status on the opposite side.

Transfers
Exchange |AllExchs | Trading Member | XXX ~ | Clearing Date

Comm ¥ || SecTyp ~ | | Matunty 85 ¥ |TT w||OigordiD | |DealiD Trd D Q Seach  Clesr

AcceptSave  ¢* Edit  'X) Challenge % Cancel = AddPosition Transfer ¥ Refresh  Count @ | Selected Transfer Ct 0 | Selected B/S Gty:0/0

Status  TrdID T TxfrTyp  TxrFmMo  TM  OppTM  TrdDt Trd Gty B/S Exch Comm Maturty P/C  Stike  TrdPx Approx PNL CustAcct  PosAl

o B
]

0O maa 8187353 ADJ From XXX YYY 18-0ct2018 7B FEU 8 Dec-2018 10075 48773 H
O uac 6187354 ADJ To XK XN 18-0ct-2018 14 B IFEU B Dec-2013 109.75
O ua 6187355 ADJ From XK XK 18-0ct-2018 14 B IFEU B Dec-2013 109.75 XXXS1167 | H
0O maa 6187356 ADJ To XXX XXX 18-0ct-2018 9B IFEU B Dec-2018 109.75 XXXAC225  |U
O MAA B1B7357 ADJ From XXX XXX 18-0ct-2018 9B IFEU B Dec-2013 109.75 ALPHA H
0O PenND 6187361 POS To XXX 9-Oct-2018 40 s FEU B Feb-2019 79.6 0 XXXTTE52
0O uac 6187362 POS To XXX YYY 18-0ct-2018 7% s FEU 8 Feb-2019 79.55 -3300
0 ua £187363 POS To XXX YYY 19-0ct 2018 % B FEU 8 Dec-2018 79.45 20250
0O va 6157364 POS To XXX YYY 18-0ct2018 50 s FEU 8 Feb-2019 796 0

7.3.4. CANCELLING A TRANSFER

A Transfer may be cancelled if it is not accepted (Status=UA) or has been challenged (Status=UAC
or MAC). Only the initiating Member (Txfr Fm/To=From) may cancel a Transfer.

To cancel a Transfer(s):

1. Inthe Transfers grid, select the Transfer(s) you wish to cancel, and click [Cancel].
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Transfers

Exchange | AllExchs ¥ | Trading Member | XXX ¥ | Clearing Date
Comm ¥ SecTyp ¥ Maturnity Bs - T - Orig Ord 1D Deal ID Trd iD
) AcceptiSave 4 Edit "S] Challenge ® Cancel = Add Position Transfer wly Approve @ Reject 3 Refresh Count: 16
Status TdID T Deal ID Txfr Typ Txfr ™ Cpp TM Trd Dt Trd Qty BIS Exch Comm
O
u i
) uA 158055 1941983 PCS From XXX EUT 20-Aug-2013 59 B IFEU B
O uva 158056 1941984 PC3 From XXX EUT 20-Aug-2013 100 B IFEU B
™ UuA 158057 1941985 POS From XXX EUT 20-Aug-2013 59 | B IFEU B
UAC 158109 1942012 ADJ From XX YYY 03-Apr-2018 2 B IFEU B
) UAC 58155 1942017 ADJ From XXX Y 03-Apr-2018 1B IFEU B
O uva 158157 1942019 PC3 From XXX EUT 20-Aug-2013 100 B IFEU B
M 1l AED4FE: 4042000 =Tal Ecom ELIT O Aun 2013 QO ICC) =1

2. The grid will refresh to show the Transfer(s) in a cancelled state (Status=CNL, and in grey italic).

If the opposite side a Transfer is also displayed to the User, manual [Refresh] will be needed to

show the updated Status on the opposite side.

7.3.5. ADDING POSITION TRANSFERS

New position Transfers may be added to the system by a User, to move all or part of a cleared
position from one account to another for the same Member, or from one Member to another. Position
Transfers are typically created when the original Trades are no longer available for Adjustment in the

ICE FEC interface.
Two entry methods are available: entering and uploading.

7.3.5.1. ENTER POSITION TRANSFERS

Position Transfers may be entered manually into the ICE FEC interface by a User.

To enter new Position Transfer(s):

1. Inthe Transfers grid, click [Add Position Transfer]; the Add Position Transfer grid will open in

the lower portion of the screen.

- o Dane
- - Q seann G
ve o Edt %) Challenge 3% Cancal =% AddPosition Transter O Refresh Count 9 | Selected Transter Ct 0 = Selected B/S Qty:0/0 & Bqotio.. v
Saus  TdiD 1 T TerFmTa  TM OppTM  TraDx TdOty  B%5 Beh  Comm  Mawry PC  Srke  TrPx Agprox PNL CustAcet  PosAct O CiTr O User Memo
o -
[0 waa 8187353 ADJ From XX FEU B 48773 o
UAC 6187354 ADJ o X 4B IFEU B o
0 v £187355 AD. Fi WO XXX FEU 10975 OO HET o
WAL E187358 ADJ To XXX XXX 9B IFEU B 10078 AL Z2S v o
™ SIBT37 AD, From o0r 00 a FEU B 10975 ALPHA o
O 107381 o0
[ uac B187362 POS To XXX Al 18-Oct 2018 6 S8 B B Feb-2010 058 80 o TRANSFER
forrE p s or vy 1ererana ree 0.0 = ~ Tane -]
Add Position Transfer
@ Veidate % Upioad (@ Discard  Count0 | EmorCt0 | Px'WamCtO | Selected Gt 0 +
From Side To Side Common
(] ™ Poshct Q) CustAcet  User Memo AporosPHL T PosAct Tl OfC Custacct  User Memo Emn  Comm  Matrty PO Sk BS Tday  TaPx T
[ o :

2. Enter the detail of each Position Transfer you wish to create. Notice that a new entry row is

added below, when you begin populating each row.
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o

“From” TM, Cust Acct and Pos Acct are required

“To” TM is required

“Common” Exch, Comm, Maturity, B/S and Trd Qty are required; P/C and Strike are also
required for options

“Common” Trd Dt may be populated or left blank; if populated, the value must be a
current or past clearing date; if left blank, the system will default the value to the current
clearing date

“Common” Trd Px may be populated with a positive or negative number, with zero (0), or
left blank; if left blank, the system will default the value on an equity or premium-paid-up-
front option to zero (0), and on any other contract type to its prior-day settlement price
All other fields are optional

3. Repeat until all desired Position Transfers are entered.
4. Pre-validate the entered values, by clicking [Validate] in the Add Position Transfers grid.

INTERCONTINENTAL EXCHANGE

Any validation failures will be indicated as follows; mouse-over the relevant indicator or
review the Validation Errors column for specific error and/or warning reasons:

If the row contains no errors or warnings, a green checkmark will appear in the grid’s first
column.

 ® [ox [u
# A Do Tu

If the row contains a price warning, a gold caution triangle will appear in the grid’s first
column. A price warning will be shown if (a) the entered price is not a multiple of the tick
size of the entered contract; (b) the entered Trd Px is not the prior-day settlement price or
zero for an equity/premium-paid-up-front option; or (c) if the prior-day settlement price
could not be found.

From Side To Sid

01 ™ PosAcct  CTI CustAcct  User Memo Approx PNL  TM
-

% ® [ox [u "XXXAC225 0 vy

~ "omac2es 5640 vy

& "rvy

r 4
gb XXX U
A\ Non standard Trd Px.

In addition, the Approx PNL column will show the approximate difference between the
Position Transfer at the entered Trd Px, and the same Position Transfer if it was priced at
the prior-day settlement price (or at zero for an equity/premium-paid-up-front option).

Price warnings are not required to be cleared before the Position Transfer can be saved.
They are to alert the User of a non-standard price, in case it was entered in error.
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o Ifthe row contains validation errors which the User must correct, a red X’ will appear in
the grid’s first column. Note that price warnings may also exist, and will be listed upon
mouse-over together with the hard error reasons.

Validation errors must be corrected before the Position Transfer can be saved.

23

© From Side Cust Acct is required.
€ Common Comm is required.

5. Correct any errors in-line in the Add Position Transfers grid. Price warnings do not need to be
resolved.

Note: Alternatively, the user may Export the grid content (see Grid Export, above), make
corrections in the exported file, then import the updated file using the Upload function (see
Upload Position Transfers, below).

6. After making all necessary changes, repeat steps 4 and 5, as necessary, until all validation
errors are corrected.

Add Position Transfer

X Upload @ Discard Count: 3 | ErrorCt: 0 | P<'Warn Ct 1 | Selected Ct: 3
From Side To Side
0O e ™ Pos Acct CTI Cust Acct User Memo Approx PNL  TM Pos Al
- v
— r » r 4
M & [xxx u XXXAC225 0 Y,
& A Moo [y Mooaczs -5640 Mevy M
~ @ Mox f " 10561 0 Fevy ("
O

7. Click [Accept/Save], or hit <Ctrl+Enter> to save the new Position Transfer(s). The Add
Position Transfers grid will collapse, and the Transfers grid will refresh to show the newly
created records (Status=UA or PEND).

7.3.5.2. UPLOAD POSITION TRANSFERS

Position Transfers may be uploaded into the ICE FEC interface by a User. Two file layouts are
supported; see Position Transfers, Upload Layout, below.

To upload new Position Transfer(s):

1. Inthe Transfers grid, click [Add Position Transfer]; the Add Position Transfer grid will open in
the lower portion of the screen.
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Exthange AlExchs v | Trading Memoer | Xxx v Cieanng Date
v| secmo | W s~ ™ = oo Q Seath  Camr
AccepiSave | # Edt | ") Challenge | 3¢ Cancel 3= Add PostionTransfer | £3 Refiesh  Count 12 | Selected Transler Ct 0 | Selected B/S Gty: 0/0 & Espoiin . w
saws T [ Ty DWEmo  TM OppTM  TaDt Toay @S Exh  Comm  Mawry PIC  Swke  TrIPx Approx PHL CustAct  PosAct CTl CaTr  OE User Moo Trar
[m] -
From oy 78 FEL B Dec-2018 10975 & H o o =
To o 0K 48 FEU B Dec-2018 10975 o 00
From E 0 e FEL B Dec-2018 10975 XXHEUET | H o 200
To o 0K sa FEu B Dec-2018 10975 XOACRS | U o 00
From E 0 @8 FEU B Dec-2018 1087 ALPHA H X0
n
T o vy 12018 % s FEU B Feb-2019 7955 3800 o TRANSFER
™ o vy 2018 58 FEL B Dec-2018 7945 20250 o TRANSFER
T oK Yy 19-0c1-2018 =S FEU B Feb-2019 98 0 o
fom FeraRed 19012018 #8  FEU B Fena019 86 0| oAc2s | u o -

d @ Discard

Count 0 | ErorCt0  PxWamCt 0 | Sekected Ct 0

To Sige

PosAcct  CTI Custacct  User Memo ApproPNL M PosAcct  CTI CustAsct  UserMemo &S Ty  Taex

INTERCONTINENTAL EXCHANGE

2. Inthe Add Position Transfer grid, click [Upload]; navigate to and select the file which you wish
to load.
3. The file will be pre-validated automatically during upload. Any validation failures will be

indicated as below; mouse-over the relevant indicator or review the Validation Errors column
for specific error and/or warning reasons. Invalid values will be displayed as they were on the
uploaded file, and the field will be shaded.

@ Vaiiae [£ Upioad| @ O t8 | EnorC & Expart
o won =

=3 ™ PesAect  CTI Cust Acet User Memo Approx PNL - TM PosAcct €T o Cust Ac User Mema. Exch Comm Maturty FC S¥k Bis Trd Gty Trd Px Trd Dt

¥ & |ox a ORIG_BUL o v TOMEMO1224567290 | IFEU B B s 8028 | 19-0c2018

¥ © |0 u ORIG_BUL [ Y o FEU B B sl 202 1002018

& Q0 ox a TOOLONG. o IFEG B 5 5

& 0 ox WU ORIG_BUL. Yy ] IFEY B ] £

& A ox u ORIG_BUL. 4550 Y o ACCOUNT | TOMEMO FEU B B £l

@ ox |u ORIO_BLL. Yrv o ACCOUNT | TOMEWD FEL |8 B [

® O ox H ACOOUNT. =) T FEU B [ =

MO ox u ORIG_BUL. yry o FEU B B @ 190012018
o Ifthe row contains no errors or warnings, a green checkmark will appear in the grid’s first

column.

& @ |xxx Q
¥ @ xx
L+ &M YYY Fa

If the row contains a price warning, a gold caution triangle will appear in the grid’s first
column. A price warning will be shown if (a) the entered price is not a multiple of the tick
size of the entered contract; (b) the entered Trd Px is not the prior-day settlement price or
zero for an equity/premium-paid-up-front option; or (c) if the prior-day settlement price
could not be found.

— - ——
~ ORIG_BUL... | FROMMEMO -4950
~ ORIG_BUL... | FROMMEMO 0
~ ACCOUNT... | FROMMEMO123456...

[red Fat=1l [=TH1

In addition, the Approx PNL column will show the approximate difference between the
Position Transfer at the entered Trd Px, and the same Position Transfer if it was priced at
the prior-day settlement price (or at zero for an equity/premium-paid-up-front option).
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Price warnings are not required to be cleared before the Position Transfer can be saved.
They are to alert the User of a non-standard price, in case it was entered in error.

o If the row contains validation errors which the User must correct, a red X’ will appear in
the grid’s first column. Note that price warnings may also exist, and will be listed upon
mouse-over together with the hard error reasons.

Validation errors must be corrected before the Position Transfer can be saved.

R d o a1y =) v
& 0 |xxx Q TOOLONG. .
4 XXX HU CRIG_BUL...
- & -
1

1

4. Correct any errors in-line in the Add Position Transfers grid. Price warnings do not need to be
resolved.

Note: Alternatively, the user may Export the grid content (see Grid Export, above), make
corrections in the exported file, then import the updated file using the Upload function again.

5. After making all necessary changes, click the [Validate] button to confirm your corrections.
Repeat steps 4 and 5, as necessary, until all validation errors are corrected.

A Position Transfer

PosAct  CT

AN QQQF
Gooppooo

R E L ELE:

6. Click [Accept/Save], or hit <Ctrl+Enter> to save the new Position Transfer(s). The Add
Position Transfers grid will collapse, and the Transfers grid will refresh to show the newly
created records (Status=UA or PEND).

7.3.5.3. POSITION TRANSFERS, UPLOAD LAYOUTS

Two file layouts are supported for Upload of new Paosition Transfers.

e The file layout previously supported by the legacy PTMS GUI will continue to be supported in
ICE FEC.

¢ A new layout, which matches the Add Position Transfers grid’s field order, will also be
supported. This layout will facilitate Export of previously loaded or entered transfers which
contained validation errors, in order to correct them in the file and re-upload them to the

system.
Legacy PTMS Layout 8.6 Export/Import Layout | Data Format/Validations
From Member From Side TM TM mnemonic; must be valid for the
User; required
From Pos Acct From Side Pos Acct Single character; required
From CTI From Side CTI 1, 2, 4 or blank
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From Acct

From Side Cust Acct

Max 20 characters; required

From User Txt

From Side User Memo

Max 20 characters

N/A

From Side Approx PNL

Value will be ignored

To Member

To Side TM

Valid TM mnemonic; required

To Pos Acct

To Side Pos Acct

Single character

To CTI

To Side CTI

1, 2, 4 or blank

To O/C

To Side O/C

O, C or blank

To Acct

To Side Cust Acct

Max 20 characters

To User Txt

To Side User Memo

Max 20 characters

Exch

Common Exch

Valid Exch for the clearing house;
required

Comm

Common Comm

Valid Comm for Exch; required

Cont Period

Common Maturity

GUI: format YYYYMMDD, with DD
portion optional; required

Put Call

Common P/C

P, C or blank; required (non-blank)
if Strike / Common Strk is not blank

Strike

Common Strk

Numeric up to 18 characters (incl.
decimal point), max 7 decimal
places, or blank; required (non-
blank) if P/C / Common P/C is not
blank

Long Short

Common B/S

If column name is Long Sort, L or S;
if column name is Common B/S, B
or S; required

Qty

Common Trd Qty

Whole number up to 12 digits;
required

Price

Common Trd Px

Numeric up to 18 characters
(including decimal point), max 7
decimal places, or blank

if blank:

- if the contract can be identified
from the loaded detail,

1. if the product is an equity or
premium-paid-up-front option, field
will be set to zero

2. otherwise, field will be set to the
contract’s prior-day’s settlement
price

- if the contract cannot be identified,
or prior-day settlement price is not
available, a validation error will
occur

Trade Date

Common Trd Dt

Valid date, in format YYYYMMDD,
or blank; if blank, will be set to
current clearing date

N/A

Error Reason

Value will be ignored
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7.3.6. TRANSFER ERRORS

While certain invalid actions are prevented by the ICE FEC interface itself, others are allowed but
may fail to be processed for one reason or another.

In the latter case, when a requested transfer action cannot be completed by ICE FEC, the User will
be alerted in the Transfers grid or relevant sub-grid.

7.3.6.1. ERRORS ON TRANSFER ACCEPT AND IN-LINE EDITS

When the User is accepting or editing Transfers in the Transfers grid, the requested action will fail
or be successful per record, independent of any other failures that occur.
1. Atemporary alert will appear at the top of the Transfers screen, indicating the number of
rows which failed.
2. An error indicator (!) will display at the left side of the Transfers grid on each Transfer
which failed. The User can mouse over the indicator to view the row’s error reason.
Any actioned Transfer for which there are no errors will be processed successfully.
4. The Transfers grid will scroll to display the first row which failed; additional errored rows
may be off the screen and require scroll to view.

w

For example, three unaccepted Transfers are edited and selected, below. One has a valid
Position Account, while two are invalid (Trade IDs 150155 and 150204).

e

Exchange | AllExchs =  Trading Member Yyy = | Clearing Date
Comm v | |secTyp ~ || Matuty as v | |77~ || ongomiD | | DealiD T 1D Q Search  Clesr
[) Accep'Save 4% Ecit 'S) Challenge % Cancel 7= AddPosiion Transfer £¥ Refresh  Gount 2036 | Selected Transfer Gt 3 | Selected B/S Qty: 93/0
Status T TxirTyp  TxfrFmTo  TM OppTM  TrdDt Trd Qty B/S Exch Comm Matwity P/IC  Stike  TrdPx Approx PRL CustAcct  PosAcct  CTI
(W]
& ua 150155 POS To YWY 00 20-Aug-2013 59 B IFEU B Dec-2021 P 89 2718 o [vvarrse
&= ua 150204 ADJ To WYY XXX 03-Apr-2018 17 B FEU B Dec-2018 12322 Frvvarrsa
& ua 150205 ADJ To YWY XXX 03-Apr-2013 17 8 IFEU B Dec-2013 1232 Mrvvaeser H
0O ua 150206 ADJ To YO XXX 03-Apr-2018 11 8 FEU B Dec-2018 12232 79101
(m] 151101 YYy
0 51102 Yry
P vy e S PP

After Save, Trade IDs 150155 and 150204 will each display an error indicator and reason, as
pictured below, while the remaining Transfers will be deselected and reflect the expected Status
update, signifying their Accept/Save action was successful.

Transfers
Exchange | AllExchs v  Trading Member vy w | Clearing Date
Comm ¥ | | SecTyp | | Matuty &s | |17 ~| OmgOmdiD | | DealiD D Q Searth  Ciesr
# Edt 'S) Challenge % Cancel = AddPosiionTranster 3 Refresh  Count 2036 | Selected Transfer Ct 2 | Selected B/S QIy: 76 /0
Saws TdD T TxrTyp  TdrFmTo  TM  CppTM  TrdDt Tid QY BS Exch Comm Matuity PIC  Sike TrdPx Approx PNL Custhcct  Pos Acc
(@]
Z 0 ua 150155 POS T Iy xx 20-A0g-2013 98 FEU B Dec-2021 P a9 27.18 o [vvvarrse
4 % UA 150204 ADJ To YYY XXX 03-Apr-2018 17 B IFEU B Dec-2018 123.22 'WY47739
(] Yy o xx 03-Apr-2018 17 B IFEU B Dec-2018 123.22 YYY46691 H
O (B e S Y XX 03-Apr2013 1B FEU B Dec-2013 12232 79101
) 131101 vy
=
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7.3.6.2.

ERRORS ON BULK TRANSFER EDITS

When the User is updating Transfers using the bulk Transfer Edit function, the requested update
will fail or be successful per record, independent of any other failures that occur.

1.

For exa
new Cu

A temporary alert will appear at the top of the Transfers screen, indicating the number of
Transfers which failed.

An error indicator (1) will display at the left side of the Transfers grid on the transfer for
which Edit and/or acceptance failed. The User can mouse over the indicator to view the
row’s error reason.

The entry row in the Edit grid will remain selected and in an edited state (“dirty”), but will
not display an error indicator.

The Transfers grid will scroll, if necessary, to display the row which failed; additional
errored rows may be off the screen and require scroll to view.

mple, two Transfers are selected, below, with the Edit sub-grid open and populated with a
stomer Account to be applied to all three. Note that Trade ID 150204 has been cancelled

in the background; thus, accept/update will fail.

Transfers
Exchange AllExchs ¥ Trading Member | YYY ¥ | Clearing Date
Comm ¥ | |SecTyp ¥ | | Maturty 88 ¥ ||7T v || OngordID | |DeallD Trd 1D Q Search  Clesr
[) AcceptiSave ¢ Edit ') Challenge % Cancel = AddPosition Transfer &3 Refresh  Count 2036 | Selected Transfer Ct 2 | Selected BIS Qty: 28/0
Status ) TdrTyp  TdrFmTo TM OppTM  TrdDt Trd Qty B/S Exch Comm Mawrty P/IC  Stike  TrdPx ApproX PNL Cust Acct Pos Ac
]
0 va 150155° POS To Y X0 20-Aug-2013 50 B IFEU B8 Dec-2021 P 89 27.13 0 | OPP_BUL.
& ua 150204 ADJ To YYY XK 03-Apr-2018 17 B FEU B Dec-2013 12322 YYY46620
0O wmaa 150205 ADJ To YYY XK 03-Apr-2018 17 B FEU B Dec-2013 12322 YYY46691 | H
& ua 150206 ADJ To YYY XK 03-Apr-2018 18 FEU B Dec-2013 12232 79101
0O 151101 vy
(] 151102 Y¥Y
(m] 151103 Yyy
(] 151104 ¥y
(] 51105 IEEY
M ooan  sssne ey
q
@ Discard
& TxirTyp  TxirFmiTo Cust Acct PosAcct CTI  C3Trdr oic User Mema
= r.
& A0 To YYY5E601 H o

After Save, Trade ID 150204 displays an error indicator and reason, as pictured below, while the

other is

deselected and reflects the expected Status update, signifying their Save action was

successful. The Edit grid row remains selected and in an edited state (“dirty”), and will need to be
resaved after the user corrects the noted error, or Discards the change.
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Exchange |All Exchs ¥ Trading Member | YYY w | Clearing Date

Comm ¥ | SecTyp ~ | Maturity s - | | 1T ¥ | | Orig Ord ID Deal iD Trd ID Q Search  Clesr

) Accept/Save # Edit 'N] Challenge X Cancel = Add Position Transfer ¥ Refresh Count: 2036 | Selected Transfer Ct 1 | Selected B/S Qty- 17/0
& (%

Staus  TraiD 1 TxfrTyp  TxfrFmdo  TM  OppTM  TrdDt Trd Qty BIS Exch Comm  Maturty PIC  Stike  TrdPx Approx PNL Cust Acct Pos

0

m) UA 150155 POS To WY XXX 20-AUg-2013 50 B IFEU B Dec-2021 P ] 27.18 0| CPP_BUL.

=~ %UA 150204 ADJ To YYY XXX 03-Apr-2018 17 B FEU B Dec-2018 12322 YYY46690

D 03-Apr-2018 17 B IFEU B Dec-2018 123.22 Yrydesst | H
0 03-Apr-2018 1 B IFEU B Dec-2018 122.32 YYY55601 | H
0 154101 Yry

0 154102 Yry

0 159103 yYy

O 151104 Yyy

0 151105 yYy

—

@ Discard
G‘, T Typ Txfr Fm/To Cust Acct Pos Acct cT C3 Trdr oIc User Memo
& ADJ To Myvvsseni  [H )

7.3.6.3. ERRORS ON TRANSFER CHALLENGE OR CANCEL

When the User is challenging or cancelling Transfers in the Transfers grid, the requested action
will fail or be successful per record, independent of any other failures that occur.
1. Atemporary alert will appear at the top of the Transfers screen, indicating the number of
rows which failed.
2. An error indicator (!) will display at the left side of the Transfers grid on each Transfer
which failed. The User can mouse over the indicator to view the row’s error reason.
Any actioned Transfer for which there are no errors will be processed successfully.
4. The Transfers grid will scroll to display the first row which failed; additional errored rows
may be off the screen and require scroll to view.

w

This behavior is very similar to error handling when updating and/or accepting multiple Transfers
in the Transfers grid; see the screenshots in Errors on Transfer Accept and In-Line Edits for
examples.

7.3.6.4. ERRORS ON NEW POSITION TRANSFERS

When the User is entering new position Transfers using manual entry or the Upload function, the
requested transfer creation will fail or be successful per record, independent of any other failures
that occur.

1. Atemporary alert will appear at the top of the Transfers screen, indicating the number of
Transfers which failed.

2. An error indicator (!) will display at the left side of the Add Position Transfers grid on each
Transfer for which addition failed. The User can mouse over the indicator to view the
row’s error reason.

3. The Add Position Transfers grid will scroll, if necessary, to display the row which failed;
additional errored rows may be off the screen and require scroll to view.

For example, two new position Transfers are entered and pre-validated in the Add Position
Transfer sub-grid, as shown below. Note that the Position Account, while a valid length, is not
valid for the From Side TM; thus, creation of the new Transfer will fail.
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Transfers

Exchange  AllExchs ~  Trading Member YYY w Clearing Date

Comm ~ SecTyp ¥ Maturity es v T - Orig Ord ID Desi ID Trd 1D Q Search Clear

AcceptiSave  # Edit 'S) Challenge 3¢ Cancel 3= Add Position Transfer £ Refresh Count: 2036 | Selected Transfer Ct 0 | Selected B/SQty: 0/0

Status 1 Txft Typ Txfr FmiTo ™ Opp T™M Trd Dt Trd Qty B/S Exch Comm Maturity PiC Strike Trd Px Approx PNL Cust Ac|
O Py
O maa To YYY XXX 03-Apr-2018 2B IFEU B Dec-2013 1234 @
O cwm To YYy o Xxx 8 7 B FEU B 12322 4 h
0O om To YYY 00 7 B FEU B
P REJ 190096 FOS 70 YYY  X0( EU 736 Ol

Add Position Transfer

® \Validate | | & Upload (@ Discard Count: 2 | Eror Ct 0 | PxWarn Ct: 1 | Selected Ct: 2

From Side To Side ‘Common
On ™ Pos Acct CTI Cust Acct User Memo Approx PNL  TM Pos Acct CTI olc Cust Acct User Memo Exch Comm N
il ~ fi-Po i-Fo t-Po i-Fo - v ulti-Pop ulti-Po uiti-Po, > i-Fo uiti-Pop - - v
& & [yrr H ACCTYYY MEMO 0 XXX TOACCT IFEU B [
= A [y z ACCTYYY | FROM 11400 foed TOXXX IFEU B [
O o

After Save, the failed sub-grid row displays an error indicator and reason, as pictured below,
while the other new row has been removed from the sub-grid and is displayed instead in the main
Transfers grid, signifying its Save action was successful. The Add Position Transfer grid row
remains selected and in an edited state (“dirty”), and will need to be resaved after the user
corrects the noted error, or Discards.

Transfers

Exchange | All Exchs v | Trading Member  YYY w  Clearing Date
comm ¥ || secTyp | | Matunty &s v| 1T v | ongordin ||pesiio TidID Q Search  Ciear
# Edit ") Challenge % Cancel o AddPosifion Transfer £ Refresh  Count 2038 | Selected Transfer Ct 0 | Selected B/S Qty:0/0
Staws  TrdiD 1 TdrTyp  TdrFmTo  TM OppTM  Trd Dt Trd Qty B/S Exch Comm Malurty PG Stike  TrdPx Approx PNL CustAcet  PosAf

a -Pg
0 ua 153158 ADJ From wroovvy 03-Apr-2018 2s  FEU B Dec-2018 1234 DWAPTESTS | H
0 ua 153160 ADJ T weoovvy 03-Apr-2018 28 FEU B Dec-2018 1234 z
of ua 154845 POS From WY x0o 03-Nov-2017 758 IFEU B Dec-2018 736 0| accrvry | [#
‘
@® vaidate | X, Upload @ Discard Count 1 | EorCt:1 | PxWamnCt: 1 | Selected Ct: 1

From Side To Side ‘Common
O: ™ PosAcct  CTI CustAcct  User Memo Approx PNL  TM PosAcct  CTI orc CustAcct  User Memo Exch  Comm  Maturiy

ti- v ti-Pop ti-Po) ti-Pop ti-Po) ti- ¥ ti-Pop ti-Po) ti-Po, ¥ ti-Po) ti-Poy ti- v ti- ¥ ti-Poy

= ‘{'f) rre [z IACCTYYY [FRDM 11400 fox | | | [roox [ IEE | pEC-2018
o @ Position account Z, Customer Account ACCTYYY is not valid for | | | ° | | | | |

trading member YYY and exchange IFEU.

A\ Non standard Trd Px.

7.3.7. TRANSFER AUDIT TRAIL

The audit trail or history for a specific Transfer may be viewed by clicking on its hyperlinked Trade ID.
Audit-trail entries will be listed in chronological order, with the most recent action at the bottom. The
list may be re-sorted by the User by clicking on any of the column headers: once for ascending, twice
for descending.
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Transfers

Audit Trail fo/ Trade ID 150205

Update User Update TS Status CustAcct  ClgAcct  PosAcct CTI
alison_tm_admin  19-Oct-2015 04:35:47 BST UA  YYY46690
alison_tm_admin  02-Nov-201820:0211GMT  MAA  YYY46691

7.4. GROUP MANAGEMENT

The Groups screen supports management of both regular GU Groups and AP Groups.

Exchange IFEU | Trading Member = XXX ¥  Clearing Date  26-Oct-2017 = (Q, Search
o' Re-OpenGroup @ CloseGroup o Refresh  Count 17  Selected Ct: 2 | Selected Qty: 59 & CiearFiter | & Exportto.. w

Status ‘m ‘qu I|qu(ulpu Grp Qty Rem Qty |num |u-p=u ||owunuan: |ws ‘w |Domm ‘um PIC  Stike  OrdID ‘cue
[m} Multi-Pop Ml
O, 9003366 ASEO1S 17 0 18-0ct2017 1205982609 | N B FEU B Q12018 [=
O A 2003394 68 0 24-Oct-2017 12028 B IFEU B Jul-2018 992630784 )
& uoc REJ 2003396 24 0 24-Oct-2017 12058 B IFEU B Jul-2018 992630822 )
0 a 2003400 80 0 24-0ct-2017 12072 B IFEU B Juk2018 992630835 )
D A 9003402 56 0 24-0ct-2017 12034 B IFEU B Jul-2018 992630793 )|
& A 9003407 35 0 24-Oct-2017 12088 B IFEU B Jul-2018 992630862 )
0 ua 9003428 PCT2 2 2 24-Oct-2017 120452381 N B IFEU B Jul-2018 2
0O uwa 9003429 PCT3 50 50 24-Oct-2017 1203592 N B IFEU B Jul-2018 2
D A 2003438 68 0 25-Oct-2017 120.28 B IFEU B Jul-2018 51857794 >
O a 9003443 APG1 29 0 250ct-2017 12061 Y B IFEU B Jul-2018 >
e 9003444 APG2 54 0 25-Oct-2017 12048 | N B IFEU B Jul-2018 |—:'
9 | 4

-

Related Allocations - I
<4 Add Allocations Save X Deléte & Reverse = DeleteReversal .7 Refesh  RemQty:0  Count 17 | Selected Ct:O - fter & Exportto.. w

Status ‘Ah:mv ‘DﬂTM |D-ic_Aul Dest Pos Acct  DestCTI DestO/C  Dest Mamao CustAcct  Grp D Grp Px. Alloc 1D T Link Trd ID Ord 1D MO Rev
(=] MutiPop | Mutt-E ¥ | Muit-Pop Mult-Pop Multi-Pop Malt-Pop
0 A [ 2y [yvvess B | XXGACCT 003396 12058 $003367 120012 992630822 =
Oec 2 Yvy o XXXACCT 2003306 12058  90033¢a 120000 992630822 II
O res 2| yyy 44587 -] XXXACCT 9003396 12068 9003399 120016 992630822
O a 2| yyy 44568 o XXXACCT 2003396 12058 9003404 121082 992630822
0 A 2 | vyy o XXXACCT 9003396 12058 9003406 119841 962630822 =

e

The screen is divided into two Data Grids:

1. Groups - The top grid lists all GU and AP Groups which match the Search and Filter criteria.
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Groups

Exchange  IFEU v Trading Member XXX ¥ | Clearing Date 26-Oct-2017 ¥ ( Search
I mi' Re-Open Group & Close Group ¥ Refresh Count: 17 Selected Ct: 2 | Selected Qty: 59

Status Sub-Status  GrpID T AvgPxGmpID  Grmp Qty Rem Qty Trd Dt Grp Px Is Override Px B/S Exch Comm Maturit
O

oy

owr 9003386 AS6019 17 0 18-Oct-2017 120.5982608 | N B IFEU B Oct-20
(Y 9003394 68 0 24-Oct-2017 120.28 B IFEU B Jul-201
# upc REJ 9003396 24 0 24-Oct-2017 120.58 B IFEU B Jul-201
[SIRfEA 9003400 60 0 24-Oct-2017 120.72 B IFEU B Jul-201
0O a 9003402 56 0 24-Oct-2017 120.34 B IFEU B Jul-201
& A 9003407 35 0 24-Oct-2017 120.98 B IFEU B Jul-201
0O ua 9003428 PCT2 2 2 24-Oct-2017 120.462381 N B IFEU B Jul-201
0O uva 9003429 PCT3 50 50 24-Oct-2017 1203592 N B IFEU B Jul-201
M Ao _O£AS4%0 £ LT VP 1. 7L S T 1. 1. -1 B B

Grid Controls for the Groups grid includes the following action button:

¢ Re-Open Group - Allows the User to re-open an unallocated AP Group
o Close Group - Allows the User to close an AP Group, making it eligible for allocation

It also includes the following summarization details:

¢ Count - The number of Groups matching the Search and Filter criteria
e Selected Ct - The number of Groups selected in the grid
e Selected Qty - The total quantity of all selected Groups in the grid (i.e. sum of their Grp Qty)

2. Related Allocations - The lower grid lists all Allocations related to the Group(s) selected in the upper
grid. (See Allocation Management, below, for details and instructions.)

7.4.1.

+ AddAllocations [} Save || X Delele | 4 Reverse | =% DeleleReversal |23 Refiesh | RemQiy:0 | Count 17 | Selecled Ct 1
Status Alioc Qty Dest TM Dest Cust Acct Dest Pos Acct DestCTI Dest O/IC Dest Memo Cust Acct GrpID Grp Px Alloe ID T L
0 - -
O A 2[rey Yrvaee2 o XXXACCT =~ 900336 12058 9003367
Oc 2 vvr o XOACCT 900338 12058 0003368
0 rel 2[rer aas67 o XXXACCT = 9003306 12058 0003300
A 2 [y 42568 o XXXAGCT =~ 9003366 12058 9003404
D A 2|yYyy o XXXACCT 9003396 120.58 9003406
O A 7 [ ey o XXXACCT =~ 9003407 12098 9003408

RE-OPENING AN AVERAGE PRICE GROUP

An AP Group which is not allocated (Status=UA) may be re-opened, in order to add transactions to,
or remove them from the Group, or to recalculate the Group’s average price. If the Group is already
allocated, any unaccepted Allocation(s) (Status=A or REJ) must be deleted, and any accepted

allocations (Status=C or RRV) must be confirmed as reversed (Status=CRV), prior to performing Re-

Open Group.

Note: This function is not available when Clearing Date is set to a prior business date.

To Re-Open AP Group(s):

1. Inthe Groups grid, select the AP Group(s) you wish to re-open. Note in the example below that

Grp Qty=Rem Qty, indicating there are no outstanding allocations still associated with the Group.
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Exchange  IFEU v  Trading Member = XXX v  Clearing Date  26-Oct-2017 ¥ (Q Search

uf' Re-OpenGroup  f@ Close Group &> Refresh Count: 17 = Selected Ct: 1 | Selected Qty: 29

Status Sub-Status ID | AvgPxGmpID | GrpQty Rem Qty Trd Dt Grp Px Is Override Px BIS £y
a
O A 9003438 68 0 PR5-Oct-2017 120.28 B 1A
UA 9003443 APG1 29 29 P5-Oct-2017 12061 Y B IF|
O w 9003444 APG2 54 U~ 25-Oct-2017 [ 12046 | N B IF]
0O ua 9003445 APG3 82 82 25-Oct-2017 12053 Y B IF|
O w 9003456 PCT4 1" 0 24-Oct-2017 1209 | N B 1A
O a 9003458 1 0 24-Oct-2017 120.8 B IF
O ua 9003461 PCT2 14 14 24-Oct-2017 120.462381 N B 1A
«

Related Allocations

|

4 AddAllocations [Z) Save X Delete 4 Reverse = Delete Reversal £» Refresh Rem Qty: 29 | Count:3  Selected Ct: 0

Status Alloc Qty Dest T™M Dest Cust Acct Dest Pos Acct Dest CTI DestO/C  Dest Memo CustAcct GrpID 4
il K v v v
(] 9003443
) 9003443
O 9003443

2. Click [Re-Open] to re-open the selected AP Group(s). The grid will refresh, and the re-opened AP
Group(s) will update to Status=IP, and any reversed allocations (Status=CRV) will be removed
from the Related Allocations grid.

7.4.2. CLOSING AN AVERAGE PRICE GROUP

An AP Group which is “in progress” (Status=IP) must be closed in order to finalize the Group’s
average price, and make it eligible for allocation. ICE FEC will calculate an actual average price, a
price rounded to the nearest tick for the Group’s product, and a residual price per contract relative to
the rounded price. At the time of AP Group close, the User may assign an alternate, or override price
to the Group, which will be applied to allocations instead of the ICE FEC-calculated prices. Other
select Group attributes may also be modified at the time an AP Group is closed.

To Close AP Group(s), without modification:

1. Inthe Groups grid, select the AP Group(s) you wish to close.
2. Click [Close Group]; the grid will refresh to show the Group in a “closed” allocable state
(Status=UA).

Exchange  IFEU w  Trading Member XXX * Clearing Date 26-Oct-2017 ~ (J Search

sl Re-Open Group @ Close Group % Refresh Count: 17 Selected Ct: 1 | Selected Qty: 17

Status Sub-Status  Grp ID PxGrpID  Grp Qty Rem Qty Trd Dt Grp Px Is Override Px B/S Exch Comn
o -
ot
P 9003386 ASE019 17 0 18-Oct-2017 120.5982609 | N B IFEU B
D A 9003394 68 0 24-Oct-2017 120.28 B IFEU B
0O uoc REJ 9003396 24 0 24-0ct-2017 120.58 B IFEU B
a a 9003400 60 0 24-Oct-2017 120.72 B IFEU B
fon TN nnnann e A na e anaT ann 24 = ee =

To Close AP Group(s) with modifications, including override price:
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1. Inthe Groups grid, modify value(s) on the Groups(s) you wish to close; Cust Acct, Cust LEI, CTI
(where applicable) and/or User Memo are optionally editable; note that Cust Acct is not editable
for ISOC accounts; editing the row will automatically select it.

Groups

Exchange IFEU *  Trading Member XXX w Clearing Date = 26-Oct-2017 * Q Search

m' Re-Open Group @ Close Group ¥ Refresh Count: 17 Selected Ct: 1 | Selected Qty: 17

Status Sub-Status  Grp ID PxGrpID  Grp Qty Rem Qty Trd Dt Grp Px. Is Override Px B/s Exch Comn
O \
& P 9003386 AS6019 17 0 18-Oct-2017 1206 | N B IFEU B
O A 9003394 68 0 24-Oct-2017 120.28 B IFEU B
O uoc REJ 9003396 24 0 24-Oct-2017 120.58 B IFEU B
0 A 9003400 60 0 24-Oct-2017 120.72 B IFEU B
O _a annzane [ 56 n_24.00t.2017 12024 B IEELL B

2. If you wish to enter an override price, modify the Group’s Grp Px.
e If the entered override price is not a valid tick size, then the Grp Px cell will be shaded and a
mouse-over error will display. Closing the group with an invalid Grp Px will not be allowed.

Grp Px Is Override Px. B/S Exch Comm Ma

1207375 N B IFEU B oc!

Jul
Override Price is not a multiple of tick size (0.01)
Jul

12072 1 IEELL " Il

¢ If the entered override price is more than 10 ticks from the calculated Rnd Px, then the Grp
Px cell will be shaded and a mouse-over alert will display the notional impact the override
price will have. Closing the group with an override price that is out of range is allowed.

Grp Px Is Override Px BIS Exch Comm Maturity PIC Strike «

12073 N B IFEU B Oct-2018

Override Price is more than 10 ticks from the calculated Rounded Price with a
notional impact of 2210.00 USD
0 ;) U E ul-2018

3. Repeat until all Groups are edited, as necessary.
4. Click [Close Group] to save the edited Group(s); the grid will refresh to show all updated values
and the Group in a “closed” and allocable state (Status=UA).

Exchange IFEU w Trading Member XXX w Clearing Date 26-Oct-2017 ¥ (Q Search

' Re-OpenGroup |@ Close Group | £¥ Refresh Count: 17 Selected Ct: 0 | Selected Qty: 0

Status Sub-Status GrpID | AvgPxGmID  Grp Qty Rem Qty Trd Dt Grp Px Is Override Px B/S Exch Cor
O
O ua 9003386 AS6019 17 17 18-Oct-2017 1208 Y B IFEU B
0O a 9003394 68 0 24-Oct-2017 12028 B IFEU B
[ ubc REJ 5003396 24 0 _24-Oct-2017 12058 B IEEU B

7.4.3. GROUP ERRORS

While certain invalid actions are prevented by the ICE FEC interface itself, others are allowed but
may fail to be processed for one reason or another.
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In the latter case, when a requested action on a Group cannot be completed by ICE FEC, the User
will be alerted in the Groups grid.

1. Atemporary alert will appear at the top of the Groups screen, indicating the number of rows

which failed.

2. An error indicator (') will display at the left side of the Groups grid on each row which failed.
The User can mouse over the indicator to view the row’s error reason.

3. The Groups grid will scroll to display the first row which failed; additional errored rows may be
off the screen and require scroll to view.

For example, two Groups (Avg Px Grp IDs APG20 and APG21) are selected by a User for Re-Open.

w  Clearing Date  26-Oct-2017

Exchange Al Exchanges = Trading Member XXX

o’ Re-OpenGroup @ Close Group

Status  Sub- Gr..

]

UA
UA

INCNCY

UA

9003483
9003484
9003438
9003443
ann3ddd

2 Refresh

Avg Px Grp ID

APG20

APG21

APG1

APG2

> Q Searh

Count 19 Selected Ct 2 | Selected Qty: 76

Gp Qty

a2
34
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Suppose Group APG20 is allocated by another User or via FIXML before the above Re-Open request

is completed. In this case, Group APG20 will display an error indicator, as pictured below. Note that
Group APG21 now shows Status=IP, signifying its Re-Open action was successful.

Exchange All Exchanges ~ Trading Member XXX

o Re-OpenGroup @ Clos

e Group

Status  Sub-Status  Gr.

(m]

PDOO0O®& O
=
=

7.4.4. GROUP DETAILS

Z Refresh
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2003444 APG2
9003483 APG20
9003484 APG21

9003445 APG3
9003386 _ASE01S

Rem Qty

4

82

Trd Dt

o

25-Oct-2017

26-0ct-2017

o

26-0ct-2017

25-Oct-2017

=]

18-0ct-2017

Grp Px

v | Q search

12046
120.34
12028
120.53

1206

Is Override Px

<~ < z z =

o o oo o

IFEU
IFEV
IFEU
IFEU

IFEU

Comn

0w owow oo

The list of trades and/or claims which make up a Group may be viewed by clicking on its hyperlinked
Grp ID. This feature is available for either a regular give-up or an average-price Group. Note that the

same information is available from the Grp ID hyperlink in the Related Allocations grid. The list may
be re-sorted by the User by clicking on any of the column headers: once for ascending, twice for

descending.
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Group Details for Group ID 9003443

AP Grp D G P Cale Px

APG1 12061 1206103448

Rnd Px: Override Px:
12062 12061

966

Unit Resid:

260.14

Total Resid:

TraiClaim D Grouped Qty LNk TrdID  Link Trd ... Link Trd Price.

119988 119988
120038 120038
119983 119993
121081 121081
121088 121088
420147 150047

12045
12088
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12058
190 %2

DesliD
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s1A8TRAY

ordID
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51857838
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51857829
51857835
LI LRy

Cust Acet

XHHACCT
XXKACCT
XXXACCT
XXXACCT
XKKATCT

M¥NAnET
»

For an AP Group, the Group’s pricing detail will also be displayed, including the Group’s current price

(Grp Px), the system-calculated average (Calc Px), rounded price (Rnd Px), residual per contract

(Unit Resid) and residual for the Group (Total Resid). If an override price was entered during close it

will also be displayed (Override Px).

7.5. ALLOCATION MANAGEMENT

The Groups screen supports allocation of GU Groups and “closed” AP Groups. It also supports

management of allocations after they are created.

o' ReOpenGroup @ CloseGroup 3 Refresh  Count: 17 | Selected Ct:2 | Selected Qty: 59

Related Allocations

+ Add Allecations Save X Delete 4 Reverse = DeleteReversal O Refresh

Rem Qty: 0

Status  AlocQty  DestTM  DestCustAcct  DestPosAcct  DestCTI  DestO/C  DestMemo
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Count: 17 | Selected CL 0
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0 a 2|wv lvwassz l I Io I
(m ] 2 Yvy o
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O a 2| vvy 44568 o
0 A 2| vy o

XXXACCT 9003396

XXXACCT 9003396

The screen is divided into two Data Grids:

1. Groups - The top grid lists all GU and AP Groups which match the Search and Filter criteria.
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IFEU

T W e e e 0w w0 @
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Exchange | IFEU

v Trading Member XXX

~ Clearing Date  26-Oct-2017

v Q Search

l m' Re-Open Group @ Close Group ¥ Refresh Count: 17 Selected Ct: 2 | Selected Qty: 59
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Grid Controls for the Groups grid includes the following action button:

Re-Open - Allows the User to re-open an unallocated AP Group (see Group Management,

above, for details and instructions)

Close Group - Allows the User to close an AP Group, making it eligible for allocation

It also includes the following summarization details:

Count - The number of Groups matching the Search and Filter criteria

Selected Ct - The number of Groups selected in the grid
Selected Qty - The total quantity of all selected Groups in the grid (i.e. sum of their Grp Qty)

Comm  Maturif,

P D DWW DWW W

0Oct-20
Jul-201
Jul-201
Jul-201;
Jul-201;
Jul-201
Jul-201
Jul-201

2. Related Allocations - The lower grid lists all Allocations related to the Group(s) selected in the upper

grid.

=+ Add Allocations | [F) Save % Delete 4 Reverse = Delete Reversal | ¥ Refresh Rem Qty: 0 | Count 17 | Selected Ct 1
Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest O/C Dest Memo Cust Acct Grp ID Grp Px Aloc ID T Lir

O - -

o A 2| vyy YYY8662 o XXXACCT 9003396 12058 9003387
0O c 2 YYY o] XAXACCT 0003396 120.68 9003398
O Rres 2|y 44567 o) KXXACCT 9003396 12058 9003399
A 2 [y 44568 o XXXACCT 9003306  120.58 9003404
a a 2|YYY o) KXXACCT 9003396 12058 9003406
O A 7YY o XAXACCT 9003407 120.08 0003408
fan = lanns - vvvaneT | annnan sanna _anndana

Grid Controls for the Related Allocations grid include the following action buttons:

Add Allocations - Allows the User to add additional Allocations to the selected Group or

Groups

Save - Saves new Allocations entered by the User and/or edits made to existing Allocations
Delete - Deletes or cancels unaccepted Allocations
Reverse - Initiates reversal of accepted Allocations
Delete Reversal - Cancels unconfirmed reversal requests
Refresh - Discards any unsaved new allocations or edits, deselects all rows, and updates the
grid’s data from the server

It also includes the following summarization details:

Rem Qty - The total unallocated quantity of all selected Groups in the upper grid (i.e. the sum
of their Rem Qty)
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e Count - The number of Allocations matching the Search and Filter criteria
e Selected Ct - The number of Allocations selected in the grid

7.5.1. ALLOCATING TO A SINGLE DESTINATION

More than one Group may be allocated at once, provided the User allocates the unallocated quantity
of each Group to the same destination Member. For example, the User may allocate an unallocated
Group (Status=UA) and an under-allocated Group (Status=UDA) at the same time, and the Rem Qty
of each Group will be allocated to the same Dest TM.

Note: Alternatively, Groups may be allocated separately to different destinations, or to more than one
destination. See Allocating to Multiple Destinations, below.

Note: Existing Allocations may be edited and new Allocations added at the same time, to be saved in
a single Save action. To ensure Alloc Qty is calculated properly for the new Allocations, we
recommend completing all edits before adding new Allocations.

Note: This function is not available when Clearing Date is set to a prior business date.

To allocate more than one Group to a single destination:

1. Inthe Groups grid, select the Groups you wish to allocate.

2. Inthe Related Allocations grid, click [Add Allocations]; a blank entry row will be displayed in the
grid. Notice that the Alloc Qty field is disabled, indicating the full Rem Qty of each selected Group
will be allocated.

Exchange | AllExchanges ¥ Trading Member | XXX w | Clearing Date | 26-Oct2017 v | Q Search

w® ReCpenGroup @ CloseGroup |3 Refresh  Count 18 | Selected Ct 2 | Selested Qty: 7

Stalus  SubStalus GrpID T AvgPxGmID  GrpQly Rem Qty Trd Dt Grp Px Is Override Px  BIS Exch Comm  Maturity

™ uva 0003386 AS6019 v 7 18-Oct-2017 1208 Y B IFEU B Oct-201)
O A 8003384 68 0 24-Oct-2017 12028 B IFEU B Jul-201¢
J uoc REJ 9003306 24 0 24-0ct-2017 120.58 B IFEU B Jul-2014
™ uva 5003400 80 60 24-Oct-2017 120.72 B IFEU B Jul-201¢
0O va 9003402 56 56 24-Oct-2017 12034 B IFEU B Jul-201¢
O A 8003407 35 0 24-0ct-2017 12098 B IFEU B Jul-2014
0O ua 9003423 PCT2 2 2 24-0ct-2017 120.462381 N B IFEU B Jul-2014
0O uva 5003423 PCT3 50 50 24-Oct-2017 1203592 N B IFEU B Jul-201¢
0 A 8003438 68 0 25-0ct-2017 12028 B IFEU B Jul-201¢
0O va 9003443 APG1 29 29 25-Oct-2017 12061 Y B IFEU B Jul-2014
0 wr 0003444 APG2 54 0 25-Oct2017 12046 | N B IFEU B Jul-201¢
‘
Related Alloca’ o~
+ Add Allocations [B Ssave ® Delete & Reverse = Delele Reversal % Refresh Rem Qty- 77 | Count 0 | Selected Ct 0
Status Alloc Qiy Dest TM Dest Cust Acct Dest Pos Acct Dest CTI DestO/C  Dest Memo CustAcct  Grp ID Grp Px AllocID T Lin

: o '
0 -

3. Enter the Dest TM (required), and any additional destination detail you wish.
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Q, Search

Exchange | AllExchanges v | Trading Member | 200¢

of’ Re-OpenGroup @ Close Group ' Refresh

Status  SubStatus GmID | AgPXxGmID  GrpQty RemQty  TrdDt

& ua 2003386 ASE010
o A 9003304

O ubc REJ 9003396
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4
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=+ Add Allocations  [B) Save Delete & Reverse = Delete Reversal £ Refresh
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- 4
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4. Click [Save], or hit <Ctrl+Enter> to save the allocation. The grid will refresh to show all
Allocation(s) generated from the entered information (Status=A), with additional details such as
Grp ID, Alloc ID and Link Trd ID also populated. If a Group was made up of multiple trades, the

1203592
12028
12061

120.46

Rem Qty: 77

Dest Memo

Is Override Px BIS

z =z

z =<

Count: 0 | Selected Ct: 1

Cust Acct

D m D mmom o momomom

Grp ID

Rem Qty per Group will be split into at least one Allocation per trade.

Related Allocations

+ Add Alocations X Delele & Reverse

= DelefeReversal £ Refresn  RemQiy:0 | Count:4 | Selected Ct: 0
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2003400
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9003386

7.5.2. ALLOCATING TO MULTIPLE DESTINATIONS

To allocate a Group to more than one destination Member, or to divide the Grp Qty among different
accounts at the same destination Member, the User must allocate the individual Group, by itself. A
single Allocation may also be added for the Group using this method. For example, the User may
allocate an unallocated Group (Status=UA) OR an under-allocated Group (Status=UDA), and the

Exch
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IFEU
IFEU
IFEU
IFEU
IFEU
IFEU
IFEU
IFEU
IFEU
IFEU

Grp Px

GpPXx  AllocID T LinkTrdID

12072
120.72
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Rem Qty of the Group may be allocated to one or more Dest TMs.
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D m D m D W oW W omom
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SJul-2(;
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AllocID T L

ord ID

992630835
932630835
992630835
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AIO Rev

Note: Alternatively, Multiple Groups may be allocated in a single action to one destination. See
Allocating to a Single Destination, above.

Note: Existing Allocations may be edited and new Allocations added at the same time, to be saved in
a single Save action. To ensure Alloc Qty is calculated properly for the new Allocations, we
recommend completing all edits before adding new Allocations.

Note: This function is not available when Clearing Date is set to a prior business date.

To allocate an individual Group to one or more destination(s):
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1. Inthe Groups grid, select the single Group you wish to allocate.
2. Inthe Related Allocations grid, click [Add Allocations]; a blank entry row will be displayed in the

grid, with Alloc Qty defaulted to zero (0).

¥ | Cleanng Date | 26-Oct-2017

Exchange | AllExchanges ¥ | Trading Member & XXX

m' Re-OpenGroup @ Close Group L Refresh

Count: 18 | Selected Ct: 1
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3. Enter the Alloc Qty (required) and Dest TM (required), and any additional destination detail you

GreID

Comm  Maturity,

T m D m T mmmom oW ®m

Grp Px.
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Jul-2018
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Jul-2014

Alioc 1D 1 Linl

wish. Notice that a new entry row is added below, when you begin populating a row. Repeat until

all Allocations are entered.
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4. Click [Save], or hit <Ctrl+Enter> to save the allocation(s). The grid will refresh to show all

Cust Acct
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Exch
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Allocation(s) generated from the entered information (Status=A), with additional details such Grp
ID, Alloc ID and Link Trd ID also populated. If a Group was made up of multiple trades, each Alloc
Qty you entered may be split across trades.
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Related Allocations
+ Add Allocations X Delete & Reverse = Delete Reversal | £¥ Refresh = RemQly:7 | Count5 | Selected Ct 0

Stalus  Alloc Qty DestTM  DestCustAcct  DestPosAcct  DestCTI DestO/C  Dest Memo CustAcct  GrplID GIp Px AlocID T Link Trd ID ord ID AIQRev

=] - -
O A TYYY ONETRD1 o XXXACCT 9003402 120.34 9003494 120018 992630793
(M 14| YYY ONETRD2 (o] XHXACCT 8003402 12034 9003495 120064 992630793
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7.5.3. EDITING EXISTING ALLOCATIONS

Existing Allocations which have not been accepted by the Dest TM (Status = A or REJ) may be
modified. Further, Allocations related to more than one Group may be edited at the same time.

Note: Existing Allocations may be edited and new Allocations added, to be saved in a single Save
action. To ensure Alloc Qty is calculated properly for the new Allocations, we recommend completing
all edits before adding new Allocations.

Note: This function is not available when Clearing Date is set to a prior business date.

To edit existing, unaccepted Allocation(s):

1. Inthe Groups grid, select the Group(s) for which you wish to edit Allocation(s).
2. Inthe Related Allocations grid, modify value(s) on the Allocation you wish to edit; Alloc Qty and
Dest Firm are required; any additional destination detail may be left blank.

Related Allocations
4 Add Allocations  [E) Save % Delete & Reverse = Delete Reversal ¥ Refresh Rem@ty-7 | Count: 5 | Selected Ct 3
Status Alloc Qty Det Dest Cust Acct Dest Pos Acct DestCTI DestQ/C  Dest Memo CustAcct  GmID Grp Px Alioc 1D T Link Trd ID

@] - -

O A T|YYY ONETRD1 / s XXXACCT 9003402 12034 9003494 1200
& A 14 'ZZZ 'CI»ANGEW o] XXXACCT 9003402 12034 9003495 1200
& A 14 'ZZZ 'CI»ANGEI o] XXXACCT 9003402 12034 9003496 1199
0O A 4 YYY ONETRD3 o) XXXACCT 9003402 120.34 2003497 1200
& A 10 [zzz ONETRD4 o JCOXACCT 9003402 12034 9003498 1199

3. Repeat until all Allocations are edited, as necessary.
4. Click [Save], or hit <Ctrl+Enter> to save the edited allocation(s). The grid will refresh to show all
updated values (Status=A).

7.5.4. DELETING ALLOCATIONS

An allocation which has not been accepted by the Dest TM (Status = A or REJ) may be deleted by
the User. Further, Allocations related to more than one Group may be deleted at the same time.

Note: This function is not available when Clearing Date is set to a prior business date.

To delete an existing, unaccepted Allocation(s):

1. Inthe Groups grid, select the Group(s) for which you wish to delete Allocation(s).
2. Inthe Related Allocations grid, select the Allocation(s) which you wish to delete.

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 79

© 2024 Intercontinental Exchange, Inc.




Related Allocations
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Grp

3. Click [Delete] to delete the selected Allocation(s). The grid will refresh, and the deleted records

will no longer appear.

7.5.5. REQUESTING AN ALLOCATION REVERSAL

Reversal of an allocation which has been accepted by the Dest TM (Status = C) may be requested by
the User. Further, Allocations related to more than one Group may be reversed at the same time.

To reverse an existing, accepted Allocation(s):

1. Inthe Groups grid, select the Group(s) for which you wish to reverse Allocation(s).
2. Inthe Related Allocations grid, select the Allocation(s) which you wish to reverse.

Related Allocations

=+ Add Allocations = [B)] Save ® Delete € Reverse = Delete Reversal £ Refresh Rem Qty: 0 | Count 6 | Selected Ct: 2
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3. Click [Reverse] to request reversal of the selected Allocation(s). The grid will refresh to show the
requested-reversal records (Status=RRV). An RRV Allocation will show blank A/O Rev if the
Allocation was accepted on the current clearing date, or A/O Rev=Y if it represents reversal
requested against an Allocation which was accepted on a prior clearing day.

7.5.6. DELETING A REVERSAL REQUEST

A reversal request which has not been confirmed by the Dest TM (Status = RRV) may be deleted by
the User. Further, requested reversal of Allocations related to more than one Group may be deleted
at the same time.

Note: This function is not available when Clearing Date is set to a prior business date. Instead, set
Clearing Date to the current business date, to delete reversal requested against either current-day or
prior-day Allocation(s).
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To delete an unconfirmed reversal request of an existing Allocation(s):

1. Inthe Groups grid, select the Group(s) for which you wish to delete reversal request(s).

2. Inthe Related Allocations grid, select the Allocation(s) for which you wish to delete reversal
request(s). Those with blank A/O Rev are current-day reversal requests; A/O Rev=Y indicates a
reversal request against a prior-day Allocation.

Related Allocations

= Add Allocations [ Save % Delete 4 Reverse = Delete Reversal Z¥ Refresh Rem Qty'0 | Count 6 | Selected Ct 1

__ | Status Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct Dest CTI Dest O/C | Dest Memo Cust Acct Grp ID Grp
RRV 3 Yry MULTI1 o YOXACCT 9002769

0 A 3| Y GIVUP1 o XXXACCT 9002769

A 3|YYY GIVUP2 o XXXACCT 9002769

O RrRes 3| YYY GIVUP3 o XXXACCT 9002769

0 RRv 3 YYY MULTH o] XXXACCT 9002769

0O a 3| YYY GIVUP4 o XXXACCT 9002769

3. Click [Delete Reversal] to delete the reversal request for the selected Allocation(s). The grid will
refresh to show Allocations, which were accepted on the current clearing date, reverted to their
claimed state (Status=C). If the reversal was initiated against a prior-day cleared Allocation, then
the rows will be removed from the Related Allocations grid.

7.5.7. ALLOCATION ERRORS

While certain invalid actions are prevented by the ICE FEC interface itself, others are allowed but
may fail to be processed for one reason or another.

In the latter case, when a requested action on an Allocation cannot be completed by ICE FEC, the
User will be alerted in the Related Allocations grid.

7.5.7.1. ERRORS ON NEW ALLOCATIONS

When the User is creating new Allocations, if any requested Allocation fails to be created against
a selected Group, then no new Allocations will be created for that Group.
1. Atemporary alert will appear at the top of the Groups screen, indicating the number of
rows which failed.
2. An error indicator (!) will display at the left side of the Related Allocations grid on each
row which failed. The User can mouse over the indicator to view the row’s error reason.
3. Any new row which did not itself fail but which is related to the same Group will remain
selected and in an edited state (“dirty”), but will not display an error indicator.
4. Any new row related to a different Group for which there are no errors, will be processed
successfully.
5. The Related Allocations grid will scroll to display the first row which failed; additional
errored rows may be off the screen and require scroll to view.

For example, the Group below shows three newly entered Allocations against it. Two of the new
Allocations are valid, while one is invalid.
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Groups

Exchange | AllExchanges v | Trading Member  yyy

=i’ Re-Open Group @ CloseGroup ¥ Refresh Count 5 | Selected Ct 1 | Selected Qty:
Statlus  Sub-Status  GreID T AvgPxGmID  GroQly Rem Qty Trd Dt

O

& uA 9000871 APEE7 492 492 24-Oci-2017
o w 9000952 YYYPCT 23 0 24-Oct2017
O vA 8000853 34 34 24-0ct-2017
0w, 9000971 TEST 17 0 26-Oct-2017
O a 9000933 12 0 26-0ct-2017
4

Related Allocat - .

+ Add Allocations [ Save X Delete 4 Reverse = Delete Reversal 3 Refresh

w | Clearing Date | 26-Oct2017 ¥ @ Search

492

Grp Px Is Override Px  BIS Exc

120.5353943

=

IFE
IFE

a3

1206326191
1203857143 IFE

12028 |N IFE

w nw W m o

12088 IFE

Rem Qty: 347 | Count: 3 | Selected Ct: 3

Status Alloc Qty De: Dest Cust Acct Dest Pos Acct Dest CTI DestO/C  Dest Memo Cust Acet Grp ID Gr|
D - -
r v .
50 [zzz VALID
r v 4
352722 VALID2

4
60 INVALID|

i}

ORXE

After Save, the one invalid row shows an error indicator and reason, while the two valid rows do

not. All three rows remain selected and in an edited state (“dirty”), and will need to be resaved

after the user corrects the noted error.

Related Allocations

+ Add Allocations % Delele 4 Reverse = Delele Reversal | 4% Refresh

Status. Alloc Qty Dest TM Dest Cust Acct Dest Pos Acct DestCTI De:
= -
= 5072z Mvaun
= M 35 22z MvaLiD2
4 % I 60 FinvaLio

@ invalid opposing firm

7.5.7.2. ERRORS ON EXISTING ALLOCATIONS

Rem Qty- 347 | Count 3 | Selected Ct: 3

st O/C  Dest Memo Cust Acct GrpID

When the User is acting on existing Allocations, the requested action will fail or be successful per

record, independent of any other failures that occur.

1. Atemporary alert will appear at the top of the Groups screen, indicating the number of

rows which failed.

2. An error indicator (!) will display at the left side of the Related Allocations grid on each

existing Allocation which failed. The User can mouse over the indicator to view the row’s

error reason.

w

Any actioned Allocation for which there are no errors will be processed successfully.
4. The Related Allocations grid will scroll to display the first row which failed; additional

errored rows may be off the screen and require scroll to view.

For example, this Group (Grp ID 113051) has four existing Allocations against it, with two of them

selected for reversal.
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Reilated Allocations

4 Add Allocations Save X Delete 4 Reverse 2 Delete Reversal | ¥ Refresh RemQty: 5 | Count 4 | Selected Ct: 2

Status Alloc Qty Dest TM Dest Cust Acct De ct Dest CTI DestO/C | Dest Memao Cust Acct Grp ID Grp Px Alloc ID T L]

= c 1 XXX ov7o1 H 10 XXXACCT 113051 12125 9003402
c 1 XXX Dv702 H 10 XXXACCT 113051 121.25 9003404
0O c 5 YYY o XXXACCT 113051 12125 0003425
0O crv 3 YYY ABDO2 (] XXXACCT 113051 121.25 9003426

Suppose one of the selected Allocations (Alloc ID 9003404) is reversed by another User or via FIXML
before the above Reverse request is completed. In this case, Allocation 9003404 will display an error
indicator and reason, as pictured below, while Allocation 9003402 will be deselected and reflect the
expected Status update, signifying its Reverse action was successful.

Reiated Allocations

+ Add Allocations Save % Dekete = DeisteReversal 3 Refresh  RemQty:s | Count 4 | Selected Ct 1
- Staus | AlocQty  DestTM  DestCustAcct DestPosAcct DestGTl  DestO/C  DestMemo  CustAcct  GIpID  GpPx  AlociD T L
0 RRY 1000 Dv701 H 10 XOUACCT 113051 12125 9003402
¥ @ ¢ XXX DvV702 H 10 XXXACCT 113051 12125 9003404
SRR o XXXACCT 113051 12125 9003425
] @ reversal request invalid - allocation already requested for reversal. o JOGKACCT 113051 12125 9003426

7.5.8. ALLOCATION AUDIT TRAIL

The audit trail or history for a specific Allocation may be viewed by clicking on its hyperlinked Alloc ID.
Audit-trail entries will be listed in chronological order, with the most recent action at the bottom. The
list may be re-sorted by the User by clicking on any of the column headers: once for ascending, twice
for descending.

Audit Trail for Alloc ID 9003387

Update User Update TS Status  AllocQty  DestTM  DestCust Acct Dest Pos Acct DestCTI DestO/C  DestMemo
240an2018 134754 GMT A
24-an-201813:49:126GMT  C

alison_podium 24302018 13:4021 GMT  RRV.

7.5.9. GROUP DETAILS

The list of trades and/or claims which make up the Group from which an Allocation was created may
be viewed by clicking on its hyperlinked Grp ID. This feature is available for either a regular GU or an
AP Group, with the AP Group version also displaying the Group’s pricing detail. Note that the same
information is available from the Grp ID hyperlink in the Groups grid. The list may be re-sorted by the
User by clicking on any of the column headers: once for ascending, twice for descending.
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Group Details for Group |

AP Grp ID: Grp Px Calc Px: Rnd Px Onwerride Px: Unit Resid
APGZ0 12034 1204 1204

Total Resid
0.00 0
TdCamiD  GrupedQty  LinkTrdID LikTrd_.  LikTriPrice  DeallD

121162 14 121162

O ID.
12034 767530462 6753943
121160 14 121160 12034 767530502 875352

121163 14 121163 12034 767539632 76753952

7.5.10. LINKED TRADE DETAILS

The details of the specific trade or claim to which an Allocation was linked during Intelligent Allocation
may be viewed by clicking on its hyperlinked Link Trd ID.

Linked Trade Details for Alloc ID 9003386

Deal ID ord D
123.22 7709281902 770028189

7.6. CLAIM MANAGEMENT

The Claims screen supports accepting and rejecting allocations submitted to your Member firm as Dest
TM. It also supports management of claims after they have been accepted.

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 84

© 2024 Intercontinental Exchange, Inc.



Exchange  All Exchanges v | Trading Member | YYY w | Clearing Date ' 25-Jul-2017 - Pos Acct
Comm ¥ | SecTyp ¥ | | Maturify B v | 1T v | | Status ¥ Q Search Clear
[) Accepsave K] Reject = ConfimReversal |«& Spit | £ Refresh  Count 49 | Selected Cti 1 | Selected Qty: 19 & Bqoto... v
Status Claim Oty Cust Acct Pos Acct - OIC | Alloc Meth Orig Claim ID ClaimID T Link Trd ID Avg Px Grp ID Ord ID AJO Rev Trd Dt BIS Exch Comm Maturity PIC Strike: Claim Px Opp T™™|
iz ]
D uc 2 | BALANCE | l ] (o} ‘ 9000850 110062 770686960 20-Jul-2017 B IFED FNC Dec-2018 12222 XxX *
O uc 8 BALANCE | | le | 2000851 10112 770686260 2032017 B IFED FNO  Dec-2018 12222 XX
0 c " 92000852 2 1 20Ju-2017 B £0 5 X0
O c DECREA H 20 9000853 110242 AP1024 770928014 20-Jul-20 B FED 5 XXX
0 e . P 0236 | AP102 v 2042017 | B FED 5 oo
0 we 4 [NocHA ] ’ ]c ] 000047 7783671 345585151 1902017 S FEU B Dec-2017 12122 GSE
0O uc 3 |REDUCE | l ]o ‘ 90008453 7783671 345585151 19-uk2017 S FEU B Dec-2017 12122 GSF
& ca 19 AERO2  H 2 92000074 110200 AP1002 770828139 202017 B IFED FNG  Dec-2018 1222901754 XX
0 RRY 2 [ Agro2 IH [ 2]0 ] 2000975 110288 AP1002 770828172 2042017 B IFED FNO  Dec-2018 1222001754 XXX
Elc 10 [arzeu [ [ [o e 9000986 113053 AP2GU 223808832 252017 B IFEU B Apr-2018 44700000 XXX
O c 135 a2y [ | BB 9000087 113052 AP2GU 223303832 2502017 B FEU B Apr2013 44700000 00X
T 3
Related Splits -
[) Save X Delele £ Refresh Rem Qty: 0 | Count 2 | Selected Ct 0 Clear F & Exportto.. w
Status  Claim Gty CustAcct  PosAcct OIC | Allec Meth  ClaimID T Link Trd ID AvgPxGmID  OrdID AJORev | Trd Dt B/S Exch Comm  Maturity PIC  Stike Claim Px Opp TM
-
Oc 10 | spLot |u l zJo 9001045 110280 AP1002 770823158 20-0uk2017 B IFED FNO Dec-2018 1222001754 XXX
QOc 9 | SPLO2 | u [ 2 ] o 1 9001046 110280 AP1002 770928189 20-Jul-2017 B IFED FNO Dec-2018 1222901754 XXX

The screen will display one or two Data Grids:

1. Claims - The top grid lists all Claim records which match the Search and Filter criteria. Will also
include claim Split records, when Search criteria includes a prior Clearing Date.

Note: Up to 5,000 Claim records may be selected for action in a single request. Advanced Search
fields (Pos Acct, Comm, Sec Typ, Maturity, B/S, TT and Status) are available only in Releases 9.2.2

and later.
Exchange Al Exchanges «  Trading Member  YYY «  Clearing Date = 25-Jul-2017 - Pos Acct
Comm ~ SecTyp ¥ Maturity as v TT v Status ¥ Q
| [ Accept/Save ") Reject =t Confirm Reversal «§ Split % Refresh Count 49 = Selected Ct 2 | Selected Qty: 6 I
Status Claim Qty Cust Acct PosAcct . OIC  Alloc Meth Orig Claim ID ClaimID T/ Link Trd ID Al
= =
O RreJ 1| GIVD5 o] 9000303 110055
& c 2 | AERO1 H 2|o 9000837 110052
0O uc 5 o] 9000833 110201
0 uc 3 (o] 9000839 110052
c 4|AERDt M 2|0 9000340 110062
i LW 4| AFRO1 H 210 Q000241 110212

Grid Controls for the Claims grid include the following action buttons:

e Accept/Save - Accepts unaccepted Claims and/or saves edits made to accepted Claims

e Reject - Rejects unaccepted Claims

e Confirm Reversal - Confirms requested allocation reversals

e Split - Allows the User to split (aka sub-claim) accepted Claims

e Refresh - Discards any unsaved claim edits, deselects all rows, and updates the grid’s data
from the server; any related Splits will also be cleared from the lower grid

It also includes the following summarization details:

e Count - The number of Claims matching the Search and Filter criteria
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e Selected Ct - The number of Claims selected in the grid
e Selected Qty - The total quantity of all selected Claims in the grid (i.e. sum of their Claim

Qty)

2. Related Splits - The lower grid lists all Splits (aka sub-claims) related to the Claim(s) selected in the
upper grid.

Note: This grid is not available/applicable when Search criteria include a prior Clearing Date. Split
legs which cleared on a previous clearing day will be integrated into the Claims grid when viewing
that prior Clearing Date.

[£) Save 3 Delete ¥ Refresh Rem Qty: 0 | Count: 2 | Selected Ct: 0

| Status Claim Cty Cust Acct Pos Acct QfC | Alloc Meth ClaimID T LinkTrd ID Avg P;
O c 10 [ spLo1 u 2|0 9001045 110290 AP0
0 |c 9 [ SPLO2 u 2|0 9001046 110290 AP10I

Grid Controls for the Related Splits grid include the following action buttons:

e Save - Saves new Splits entered by the User and/or edits made to existing Splits

o Delete - Deletes unsaved Splits

o Refresh - Discards any unsaved new Splits or edits, deselects all rows, and updates the
grid’s data from the server

It also includes the following summarization details:

¢ Rem Qty - The total unsplit quantity of all selected Claims in the upper grid (i.e. sum of their
Claim Qty, less any Claim Qty entered in the Related Splits grid)

e Count - The number of Splits matching the Search and Filter criteria

e Selected Ct - The number of Splits selected in the grid

7.6.1. ACCEPTING CLAIMS

Claims which have not been accepted by the Dest TM (Status = UC or REJ) may be accepted.
Multiple Claims may be accepted at the same time.

Note: Unaccepted Claims may be accepted, and accepted Claims edited, at the same time, to be
saved in a single Accept/Save action.

Note: This function is not available when Clearing Date is set to a prior business date.

To accept unaccepted Claim(s):

1. If the Claim(s) you wish to accept have complete and valid values, select them in the Claims grid;
Cust Acct, Pos Acct, CTI (where applicable) and O/C are required; Alloc Meth may be left blank.
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owws

Exchange All Exchanges v  Trading Member  YYY v  Clearing Date = 25-Jul-2017 v P
) - ecTyo ¥ | Maturity s v | TT v tatus Q, Search
B Accept/Save N Reject = ConfimReversal «& Spit £¥ Refresh Count: 33 | Selected Ct 4 = Selected Qty: 70
O Status Qty Cust Acct Pos Acct  CTI O/C  Alloc Meth Orig Claim ID ClamID T | Link Trd ID Avg Px Grp ID Ord ID
= = s
r
B uc 10 | GIVO2 u 9654362 4377055 64621082
v
Q uc 20 'MODIFY 'U G ] ‘ 9654363 4377013 64621082
& uc 20 | GIVo3 H [0 9654364 4377065 64621082
™ uc 20 | GIVo3 H | 9654365 4377068 64621082
O uc 20|Gvo3  |H \ [ol_ Select and Accept ) 9654 4377066 64621082
0O uc 2 | GuPo3 lo | 9654367 4377010 64621067
O uc 3 | GUPO1 \ |o 9654368 4377010 64621067
D uc 7 | GUP02 ‘ (o} 9654369 4377010 64621067
4

2. If the Claim(s) you wish to accept are incomplete or incorrect, modify the value(s) you wish to
edit; Cust Acct, Pos Acct, CTI (where applicable) and O/C are required; Alloc Meth may be left
blank; editing the row will automatically select it.

3. Repeat until all Claims are edited and/or selected, as necessary.
4. Click [Accept/Save], or hit <Ctrl+Enter> to save and accept the selected Claim(s). The grid will
refresh to show all accepted Claims (Status=C).

Status Claim Qty Cust Acct Pos Acct CTI O/C  Alloc Meth Orig Claim ID ClaimID T
[j - A d
O c 10 | GIV02 u 0 9654362
=fc 20 |MODIFY [U o G 9654363
O c 20 | GIVO3 H o} 9654364
@lc 20 | GIvo3 H o 9654365
0O uc 20 | GIVO3 H o} 9654366
M L TS ACE A28

7.6.2. EDITING ACCEPTED CLAIMS

Accepted Claims which have not been confirmed as reversed (Status=CRV) may be modified.
Further, multiple Claims may be edited at the same time.

Note: Accepted Claims may be edited and unaccepted Claims accepted at the same time, to be
saved in a single Accept/Save action.

Note: This function is limited when Clearing Date is set to a prior business date, to only allow change
of Alloc Meth; see Marking a Claim or Split for Give-Up, below, for details.

To edit existing, accepted Claim(s):

1. Inthe Claims grid, modify value(s) on the Claim(s) you wish to edit; Cust Acct, Pos Acct, CTI
(where applicable) and O/C are required; Alloc Meth is optional; editing the row will automatically
select it.
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Exchange Al Exchanges w Trading Member  YYY v Clearing Date 25-Jul-2017 - Pos Acct
Comm ~ SecTyip ~ Maturity 8BS ~ T v Status ¥
Accept’Save &) Reject = Confirm Reversal «§ Split £ Refresh Count: 33 | Selected Ct- 3 | Selected|
D Status k Cust Acct Pos Acct CTl o/c Alloc Meth Orig Claim ID Claim ID f Lin|
& c 10 [CHANGE |H o 9654362
g e 20 | MODIFY |U o G 9654363
r
& c 20 | CHANGE |H 0 9654.
& c 20 cHanGE | @ 0 9654365
O uc 20 | GIVO3 H o} 9654366
Ol e 2 loupns o QREART

2. Repeat until all Claims are edited, as necessary.

3. Click [Accept/Save], or hit <Ctrl+Enter> to save the edited Claim(s). The grid will refresh to show

all updated values (Status=C).

Status Claim Qty Cust Acct Pos Acct CTl O/C  Alloc Meth Orig Claim ID Clamid T 1
v -
O c 10 | CHANGE | H 0 9654362
Ec 20 |MODIFY |U 0 G 9654363
O ¢ 20 |CHANGE |H 0 9654364
Ec 20 |CHANGE |H 0 9654365
O uc 20 | GIVO3 H 0 9654366
M an 2 | Aninnn A OACADAT

7.6.3. SPLITTING AN ACCEPTED CLAIM

A Claim may be Split (aka sub-claimed) after it is accepted (Status=C or RRV). Split is not supported

on a Claim which is unaccepted, rejected or reversal confirmed Claim (Status=UC, REJ or CRV).

Note: This function is not available when Clearing Date is set to a prior business date.

To Split an accepted Claim:

1. Inthe Claims grid, select the Claim you wish to Split; only one Claim may be Split at a time.

2. Inthe Claims grid, click [Split]; a blank entry row will be displayed in the lower Related Splits grid,

with Claim Qty defaulted to zero (0).
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owwe |

Exchange AllExchanges <~ Trading Member YYY w Clearing Date = 25-Jul-2017 - Pos
Comm ~  |SecTyp | |Maturiy Bs v | 1T v | | Status *
Accept/Save  "N) Reject = ConfirmReversal «& Split £ Refresh Count: 50 | Selected Ct 1 | Selected

Status Claim Qity Cust Acct Pos Acct QIC loc Meth Orig Claim ID ClaimID T/ Link Trd I
D P, = - - v
0O c 2 | ABCO3 H 2|0 9000837 1"
g uc 5 o} 2000833 "
O uc 3 0 9000839 11
& c 4| GIvo1 H 2|0 9000840 1
O c 4 | GIvVD1 H 2|0 9000841 1
O c 4 | GIv02 2|0 9000842 1
]
Related Splits
Save | X Delete ¥ Refresh RemQty:4 | Count: 0 | Selected Ct 0

Cust Acct  Pos Acct O/C  Alloc Meth Claim ID T/ Link Trd ID Avg Px Grp i

Status Claim Qty

Enter the values for each Split you wish to create; Cust Acct, Pos Acct and CTI (where
applicable) are required; O/C and Alloc Meth may be left blank; editing the row will automatically
select it. Notice that a new entry row is added below, when you begin populating a new row.
Repeat until all Splits are entered.

Related Splits

Save | % Delete ¥ Refresh Rem Qty:0 | Count: 2 | Selected Ct 2
Statu: im Qly CustAcct | PosAcct | .. Q/C  AllocMeth | ClamID T Li
p ti-Pop utti-Fop tis | v | Mutti-Po, ¥
= afsputt [H ] A
T4 1| sPLIT2 H
0 0

4. Click [Save], or hit <Ctrl+Enter> to save the Split(s). The grid will refresh to show all Splits
generated from the entered information (Status=C), with additional details such as Orig Claim ID,
Claim ID and Link Trd ID also populated.

Related Splits

Save ¢ Delele £ Refrssh Rem Qty: 0 | Count 2 | Selected Ct 0
Status Claim Qty Cust Acct Pos Acct orc Alloc Meth Qrig Claim ID ClaimiD | Link Trd ID Avg
ii-Pop Multi-Pop Multi-Pop k¥ | Muiti-Pg ™
O ¢ 1| sPUT2 H 2 9000840 9001050 tooez ||
O c 3 |sPUT1 H 2 9000840 2001049 110062

7.6.4. EDITING SPLITS

Saved Splits which have not been confirmed as reversed (Status=CRV) may be modified. Further,
multiple Splits may be edited at the same time.

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 89

© 2024 Intercontinental Exchange, Inc.



Note: Claims (top grid) and Splits may not be edited at the same time.

Please refer to Editing Accepted Claims, above, as Splits may be edited in a similar fashion in the
Related Splits grid.

7.6.5. MARKING A CLAIM OR SPLIT FOR GIVE-UP

A Claim or a Split which has not been reversed (Status=CRV) may be marked for give-up, in order to
re-allocate its quantity to another Member. Note that marking an unaccepted Claim for give-up will
automatically accept it as well.

To mark Claim(s) for give-up:

1. Inthe Claims grid, set the Alloc Meth=G on the Claim you wish to give-up. Other editable fields
on the Claim may also be updated, if necessary; editing the row will automatically select it.
Exchange Al Exchanges v Trading Member = YYY w Clearing Date  25-Jul-2017

[E) Accept/Save 'S) Reject = Confirm Reversal &2 Splt £* Refresh Count: 33 Seld

Status Qty CustAcet PosAcct CTI  OIC  Alloc Meth  Orig Claim ID
G - -
O ca 5 GIVUP2 u 0
& Rrev 7ohvuP1  |H o [o . (
™ c 8 lcLameu | H o <]
O uc 10 o

[ NS ac  mwsacs

2. Repeat until all Claims are updated and/or marked, as necessary.
3. Click [Accept/Save], or hit <Ctrl+Enter> to accept and/or save the marked Claim (s). The grid will
refresh to show all updated values (Status=C).

Status Claim Qty Cust Acct Pos Acct CTI oic Alloc Meth Orig
v v
O ca 5 GNUPZ U 0
O RRrv 7 | GIvUP1 K o
O c 8 | CLAIMGU o}
M ue 1n fa

4. In addition, a related Group will be available on the Groups screen, which the User may allocate
following the instructions in Group Management and Allocation Management, above.

Exchange Al Exchanges ¥ Trading Member YYY ¥  Clearing Date 04May-2017 ¥ (Q Search

(£ Re-Open  Count 1 | Selected Ct 0 | Selected Qty: 0 A Clear &

O sais GrpiD | AgPxGrpID  Gpaly Rem Qty Trd Dt GipPx B/S  Exch  Comm  Maturity PIC  Swke  OrdID Cust Acet 7
i claimgu

0O wva 9664304 8 8 0d-May-2017 12022 B FEU T Oct-2017 64621057 CLAIMGU Y

To mark Split(s) for give-up, follow the above instructions in the Related Splits grid, as Splits may be
marked for give-up in a similar fashion.
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7.6.6. UNMARKING A CLAIM OR SPLIT FOR GIVE-UP

Whether a Claim or Split is eligible for unmark from give-up, and the behavior after unmark, will
depend upon when the record was originally marked for GU.

e |f the record was marked for GU on the current business day:

o it must not be reversed (Status=CRV);

o any accepted sub-allocations must be separately/manually reversed, using existing
functionality, before the Claim/Split can be unmarked;

o any unaccepted sub-allocations will be auto-cancelled when the Claim/Split is unmarked;
and

o the quantity of the Claim’s/Split's new give-up group will be reduced by the quantity of the
unmarked Claim/Split

o If the record was marked for GU on a previous business day:
o it may be unmarked for give-up only if none of the claim’s original quantity was re-
allocated and claimed on a prior day
To unmark Claim(s) for give-up:

1. Inthe Claims grid, remove the existing Alloc Meth=G value, by deleting it or replacing it with a
space. On a Next or Current Clearing Date view, the User can instead replace the G value with
an A, and populate Alloc Avg Px Grp ID, to change the Claim from marked for give-up to marked
for averaging.

Q, Search

[) AccepySave '] Refect = ConfimReversal «@ Spit = £¥ Refresh  Count 43 | Selected Ct 1 | Selected Qty: 2

Status  ChimQty  CustAcct PosAcct CTI O Alloc Meth  Alloc Avg PxGrpID  Orig Claim ID claimID 1 Link Trd |

ue 7 o / 2000870 e
& c 2 [ yyvees2 H o r 2000872 12
0 9000873
O REJ 2| 44567 o 9000874 12
] C 2| 44562 H o - 8000877 3
g c 17 | YYY57793 H o {b 2000878 12
O ¢ 2| vyysrr93 H o ‘ A 2000879 1
0 uwe 7 o 9000830 12

2. Repeat until all Claims are unmarked, as necessary.
3. Click [Accept/Save], or hit <Ctrl+Enter> to save the unmarked Claim(s). The grid will refresh to
show the updated Alloc Meth.
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Exchange Al Exchanges '~ Trading Member YYY v | Clearing Date | 25-Ju-2017 ¥ | | PosAcct
Comm ¥ | |SecTyp v | Maturty as v| 1T v/ Sttus v Q searcn
[ AcceptSave %) Reject | ConfirmReversal & Spit 43 Reffesh  Count 43 | Selected Ct 0 | Selected Qty: 0

Status. Claim Qty Cust Acct Pos Acct  CTI oic Alloc Meth Alloc Avg Px Grp ID  Orig Claim ID ClaimID T Link Trd If
o - -
0 ue 17 ‘ | ‘ [ | / 9000870 2
0Oc 2 | yvvaes2 [H [ [o | 2000872 12
0O c LIS 0 92000873 2
0 Red 2 [ 44567 ‘ | ‘ o I 2000874 12
Oc 2 | 44569 [ | [o | 8000877 1
0Oc 17 [ yvys7793 E | [o s 2000878 12
O ¢ 2 | yyysiras ‘H ] ‘c I 2000879 1"
O uc 7 ‘ | ‘ o | 2000380 12)

p

T BT z [ | [~ | T onnnees 1]

To unmark Split(s) for give-up, follow the above instructions in the Related Splits grid, as Splits may

be unmarked for give-up in a similar fashion.

7.6.7. MARKING A CLAIM OR SPLIT FOR AVERAGE PRICING

A Claim or a Split which has not been reversed (Status=CRV) may be marked for average pricing, in
order to re-allocate it and other claims to another Member at the average price of those claims. Note
that marking an unaccepted Claim for average pricing will automatically accept it as well.

To mark Claim(s) for averaging:

1. Inthe Claims grid, on the Claim you wish to average, set Alloc Meth=A and enter an Alloc Avg Px

Grp ID value (required). A different or the same Alloc Avg Px Grp ID value may be assigned to
each Claim, as needed. Other editable fields on the Claim may also be updated; editing the row

will automatically select it.

Exchange AllExchanges ¥ Trading Member  YYY v | Clearing Date  25-Jul-2017 ~ Pos Acct

o v | SecTyp v | Ma Bs ¥ v | | sta

Comm Sec Typ fatunty 8/s T Status ¥ Q searehf vCrome AP
o 7= Group
[E) Accept/Save "N) Reject &= ConfimReversal & Spit £ Refresh Count: 43 | Selected Ct: 3 | Selected Qty: 54
Status Qty Cust Acct PosAcct  CTI o Alloc Meth Alloc Avg Px Grp ID  Orig Clajm ID amIiD 1 Link Trd ID Orig AvgPxGrpID  Ord ID)|
. o"
Q Search

(]

O RRv 17 YYYAPGAPCT2 H o 9000068 120022 PCT2 09263
& c 14 [yyvsront H o [A ]’cmm 2001006 121162 APG20 76753
Oc 14 [ 22350 H o 9001007 121163 APG20 76753
Bilc 14 [ 22286 H o 2001008 121160 APG20 76753
& uc 20 [yyysrati (" o Fa rCLMAPW 9001009 120016 29263
& uc 20 [yyys7ott TH o [A cLvaR| 2001010 119963 99263
0 uc 20 [muLmi o 2001011 120069 dees
O uwe 17 | MuLTI ) 9001012 119904 AS6019 45002}
0 uc 7 | ONETRD1 o 9001015 120018 99263
O uc 14 | ONETRD2 o 2001016 120064 99263
M e 14 | nncTON n anninNt7 110049 Qa2A7

2. Repeat until all Claims are updated and/or marked, as necessary.
3. Click [Accept/Save], or hit <Ctrl+Enter> to accept and/or save the marked Claim(s). The grid will

refresh to show all updated values (Status=C).
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Exchange Al Exchanges v Trading Member = YYY ¥ Clearing Date = 26-Oct-2017 v
m v | Seciyp ¥ |  Maturty a5 - v | | status ~ qd
[2) Accept’Save 'N) Reject = ConfrmReversal «§ Split & Refresh Count: 43 | Selected Ct: 0 | Selected Qty: 0
Status  ClamQty  CustAcct Pos Acct  CTI O/C  Alloc Meth  Alloc Avg PxGrpID  Orig Claim ID
O v -
(0 RRV 17 YYYAPGAPCT2 H o]
O c 14 | YYY57911 H o A CLMAP2
O c 14 22359 H (o]
=fc 14 | 33386 H o]
O c 20 | YYY57911 H (o] A CLMAP1
O c¢ 20 | YYY57911 H [o] A CLMAP1
[ uc HREYNTRi] fa

4. In addition, a related “in progress” AP Group (Status=IP) will be available on the Groups screen
for the current Clearing Date, with the entered Alloc Avg Px Grp ID value in the Avg Px Grp ID
column. The User may close this Group, and then allocate it following the instructions in the
Group Management and Allocation Management sections, above.

Exchange | All Exchanges ¥ | Trading Member | yvY ¥ | Clearing Date | 26-0ct-2017 ¥ | Q Search

o' Re-OpenGroup @ Close Group ' Refresh Count: 2 | Selected Ct. 0 | Selected Qty: 0

Stais  SubStatus  GrpID T AvgPxGRID  GreQly RemaQty T Dt Grp Px IsOvemde Px  BIS  Exch  Conl
[m]
CLMAR| / i
o r 9001029 CLMAP2 14 0 26-0ct2017 12034 | N B FEU B
o wr 9001030 CLMAP1 40 0 24-0ct2017 12072 | N B FEU B

To mark Split(s) for average pricing, follow the above instructions in the Related Splits grid, as Splits
may be marked for averaging in a similar fashion.

7.6.8. UNMARKING A CLAIM OR SPLIT FOR AVERAGE PRICING

A Claim which is marked for average pricing, including a Claim which is pending reversal confirmation
(Status=CRV) may be unmarked for average pricing. Whether a Claim is eligible for unmark from
average pricing, and the behavior after unmark, will depend upon when it was accepted, and whether
its related AP Group is “closed”.

e |f the Claim was accepted on the current or next business day:

o it must not be reversed (Status=CRV)
o itsrelated AP Group must be “in progress”
o it will be removed from the AP Group and the Group’s pricing detail will be recalculated

e If the Claim was accepted on a previous business day:

o its related AP Group must be “in progress”, in which case it will be removed from the AP
Group and Group’s pricing detail will be recalculated

o iftherelated AP Group is “closed” (aka submitted), then the user must reopen the AP
Group before unmarking the Claim; see Re-Opening an Average Price Group for
instructions and additional rules

To unmark Claim(s) for average pricing:

1. Inthe Claims grid, remove the existing Alloc Meth=A value, by deleting it or replacing it with a
space. On a Next or Current Clearing Date view, the User can instead replace the A value with a
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G, to change the Claim from marked for averaging to marked for give-up. Note that the Claim’s
Alloc Avg Px Grp ID value will be cleared automatically upon exiting the updated Alloc Meth field.

Exchange = All Exchanges v  Trading Member YYY w Clearing Date = 26-Oct-2017 - Pos Acct

Comm SecTip ¥ Matunty 85 - T hd Status ¥

[E) Acceptsave 'S) Reject &= Confirm Reversal «& Split £¥ Refresh Count 43  Selected Ct 1 | Selected Q
Status  ClamQty  CustAcct PosAcct CTI  O/IC  Alloc Meth  Alloc Avg Px Grp D Crig Clai

0 - -

[J RRv 17 YYYAPGAPCT2 H 0

& c 14 | YYY57911 H (o} I

O c 14 | 22359 H |D

0O c 14 | 33386 H o]

O ¢ 20 | yyvszen H o |a y

3] (= 20 | YYY57911 H (o] | - P1

0O ue 20 | MuLTI |o m

O uc 17 | MULTI o A

O uc 7| oNETRD1 [o

0 we 14 | ONETRD2 ‘ | [0 |

=" P— | I I \

Repeat until all Claims are unmarked, as necessary.
Click [Accept/Save], or hit <Ctrl+Enter> to save the unmarked Claim(s). The grid will refresh to
show the updated Alloc Meth.

Claims

Exchange All Exchanges v  Trading Member = YYY w Clearing Date = 26-Oct-2017 - Pos Acct

Comm ¥ | |SecTyp ¥ | | Maturity B/s v| | 1TT v | | Stats v

B Accept/Save "N) Reject =2 ConfirmReversal & Split < Refresh Count 43 | Selected Ct: 0 | Selected Qty
Status Ciaim Qty Cust Acct PosAcct  CTI oic Alloc Meth  Alloc Avg PxGrp ID  Orig Clair

0 - -

O RRv 17 YYYAPGAPCT2 H o /
c 14 [ yvvs7a11 [1 l [o

Oc 142280 [H \ lo

@lic 14 | 33336 1 [ lo

0 |c 20 | yvys7911 [H ’ [o A V

@) 20 | yvys7911 [H [ [o

0O uc 20 | muLTi | [ [o

0O uc 17 | muLm | [ lo

M e 7 | aneTON I I [a

To unmark Split(s) for average pricing, follow the above instructions in the Related Splits grid, as
Splits may be unmarked for averaging in a similar fashion.

7.6.9. CONFIRMING AN ALLOCATION REVERSAL

When reversal of an accepted allocation is requested by the give-up TM, the reversal must be

confirmed by the claim Member in order to be completed. One or more requested reversals
(Status=RRV) may be confirmed at the same time.

Note: If a Claim in Status=RRV was accepted today (A/O Rev is blank), and is marked for give-up or
average pricing, the User must unmark the Claim before it will be eligible for confirming reversal. If
the Claim in Status=RRV relates to reversal of a prior-day Claim (A/O Rev=Y), then the prior-day
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Claim must be unmarked on the prior Clearing Date view. Refer to Unmarking a Claim or Split for
Give-Up or Unmarking a Claim or Split for Average Pricing, above, for instructions.

Note: This function is not available when Clearing Date is set to a prior business date. Confirming
reversal of a prior-day Claim must be performed on the current Clearing Date view.

To confirm reversal of accepted Claim(s):

1. Inthe Claims grid, select the Claim(s) for which you wish to confirm reversal.

Note: If a Claim was Split prior to reversal request, both the original Claim and the child Splits will
show Status=RRV. The Confirm Reversal action must be taken against the original Claim, and
will be applied against the Splits as well.

Exchange AllExchanges ~ Trading Member | YYY v Clearing Date | 25-yul-2017 | | Pos Acct
m v SecTyip ~ Maturity BSs - T - Status ¥ O\ 4

[E) Accept/Save "%) Reject =2 Confirm Reversal «§ Split = Refresh Count: 15 | Selected Ct. 2 | Selected Qty: 3

Status Claim Qty Cust Acct Pos Acct WC | Alloc Meth Orig Claim ID ClaimID f Link Trd ID Avg R
-
O uc 3 o '-% 9000339 110052
(¥ RRV 4 GIVD1 H 2 0 9000340 110062
RRV 4| avot H 2|0 9000821 110212
O c 4 | GIVD2 H 2|0 9000842 110173
0O c 4| civos H 2o 9000843 110181
(J uc 6 | BALANCE (o] 9000844 110106
4
Related Splits
[2) save % Delete = Refresh Rem Qty: 4 | Count:2 | Selected Ct: 0
Status Claim Qty Cust Acct Pos Acct O/C | Alloc Meth Orig Claim ID ClaimID | Link Trd ID Avg A
- -
(J RRv 1| sPLIT2 H 2|0 9000840 | 2001050 110062
O RRv 3 | SPLIT1 H 2|0 9000840 | 2001049 110062

2. Click [Confirm Reversal] to confirm reversal of the selected Claim(s). The grid will refresh to show
the confirmed reversals (Status=CRV).

7.6.10. DELETING UNSAVED SPLITS

Unsaved Splits may be deleted from the grid, while preserving other new Splits in their unsaved state.

Note: This function is not available when Clearing Date is set to a prior business date.

To Delete unsaved Split(s):

1. Inthe Related Splits grid, select the Split(s) you wish to delete. Ensure that any Splits you do
NOT wish to delete are deselected.
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Related Splits

B Save » Delete ¥ Refresh Rem Qty: 0 | Count: 3 | Selected Ct: 1
Status Claim Qty st Acet Pos Acct QiC | Alloc Meth Orig Claim ID caimiD } L
- -
0 f 2[srime 1 L 9000342
~ I 1[srums 1 fo 3000842
— r r r r
O 1| SPLITE H o] 9000842
0 0 9000842

2. Click [Delete]. The deleted Split(s) will be removed from the grid.

Important! Be sure to reselect the remaining Split(s) before continuing, to avoid losing these
unsaved records.

Relaled Splits

B save

Status

00oo

X Delete

Claim Qty

~ e
% Reiresh

Cust Acct

r

2 | SPLIT4
r

1| SPLITE

0

Rem Qty: 1

Pos Acct

v
H

v
H

fello]

|

-

Alloc Meth

Count: 2 | Selected Ct: 0

-

Orig Claim ID

9000842
9000842

9000842

ClamID 1 Li

7.6.11. CLAIM AND SPLIT ERRORS

While certain invalid actions are prevented by the ICE FEC interface itself, others are allowed but
may fail to be processed for one reason or another.

In the latter case, when a requested action on a Claim or Split cannot be completed by ICE FEC, the
User will be alerted in the Claims or Related Splits grid.

7.6.11.1. ERRORS ON CLAIMS AND EXISTING SPLITS

When the User is acting on existing Claims or Splits, the requested action will fail or be
successful per record, independent of any other failures that occur.

1. Atemporary alert will appear at the top of the Claims screen, indicating the number of
rows which failed.

2. An error indicator (!) will display at the left side of the Claims or Related Splits grid on
each existing Claim or Split which failed. The User can mouse over the indicator to view
the row’s error reason.

3. Any actioned Claim or Split for which there are no errors will be processed successfully.

4. The Claims or Related Splits grid will scroll to display the first row which failed; additional
errored rows may be off the screen and require scroll to view.

For example, five Claims are selected below, for acceptance. Three have valid/complete take-up
details, while two are invalid/incomplete (Claim IDs 104057 and 104059).
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Exchange AllExchanges ~ Trading Member YYY w Clearing Date = 25-Jul-2017 - Pos Acct

Comm ¥ | SecTyp ~ | | Maturiy &S w| | TT v  Status ¥ Q

[®) Accept/Save '"N) Reject = Confim Reversal & Spiit ¥ Refresh Count; 227 | Selected Ct 5 = Selected Qty: 73
Status Qty Cust Acct Pos Acct . 0/C  Alloc Meth Orig Claim ID ClaimID T Link Trd ID Avg

D - -

™ uc 19 ToLmoz r H ‘ | | 9002782 104083

& uc 19 "cLmoz r H ‘ | | 9002784 104056

& uc 15 ( H ‘ | | 9002787 104057
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[ ERTTaS 10 [ I I [ on7ee 1n4one

After Accept/Save, Claim IDs 104057 and 104059 will each display an error indicator and reason, as
pictured below, while the remaining Claims will be deselected and reflect the expected Status update,
signifying their Accept/Save action was successful.

Exchange AllExchanges ¥ Trading Member YYY v | Clearing Date  25-Jul-2017 ¥ | | PosAcct
m ¥ SecTyp ¥ | Matunty s v 1T v  Status ¥ Q

) Accept/Save | Reject &= Confirm Reversal «§ Split <> Refresh Count: 227 | Selected Ct: 2 | Selected Qty: 22

Status Claim Qty Cust Acct Pos Acct = O/C | Alioc Meth  Orig Claim ID ClaimID T Link Trd ID

v v

O c 19 [ cLmo2 ‘ H [ 20 ] 9002722 10408
@) c 19|cwoz [ } [ 2002784 10405}
% @ uc 15 rH \ [ 2002787 10408}
0 c 13 | cLMo5 ‘ H ‘ 2 ] o 9002790 10406
=& % uc AT \ | 2002792 10405
@) - 9002796 10420)
0 @ position account information is missing/invalid  § 0002798 10420)
O @ invalid cti code 002800 o
m| 9002801 10421

7.6.11.2. ERRORS ON NEW CLAIM SPLITS

When the User is creating new Splits, if any requested Split fails to be created against a selected
Claim, then no new Splits will be created for that Claim.
1. Atemporary alert will appear at the top of the Claims screen, indicating the number of
rows which failed.
2. An error indicator (!) will display at the left side of the Related Splits grid on each row
which failed. The User can mouse over the indicator to view the row’s error reason.
3. Any new row which did not itself fail will remain selected and in an edited state (“dirty”),
but will not display an error indicator.
4. The Related Splits grid will scroll to display the first row which failed; additional errored
rows may be off the screen and require scroll to view.

For example, the Claim below shows three newly entered Splits against it. Two of the new Splits
are valid, while one is invalid.
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e |

Exchange Al Exchanges

w  Trading Member  YYY

Claim Qty Cu

st Acct Pos Acct QOIC | Alloc Meth Orig Claim ID

D w ti-Po ¥

= r 4fvaupt  [H o ] 9002782
= r 6[vaup2  [H Mo 9002782
(4 9| INVALID| 9002782
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w | Clearing Date | 25-Jul-2017

- Pos Acct

Comm ~ |SecTyp ~ | | Maturity a5 7T v | Status ~ q
Accept/Save "] Reject = Confirm Reversal Split £ Refresh Count: 227 | Selected Ct 1 | Selected Qty: 19
0 Status Claim Qty Cust Acct Pos Acct OIC  Alloc Meth Orig Claim ID ClaimID T Link Trd ID
- t-Fo, ¥

1 c 19 | CLMO2 H 2|0 9002782 104057
O c 19 | CLMO2 H 2o 9002784 104054
0 uc 15 <] *{% 9002787 104057
a c 13 | CLMO5 H 2|0 9002790 104061
0O uc 7 o] 9002792 104054
m uc 19 o aNN?796 104207
Related Splits

[ Save X Delete O Refresh Rem Qty: 0 | Count: 3 | Selected Ct: 3

ClaimiD T/ Link Trd ID

After Save, the one invalid row shows an error indicator and reason, while the two valid rows do
not. All three rows remain selected and in an edited state (“dirty”), and will need to be resaved

after the user corrects the noted error.

Related Splits

ClamID /L

Save | % Delete 2 Refresh Rem Qty: 0 | Count: 3 | Selected Ct: 3
Status Claim Qty Cust Acct Pos Acct B QIC | Alloc Meth Orig Claim ID
~
£ Multi-Pop uttiPop | Mutt | v+ | Muttipo, ~
=~ 4 [vALID1 H 1 9002722
(&4 6 | VALID2 H 1 8002782
~ o 2 | INVALID 9002752

o position account information is missing/invalid

o invalid cti code

7.6.12. CLAIM AUDIT TRAIL

The audit trail or history for a specific Claim may be viewed by clicking on its hyperlinked Claim ID.
Audit-trail entries will be listed in chronological order, with the most recent action at the bottom. The

list may be re-sorted by the User by clicking on any of the column headers: once for ascending, twice

for descending.
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Audit Trail for Claim ID 9000841

Update User Update TS Status ~ Cust Acct Cirg Acct PosAcct CTI ©/C  Memo
tm_admin 15-Feb-2018 1303:03 GMT uc AERO1 o
alison_tm_admin 15-Feb-2018 13:13:58 GMT c AERO1
alison_tm_admin 15-Feb-2013 13:30:03 GMT c GIVO1

15-Feb-2018 13:39:58 GMT RRV  GIMVO1

15-Feb-2018 13:46:45 GMT c

The audit trail for a Split may be viewed in the same manner.

Audit Trail for Claim ID 9001050

Update User Update TS CustAcct  GigAcct PosAcct G OIC | Memo Alloc Meth

alison_tm_admin  15-Feb-2015 13:34:56 GMT SPLIT2 H 20

alison_tm_admin  15-Feb-2018 13:30:58 GMT SPLIT2 H 20

alison_tm_admin  15-Feb-2015 13:46:45 GMT SPLIT2 H 20

«
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8. TOOLS

The Tools section includes independent screens, in which a User with the Trading Member Admin role
can perform certain administrator-level functions.

8.1. FUNCTIONS PANEL

The following functions are typically common to all Tools screens. Exceptions will be noted in the screen-
specific sections that follow, as will other Functions Panel instructions and details.

8.1.1. COLUMN CONTROLS

Column Controls allow a User to customize the Data Grid to suit his or her needs. The User’s column
changes, per grid, will be stored and restored the next time the User accesses the system.

TM Mnemonic | = CM Mnemoanic TM Firm Name

12 scending

ICE Clear Europe (XXX)
l_ Sort Desc: ng
peed ICE Clear Europe (XXX)

XXX ) Back to Defaults CM Mnemonic

. TM Firm Name
1 Filter Hints

- . Contact Name
BH  Grid Editing Hints
Phone# (incl. country code)
Email

Additional Info

e R RRE

Update TS

e Columns Selection - Each grid supports a comprehensive list of available columns, which may
be displayed or hidden individually by the User. A subset of these columns may be selected for
display by default.

To change your column selection:

1. Open any column dropdown menu; all available columns are listed under each dropdown.
2. Uncheck a column to hide it; check a column to display it.

e Column Order - Columns may be rearranged by drag-and-drop.
To rearrange your columns:

1. Click and hold the mouse on the header of the column you wish to move.

2. Drag the column until the green arrows appear between the columns between which you
want the column moved.

3. Release the mouse, and the column will be moved.

t Name Phone# (incl. couniry code) w | Email

Email

ser 44 207 5558 ___ it user@xx

Er User 44 207 5555 6666 nother.user(g
Jser 212-555-5555 new.user@xo)

ed User 818-555-5555 updated.user

e Column Sort - Each Data Grid may be sorted by a single column of data. An upward arrow in the
column header indicates it is being sorted by in ascending order; a downward arrow indicates
descending.
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A sort order is pre-assigned to each grid, and may be changed by the User in one of two ways.
To change your sort order:

1. Click once on the column header to sort by that column in ascending order. Click again to
change to descending order.

OR

2. Open the related column dropdown menu, and choose either Sort Ascending or Sort
Descending.

¢ Column Width - Each column may be widened or narrowed by dragging the column border left
or right, as needed.

o Back to Defaults - After a User changes his or her column preferences, he or she may restore
the ICE FEC default settings for a Data Grid. Note that each Data Grid must be restored
individually.

To restore your columns for a Data Grid to their default state:

1. Open any column dropdown menu.
2. Choose Back to Defaults.
3. Select [Yes] or [No] from the confirmation popup:

9 This will reset this grid to its defaults. The application will be restarted

[ = 1 = |

Important! Choosing [Yes] will return the User to the Dashboard, and all Search, Filter and
entered/unsaved edits on all Data Grids will be lost.

8.1.2. FILTERS

Each Data Grid may be filtered to narrow the array of data displayed. Filters may be applied to one
column, or to multiple columns, to suit the User’s needs.

ICE FEC supports one or more filter operators per column, based on the data type of the column,
identified by the icon in the respective filter field:
e Alphabetic -

e Numeric -

e Date or Date/Time -

The following Filter operators are available on all alphabetic and numeric columns.

none Starts With; to filter for blank values, use [space]
*[value] Ends with
*[value]* Contains

= Equal To; to filter for blank values, use =[space]
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I= Not Equal To; to filter for non-blanks, use !=[space]

> Greater Than

< Less Than

>= Greater Than or Equal To

<= Less Than or Equal To

in[space] In List; separate values with a comma and no space, such as: in B,AB,C

To add an Alphabetic or Numeric Filter:

1. Enter the desired operator and value into the filter field of the column you wish to filter.
2. The filter will be applied automatically.

To add a Date or Date/Time Filter:

1. Enter the date for which you wish to filter, in format DD-MMM-YYYY only. Date/Time fields may
be filtered by the date portion of their value only.
2. The filter will be applied automatically.

OR

3. Click the calendar icon, and select the desired date from the calendar popup.
4. The selected date will display in the entry field, and the filter will be applied automatically.
Date/Time fields may be filtered by the date portion of their value only.

The filter-field background will be highlighted on any column to which a Filter is applied. Note that a
filter for a blank value may be created by entering a space in a filter field, so even a field which
appears to be empty may have a filter applied.

Status GrpID Avg Px Grp ID Grp Qty Rem Qty Tr

in UAA >100

YA [ Filtered | ( Not Filtered | 240 04

1 -La 260 na

To clear Filters:
1. Manually delete the value from the individual filter field you wish to clear.
OR

2. Click the [Clear Filters] button related to the Data Grid on which you wish to clear all Filter values
(not supported on all screens).

Clear Filter

ev o/C Sec Cy

DC,

Filter Hints are also available in the ICE FEC Interface at any time.
To open Filter Hints:

1. Open any column dropdown menu.
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2. Choose Filter Hints, to open the following popup.

Filter Hints x

none
*[value]
*[valuel

b
<
==

in[space]

The following Filter operators are available on all alphabetic and numeric columns.

Date and date/time columns may be filtered by date only, in format DD-MMM-YYYY or using
the date-selection tool.

Starts With

Ends With

Contains

Equal To; to filter for blank values, use =[space]

Not Equal To; to filter for non-blanks, use I=[space]

Greater Than

Less Than

Greater Than or Equal To

Less Than or Equal To

In List, separate values with a comma and no space, such as: in B,AB,C

8.2. MESSAGE REPLAY

Message Replay screen allows a Trading Member Admin User to initiate FIXML message replay for the

Member firm(s) to which the User is authorized. For assistance using this feature, or to request

authorization, please contact the relevant ICE Clearing House Operations team.

ICE Clear Europe (ICEU)

ICEUOps@theice.com
+44 (0)20 065 7600

ICE Clear Netherlands (ICNL) ICEClearNetherlandsOperations@theice.com

+31 (0) 20 305 5155

ICE Clear Singapore (ICSG) ICEClearSingaporeOperations@theice.com

ICE Clear U.S. (ICUS)

+65-65050463

ICEClearUS@theice.com
+1 (312) 836-6718 or +1 (770) 738-2101

Important! ICE highly recommends that a User contact ICE Clear Operations if any errors occur
while using this Message Replay function, or if multiple Replay requests must be initiated.

group.

Important! ICE highly recommends that the Message Replay functionality is used only following
liaison and agreement with your internal IT support group(s) and/or your middleware Vendor support
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XOOCIFEL [ o 0 o true
XXX IFLO 0 0 0 0 true
YYYIFEU 12 0 e ars false

YYYIFLO 0 0 0 0 false

8.2.1. SEARCH

The Search bar allows a User to identify and preview the array of FIXML messages he or she wishes
to replay, before the actual replay begins.

Search fields include:

e Exchange - A list of the individual exchange MICs/mnemonics applicable to the ICE Clear
clearing house; more than one Exchange may be selected (required)

e Clearing Member - A list of Clearing Members for the Trading Members to which the User is
authorized; only one Clearing Member may be selected (required)

e Trading Member - A list of Trading Members related to the selected Clearing Member; more than
one Trading Member may be selected (required)

e Clearing Date - A list of business dates for which data is available for replay; the current
business date is highlighted, by default; other choice is one prior business date; only one Clearing
Date may be selected (required)

e Message Type - A list of FIXML message types which are available for replay; more than one
Message Type may be selected (required)

e Start Time - The original message time from which the User wishes to begin message replay;
must be in format YYYY-MM-DDThh:mm:ssZ or YYYY-MM-DDThh:mm:ssthh:mm (required if
End Time is populated; either Start Time/End Time or Start ID/End ID are required)

The value will be set to 00:00:00 on the selected Clearing Date when the User opens the screen,
and again any time the Clearing Date selection is changed; it will be blanked automatically if the
User populates Start ID or End ID

e End Time - The original message time at which the User wishes to end message replay; must be
in format YYYY-MM-DDThh:mm:ssZ or YYYY-MM-DDThh:mm:ssthh:mm (required if Start Time
is populated; either Start Time/End Time or Start ID/End ID are required)

The value will be set to 23:59:59 on the selected Clearing Date when the User opens the screen,
and again any time the Clearing Date selection is changed; it will be blanked automatically if the
User populates Start ID or End ID

e Start ID - The transaction identifier from which the User wishes to begin message replay
(inclusive) (required if End ID is populated; either Start ID/End ID or Start Time/End Time are
required)

It will be blanked automatically if the User changes the Clearing Date, or if the User populates
Start Time or End Time

e End ID - The transaction identifier at which the User wishes to end message replay (inclusive)
(required if Start ID is populated; either Start ID/End ID or Start Time/End Time are required)
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It will be blanked automatically if the User changes the Clearing Date, or if the User populates
Start Time or End Time

To execute a Search:

1. Enter or select a value in each required Search field; enter optional fields, as desired. Multi-select
fields may be populated by typing directly into the entry field, or by expanding the dropdown and
clicking on each desired value; <Ctrl+A> key combination with the dropdown expanded will select
all on the list.

Exchange IFEV, IFLO| C
IFED

Start Time E
IFEU

Job Type. g IFLL

IFLO
TradmgM IFLX jet
IMCO

NDEX
No data

2. [Tab] to exit the Search field and move to the next.
3. Click [Search]. Search results will display in the Data Grid; see Replaying Searched Records,
below, for details.

To clear the Search criteria:

1. Click the [Clear Search] button.

To clear Filters applied to Search results:

1. Click the [Clear Filter] button.

8.2.2. STATUS

The Status section indicates the state of the last-executed Search or Replay action.

Job Type: REPLAY State: COMPLETE Start time: Aug 27 14:33:29  Update time: Aug 27 14:33:34  End time: Aug 27 14:33:34

e Job Type - Indicates whether the last action was SEARCH or REPLAY

e State - The disposition of the last action: values are SUBMITTED, IN_PROGRESS, COMPLETE,
FAILED

e Start time - The time at which the Job was initiated

e Update time - The last time at which the job was active; will continue to increment while the Job’s
State is IN. PROGRESS

e End time - The time at which the Job ended

8.2.3. REPLAYING SEARCHED RECORDS

The Data Grid will display the Search results, for each TM/Exchange combination specified, including:

e Target Count - The number of records matching the Search criteria
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o Replayed Count - Will be zero until Replay is requested and completed

¢ Min Report ID - The minimum ID found, matching the Search criteria

e Max Report ID - The maximum ID found, matching the Search criteria

e Sender Paused - Whether the MQ sender for new messages is currently paused

Exchange IFEU, IFLL, IFLO ~  Clearing Member XXX ¥  Trading Member XXX, YYY ~ | Clearing Date 04-May-2017 ~ | Message Type TCR, AR A

Start Time: 2017-05-04T00.00:002 End Time 2017-06-04T23 66662 Start 1D End ID & Cearfiter @, Clear Search Searth  Replay

Job Type: SEARCH State: COMPLETE Start time May 04 15:52:34  Update time: May 04 15:52:35  End time May 04 15:52:35

Trading Member T Target Count Repiayed Count Min Report ID Max Report 1D Sender paused
XXXIFEU 0 0 0 true

XXXIFLL 0 0 0 true
XHXIFLO o 0 0 true

YYY.IFEU 12 0 a7 3751 false

YYYIFLL 2320 0 1 w2 false

YYYIFLO 0 0 0 0 false

To Replay the records indicated by the Search results:

1. Click [Replay]. The following alert will display, describing the impacts of continuing with Replay:

Confirm FIXML message replay x

You have requested to replay 2332 FIXML messages for Trading Member/s XXX, YYY
Continuing will:

» Stop the flow of new messages from ICE to all destinations for the Trading Member, if not
already stopped manually by ICE Operations;

* Resend the specified message(s) to all destinations currently receiving FIXML messages for
the Trading Member;

» Restart the flow of new messages from ICE, except if the flow was manually stopped by ICE

Operations, in which case manual restart will be required.

2. Click [Continue] to initiate Replay of the indicated records, or [Cancel] to return to the Search
results.

3. After [Continue], note that the Job Type updates to REPLAY; other Status fields and the Replay
Count column will update accordingly.

4. Upon successful completion of the Replay, a confirmation popup will display:

e |If the related Sender was not paused when Replay started:

Replay completed

Message replay 1s complete. Flow of new messages has resumed.

o |If the related Sender was already paused when Replay started:

Replay completed

Message replay is complete. Contact ICE Operations to restart the flow of new messages

INTERCONTINENTAL EXCHANGE ICE FEC, User Interface Guide | v 1.13 | 5 September 2024 106

© 2024 Intercontinental Exchange, Inc.



Important! ICE strongly recommends that a User contact ICE Clear Operations if any errors occur
while using this Replay function, or if multiple Replay requests must be initiated.

8.3. FIRM CONTACTS

The Firm Contacts screen lists contact information for Members who have added this information to the
system.

This screen is viewable by all Trading Member and Trading Member Admin Users, who may see the
contact details of all Members who have submitted information into the system. In addition, they may add,
edit and delete contact information for the TMs to which his or her User ID is authorized. Information
cannot be added for TMs to which the User does not have rights.

Important! Submission of information in this screen is optional, but ICE recommends completion,
and regular review, so that Members may easily contact each other in the event of allocation or claim
queries.

Firm Contacts

+ AddContact [Z) Save X Delte &3 Refresh & ClearFiter & Exportto.. «

E] TV Mnemonic T CM Mnemonic TM Firm Name Contact Name Phone# (incl. country code) Email Additional Info

O | xxx XXX ICE Clear Europe (XXX) Test User 44 207 5555 5555 test user@xxx.com London biz hrs
E] XXX XXX ICE Clear Europe (XXX) Another User 44 207 5555 6666 another.user@xxx.com AisaPac biz hrs

O |yry Yy ICE Clear Europe (YYY) Other User 312-565-6555 ouser@yyy.com

Grid Controls for the Firm Contacts grid include the following action buttons:

e Add Contact - Allows the User (if authorized) to add a new Firm Contact; a Member may add
as many contacts as are needed to support queries about its ICE FEC activity

e Save - Saves new Firm Contact(s) entered by the User and/or edits made to existing
Contact(s) (if authorized)

o Delete - Deletes an existing Firm Contact (if authorized)

o Refresh - Discards any unsaved new Contact(s) or edits, deselects all rows, and updates the
grid’s data from the server

8.3.1. VIEWING FIRM CONTACTS

All Users may view the information in the Firm Contacts screen, for all Members for which information
has been entered.

In addition, Post Trade Management grids offer hyperlinks on select fields (TM, Dest TM, Opp TM),
which can be used to view contact information related to the specified Member. Note that editable TM
fields are not hyperlinked.
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Claim Px Opp TM Claim TS

12022 XXX -Aug-2017 16
20-Aug-2017 1§

TM Mnemonic: XXX

121 TM Firm Name: ICE Clear Europe (XXX)

19 CM Mnemonic: XXX
Contact Name Phone Email Additienal Info
Test User 44 207 5555 5555 test.user@xxx.com London biz hrs
Another User 44 207 5555 6666 another user@xxx com AisaPac biz hrs
Updated User 818-555-5555 updated user@xxx.com US Western biz hrs
New User 212-555-5555 new user@xxx com US Eastern biz hrs

8.3.2. ADDING FIRM CONTACTS

Trading Member and Trading Member Admin Users can manage the Firm Contacts for TMs to which
the User is authorized.

To add one or more Firm Contacts:
1. Inthe Firm Contacts grid, click [Add Contact]; a blank entry row will be displayed in the grid.

=+ Add Contact Save X Delele ¥ Refresh A ClearFiter & Exportto . w
O ™™ Mnemonic inemonic TM Firm Name: Contact Name: Phones (incl. country code) Email Additional Info

O ox XXX ICE Clear Europe (XXX) Test User ‘ 44 207 5555 5555 testuser@xxx com ‘ London biz hrs
O o XXX ICE Clear Europe (XXX) Another User ‘ 44 207 5555 6666 another user@ox com ‘ AisaPac biz hrs
O vyy ICE Clear Europe (YYY) Other User ‘ 312-555-5555 ouser@yyy.com ‘

=] | | |

2. Enter a valid TM Mnemonic; the related CM Mnemonic and TM Firm Name will be populated
automatically

3. Continue to enter Contact Name, Phone#, Email and any relevant Additional Info, such as special
instructions regarding business hours, markets, etc.

4. Repeat steps 1 through 3 until all Contacts to be added are entered.

Firm Contacts
-
+ AddContact [5) Save Delete &3 Refresh & ClearFiter & Exportto . v

O ™ Mnemonic T CM Winemonic TMFirm Name Contact Name Phone# (inc. country code) Email Additional Info

O o XXX ICE Clear Europe (XXX) Test User | 44 207 5555 5555 | testuser@ooccom London biz hrs

O |0 XXX ICE Clear Europe (X0X) Ancther User | 44 207 5555 6666 | another user@xxx.com AisaPac biz hrs

O vy YYyY ICE Clear Eurape (YYY) Other User | 312 5 | ouser@yyy com
¥ v r r v

& Dooc XX ICE Clear Europe (X)XX) New User 5555555 rm:w user@xxx.com US Eastern biz hrs
r ¥ r v

& Dooc XXX ICE Clear Europe (XXX) West User rsm.ssasass rwgsl user@xxx com US Western biz hrs

5. Click [Save], or hit <Ctrl+Enter> to save the new Firm Contact(s).
6. The grid will refresh to show all the new entries, which will be immediately viewable by all Trading
Member and Trading Member Admin Users.
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8.3.3. EDITING EXISTING CONTACTS

To edit one or more existing Firm Contacts:

1. Inthe Firm Contacts grid, modify value(s) on the Contact(s) you wish to edit.
2. Repeat until all Firm Contacts are edited, as necessary.

[J TMMnemonic T CM Mnemonic
O | xxx XXX
O | xxx XXX
O |xxx XXX
& | xox XXX
O [vvy Yyy

TM Firm Name:

ICE Clear Europe (XXX)
ICE Clear Europe (XXX)
ICE Clear Europe (XXX)
ICE Clear Europe (XXX)

ICE Clear Europe (YYY)

Contact Name

Phone (incl. country code)

Email

Firm Contacts
-
+ Add Contact Save Delete O Refresh & ClearFiter % Exportto.. w

Additional Info

Test User 44 207 5555 5555 testuser@sxxx.com London biz hrs
Another User 44 202555 6666 another.user@xxx.com AisaPac biz hrs
New User -555-5555 new.user@xxx com US Eastern biz hrs
Updated User 818-555-5555 updated user@xxx.com
Other User | 312-555-5555 ouser@yyy.com

w

Click [Save], or hit <Ctrl+Enter> to save the edited Firm Contact(s).

4. The grid will refresh to show all updated values entries, which will be immediately viewable by all
Trading Member and Trading Member Admin Users.

8.3.4. DELETING FIRM CONTACTS

To delete one or more existing Firm Contacts:

1. Inthe Firm Contacts grid, select the Contact(s) you wish to delete.

+ AddContact [B) Save X Delete
O TMMnemonic T CM Mnemonic
O | xx XXX
O [ xxx XXX
o | xxx XXX
O | xxx XXX
vy Yyy

Refresh

TM Firm Name:

ICE Clear Europe (XXX)
ICE Clear Europe (XXX)
ICE Clear Europe (XXX)
ICE Clear Europe (XXX)

ICE Clear Europe (YYY)

Contact Name

Test User
Another User
New User
Updated User
Other User

Phone# {incl. country code)

| 44 20 LG555 5555
07 5555 GE66
| 212-555-5555

| B818-555-5555
| 312-555-5555

Email

test user@xoox com
another user@xxx com
new user@x com

updated user@xxx.com

ouser@yyy.com

& ClearFiter & Exporito . w

Additional Info

London biz hrs.
AisaPac biz hrs
US Eastern biz hrs.

US Western biz hrs.

2. Click [Delete] to delete the selected Firm Contact(s).

3. The grid will refresh, and the deleted records will no longer appear. They will no longer be

viewable by any ICE FEC User.
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9.HELP

The Menu’s Help section offers the following reference and support information to the User.

e User Guide — [hyperlink] Opens a separate web page, displaying the ICE FEC User Interface Guide
(pdf)

e How-To Videos — [hyperlink] Opens a separate web page, listing short videos which instruct the User
how to perform the most common functions in the ICE FEC interface

e Report an Error — Opens a new email using the User’s default email application, addressed to the
respective ICE Production Support team; reference data to help ICE troubleshoot the User’'s problem
will be printed in the email body automatically; the User should also include a description and/or
screenshots to the email (as supported by the email application), to provide additional detail to ICE

e Contact ICE — Opens a dialog with ICE Production and Test Support email addresses, phone
numbers, and support hours for the relevant ICE Clearing House
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10. APPENDIX A: AVAILABLE FIELDS BY GRID

The following sections list the columns that are available on each grid.

e Columns are listed in the default order per grid, prior to any customization the User may make.
See Column Controls for customization options.

o Where a column’s value is editable, Required? will be populated with Y’ (required) or ‘N’ (not
required); conditional requirements will be noted; non-editable fields will be blank in this field.

e Default Column indicates whether the column is displayed in the grid automatically, prior to
customizations by the User: Y’ (default) or ‘N’ (not default). A User may remove any default
column from the grid, or add any non-default column to the grid, as needed; see Columns
Selection for instructions to customize your column selection.

10.1. TRADES

10.1.1. TRADES GRID

Trades Grid Dafault
Column Header Description / Notes Required? Column
Status Trade Status N
Values: see Appendix B: Reference Field Values
for the list of values
Trd ID ICE Clearing transaction identifier Y
ID hyperlinks to open related Trade Audit popup
™ Trading Member mnemonic Y
B/S Buy/Sell indicator Y
Trd Qty Trade Quantity Y
Trd Dt Trade Date Y
Format: DD-MMM-YYYY
Trd Px Trade Price Y
Exch Exchange MIC Y
Values: see Appendix B: Reference Field Values
for the list of values
Comm Commaodity Code Y
Maturity Contract Maturity Y
Format: YYYYMMDD or YYYYMM
P/C Put/Call indicator Y
Strike Strike Price Y
Orig Ord ID Original Order ID Y
Ord ID Order 1D N
Cust Acct Customer Account Y
Format: up to 20 alphanumeric characters
Clrg Acct ISOC Clearing Account Y
Sec Cust Acct Secondary Customer Account N
Cust LEI Customer Legal Entity Identifier Y
Format: exactly 20 alphanumeric characters
Pos Acct Position Account Y
Values: see Appendix B: Reference Field Values
for the list of values
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Trades Grid
Column Header
CTI

Description / Notes
CTI Code

Values: 1, 2, 3, 4, or space to blank the field

Required?
N

Dafault
Column
Y

o/C

Open/Close

Values: O, C, or space to blank the field

Alloc Meth

Allocation Method

Values: G (give-up), A (average price), or space to
blank the field

o Will be set to G if any Dest field is or becomes
populated

o Will be set to A if Avg Px Grp ID is or becomes
populated

* Not editable when value is J (adjusted)

Avg Px Grp ID

Average Price Group 1D

Format: up to 6 alphanumeric characters

Dest TM

Destination Trading Member

Values: a valid Trading Member mnemonic, or
space to blank the field

Y, if any other
Dest field is
populated

Dest Cust Acct

Destination Customer Account

Format: up to 20 alphanumeric characters, or
space to blank the field

N

Dest Cust LEI

Destination Customer Legal Entity Identifier

Format: exactly 20 alphanumeric characters, or
space to blank the field

Dest Pos Acct

Destination Position Account

Values: see Appendix B: Reference Field Values
for the list of values; or space to blank the field

Dest CTI

Destination CTI Code

Values: 1, 2, 3, 4, or space to blank the field

Dest O/C

Destination Open/Close

Values: O, C, or space to blank the field

Dest Memo

Destination Memo

Format: up to 20 alphanumeric characters, or
space to blank the field

Trdr

Trader

C3 Trdr

CTI=3 Trader

Values: a valid Trader acronym, or space to blank
the field

Y, when CTI=3

Txfr Typ

Transfer Type

Values: POS (position transfer) or ADJ
(adjustment)

Txfr Fm/To

Transfer From/To

Txfr Offset

Transfer Offset

Values: Y (record offsets a prior-day transfer), or
blank (not an offset)
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Trades Grid Dafault
Column Header Description / Notes Required? Column
TT Trade Type Y

Values: see Appendix B: Reference Field Values

for the list of values
Rate ID Rate ID (aka aka Execution Source Code or Y Y

Customer Order Handling Instruction)

Values: see Appendix B: Reference Field Values

for the list of values; will be blank if the value on the

executed trade was invalid
Spread Spread Indicator Y
Cross Cross Trade N
Opp ™™ Opposite Trading Member N
Opp Trdr Opposite Trader N
Deal ID Exchange Deal ID N
Px Typ Price Type N

Values: Prelim (preliminary) or Final
Strat Link ID Strategy Link ID N
Strat TS Strategy Creation Timestamp N
Strat Code Strategy Type Code N
Comp Code Composite Type Code N
Pub Trade Publish Indicator N
Src Source N
Exec Venue Execution Venue N
Agar Aggressor N
Orig Trd ID Original Trade ID N
Trdr Memo Trader Memo N Y

Format: up to 20 alphanumeric characters, or

space to blank the field
User Memo Clearing User Member N Y

Format: up to 20 alphanumeric characters, or

space to blank the field
Oper ID Operator ID N
Trdr Sessn ID Trader Session ID N
Exec TS Execution Timestamp N
Cab Cabinet N
Brkr ID Broker ID N
Brkr Comp ID Broker Company ID N
Brkr Comp Name Broker Company Name N
Trdr Comp ID Trader Company ID N
Cl App Type Client Application Type N
Cl App Sub Type Client Application Sub Type N
Deliv Acct Delivery Account N
UTI Trade Unique Transaction Identifier N
Exch Comm Exchange Commaodity N
Expired Contract Expired or Closed N

Values: Y (contract expired/closed) or N (not

expired/closed)
Locked Transaction Locked N

Values: Y (locked) or N (not locked)
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11. APPENDIX B: REFERENCE FIELD VALUES

11.1. STATUS CODES (STATUS)

Sub-
Status | Status Description Screen>Grid Usage
A Allocated: Allocated; not accepted Groups>Groups; Groups>Allocations
C Claimed: Allocated and accepted Groups>Groups; Groups>Allocations;
Claims>Claims; Claims>Splits
CA Claim Split: Allocated and accepted, then split Claims>Claims
CNL Cancelled: Trade or Transfer busted/cancelled Trades; Transfers
CRV Confirmed Reversal: Reversal requested and Groups>Groups; Groups>Allocations;
confirmed Claims/Claims; Claims/Splits
MAA Accepted: Trade matched; or Transfer accepted and Trades; Transfers
approved
MAC Challenged: Transfer accepted, then challenged Transfers
MAS Trade Split: Trade matched, then split Trades
PEND Pending: Transfer accepted, pending ICE approval Transfers
REJ Rejected: Allocated and rejected Groups>Allocations; Claims>Claims;
Claims>Splits
REJ Rejected: Allocated and rejected Groups>Groups
REJ Rejected: Transfer rejected by ICE, insufficient Transfers
guantity; see Reject Reason
REJ Rejected: Transfer rejected by ICE; contact Clearing Transfers
House Operations
RRV Requested Reversal: Reversal requested; not Groups>Allocations; Claims>Claims;
confirmed Claims>Splits
RRV |Requested Reversal: Reversal requested; not Groups>Groups
confirmed
UA Unallocated/Unaccepted: Group not allocated; or Groups>Groups; Transfers
Transfer requested, not accepted
UAC Challenged: Transfer requested, challenged Transfers
uc Unclaimed: Allocated; not accepted Claims>Claims
UDA Under Allocated: Partially allocated Groups>Groups
ubC Under Claimed: Allocated; partially accepted Groups>Groups
11.2. EXCHANGE CODES (EXCH)
EXCH ‘
Jurisdiction Market Identifier Code (MIC)/Exchange Code

ICE Clear Europe

IFEU - ICE Futures Europe

IFED - ICE Futures Energy Division

NDEX - ICE ENDEX Futures EU

IFLL- Financial Products Division

IFLO - Equity Products Division

IFLX - Agricultural Products Division

IMCO - ICE ENDEX Physical Forwards

IFAD - ICE Futures Abu Dhabi (for future use)

ICE Clear US

IFUS - ICE Futures US

ICE Clear Singapore

IFSG - ICE Futures Singapore

ICE Clear Netherlands

IMEQ - ICE ENDEX Equity Markets
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11.3. POSITION ACCOUNT CODES (POS ACCT)

Pos Acct
Jurisdiction
ICE Clear Europe

Position Account Code ‘
H - House

G - House - G

M - Individual Segregated (ISOC) - M

N - Non-Segregated customer

S - Segregated customer

L - Local

F - Segregated - F

W - FCM Customer Seg Futures

Z - FCM Customer Seg Swaps

T - Segregated - T

| - Individual Client Segregated (ISOC) - |

J - Individual Client Segregated (ISOC) - J

E - Segregated - E

K - Segregated - K

R - Segregated - R

U - Unassigned

O - Segregated - O

P - Segregated - P

X - Segregated - X

Y - Segregated - Y

A - Individual Client Segregated (ISOC) - A
B - Individual Client Segregated (ISOC) - B
D - Individual Client Segregated (ISOC) - D
V - Individual Client Segregated (ISOC) - V

ICE Clear US C - Customer
H - House

ICE Clear Singapore S - Customer
H - House

T - Segregated - T
U - Unassigned

ICE Clear Netherlands

H - House

N - Non-Segregated customer

S - Segregated customer

| - Individual Client Segregated (ISOC) - |
E - Segregated - E

K - Segregated - K

R - Segregated - R

U - Unassigned

X - Segregated - X

A - Individual Client Segregated (ISOC) - A

11.4. TRADE TYPES (TT)

TT
Jurisdiction
All Jurisdictions

‘ Trade Type (with FIXML Equivalent) ‘
REG - Regular trade (0)

BLK - Block trade (1)

EFP - Exchange for Physical (2)

EFS - Exchange for Swap (12)

EFM - Exchange for Market (13)

EOO - Exchange of Options for Options (14)

TAS - Trade at Settlement/TAS; Trade at Index Close/TIC (15)
TASB - TAS Block; TIC Block (21)

ECR - Error Cross; Correction Trade (24)

EBF - Exchange Basis Facility (55)

MMK - 8.30/Singapore Marker (56)

AMK - 4.30/Floating/Expiry-Only Marker (57)

BRX - Broker Cross Trade (58)
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TT
Jurisdiction ‘ Trade Type (with FIXML Equivalent) ‘
AAL - Asset Allocation (101)

GDX - Guaranteed Cross (102)

VCT - Volatility Contingent Trade (104)

SCT - Stock Contingent Trade (105)

SBK - Super Block (106)

SCB - Stock Contingent Block (107)

TAP - Trade at Platts Settlement (108)

TAK - Trade at Platts Settlement Block (109)
EFB - Exchange of Benchmark (110)

11.5. RATE IDENTIFIERS (RATE ID)

Rate ID

Jurisdiction Rate Identifier

All Jurisdictions C - FCM provided screen
D - Other provided screen
G - FCM API or FIX
H - Algo Engine
W - Desk Electronic
Y - Client Electronic
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12. APPENDIX C: UNRESOLVED ACTIVITY FILTERS

As an alternative to using the Dashboard’s Unresolved Activity links, a User may apply the following
Search and Filter criteria manually to replicate the results. Where a User’s base Search results in more
than the allowable number of rows being returned, additional Search criteria may need to be applied as
well, which may result in fewer records displaying than were counted on the Dashboard.

e Trades /T Unreg:

On the Trades screen, Search for Trading Member=[selected TM], Exchange="All Exchs’,
Clearing Date=[current clearing date], and Unresolved="Unreg’

e Trades/T-1 Unreg, T-2 Unreg or T-3 Unreg:

On the Trades screen, Search for Trading Member=[selected TM], Exchange="All Exchs’,
Clearing Date=[the appropriate prior clearing date], and Unresolved="Unreg’

e Transfers / Unacc/Challgd:

On the Transfers screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], Filter for Status ‘in UA,UAC,MAC’

e Transfers / Pending:

On the Transfers screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=PEND’

o Transfers / Rejected:

On the Transfers screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=REJ’

e Groups/ In Progress:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=IP’

e Groups / Unalloc:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UA’

e Groups / Under Alloc:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UDA’

e Allocations / Unacc:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for A Ct >0’

Select the Groups, then Filter on the Related Allocations grid for Status ‘=A’
e Allocations / Rejected:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for REJ Ct >0’

Select the Groups, then Filter on the Related Allocations grid for Status ‘=REJ’

¢ Allocations / Pend Rev:
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On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for RRV Ct >0’

Select the Groups, then Filter on the Related Allocations grid for Status ‘=RRV’
e Claims / Unacc:

On the Claims screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UC’

e Claims/Pend Rev:

On the Claims screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=RRV’

e SCT/Unreg Trades:

On the Trades screen, Search for Trading Member=[selected TM], Exchange="All Exchs’,
Clearing Date=[current clearing date], and Unresolved="Unreg SCT’

e SCT/ Unalloc Grps:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UA’, TT ‘in SCT,SCB’

e SCT/ Under Alloc Grps:

On the Groups screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UDA’, TT ‘in SCT,SCB’

e SCT/Unacc Claims:

On the Claims screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘=UC’, TT ‘in SCT, SCB’ and Trd
Dt=[current clearing date]

e SCT/Unreg Claims:

On the Claims screen, Search for Trading Member=[selected TM], Exchange="All Exchs’ and
Clearing Date=[current clearing date], then Filter for Status ‘in C,RRV’, TT ‘in SCT, SCB’, Pos
Acct="U’ and Trd Dt=[current clearing date
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13. APPENDIX D: EXPORT MAPPINGS

To approximate the legacy ACT Allocations export, perform both a Groups grid export and a Related
Allocations grid export, and then cross-reference the two results by Grp ID.

Legacy ACT
Allocation Export Field

ICE FEC
Groups Grid Field

ICE FEC
Related Allocations Grid
Field

ICE FEC Notes

Group Status

Status

requires Groups export

UA, UDA, A,UDC and C
only

N/A Sub-Status requires Groups export REJ and RRV only
Group ID Grp ID Grp ID

A/O Rev A/O Rev A/O Rev Y or blank
Executing Member ™ requires Groups export

Order ID Ord ID Ord ID

Trader Trdr Trdr

Executing Account Cust Acct Cust Acct

Secondary Customer
Account

Sec Cust Acct

requires Groups export

Executing Clearing Acct Clrg Acct requires Groups export
Executing Pos Acct Pos Acct requires Groups export
AP Group ID Avg Px Grp ID Avg Px Group ID

T T 1T

o/C O/C requires Groups export
Rate ID Rate ID Rate ID

Cab Ind Cab requires Groups export
Trade Date Trd Dt Trd Dt

B/S B/S B/S

Product Exchange Exch Exch

Comm Comm Comm

Contract Period Maturity Maturity

P/C P/C P/C

Strike Price Strike Strike

Trade Price Grp Px Grp Px

Average Price N/A N/A Combined into Grp Px
Rnded Price Rnd Px requires Groups export
Residual Resid requires Groups export
Group Qty Grp Qty requires Groups export
Alloc Qty requires Allocations export | Alloc Qty

Alloc Status requires Allocations export | Status

Take-up Member requires Allocations export | Dest TM

Take-up Account requires Allocations export | Dest Cust Acct
Take-up Pos Acct requires Allocations export | Dest Pos Acct
Take-up CTI requires Allocations export | Dest CTI

Take-up O/C requires Allocations export | Dest O/C

Claim Date N/A N/A

Claim Time N/A N/A

Alloc Record ID requires Allocations export | Alloc ID

Alloc Date N/A N/A

Alloc Time N/A N/A

To approximate the legacy ACT Claims export, perform both a Claims grid export and a Related Splits
grid export, if applicable, and then combine the two results.

Legacy ACT ICE FEC

Claim Export Field Claims or Related Splits Grid Field ICE FEC Notes
Claim Status Status

A/O Rev A/O Rev Y or blank
Executing Member Opp T™M
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Legacy ACT ICE FEC

Claim Export Field Claims or Related Splits Grid Field ICE FEC Notes

Order ID Ord ID Populated on both regular claims
and average-price claims

Trader Trdr Populated on both regular claims
and average-price claims

Executing Account Opp Cust Acct

Secondary Customer Account Opp Sec Cust Acct

Executing Clearing Acct Opp Clrg Acct

Executing Pos Acct Opp Pos Acct

AP Group ID Orig Avg Px Grp ID

1T 1T

O/C Opp O/C

Rate ID Rate ID

Cab Ind Cab

Trade Date Trd Dt

B/S B/S

Product Exchange Exch

Comm Comm

Contract Period Maturity

P/C P/C

Strike Price Strike

Trade Price Claim Px Populated on both regular claims
and average-price claims

Average Price N/A Combined into Claim Px

Rnded Price Rnd Px

Residual Resid

Alloc Qty Claim Qty Quantity of the allocation and its
associated claim; not the quantity
which has been claimed

Claim Qty N/A Use Status to determine whether
record is claimed

Take-up Member ™

Take-up Account Cust Acct

Take-up Clearing Acct Clrg Acct

Take-up Pos Acct Pos Acct

Take-up CTI CTI

Take-up O/C o/C

Claim Date Claim TS DD-MMM-YY hh:mm:ss TZ; TZ will
be clearing house time zone
applicable on the date of claim

Claim Time N/A Combined into Claim TS

Claim Record ID Claim ID

Alloc Date N/A

Alloc Time N/A
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