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iIce

1. OVERVIEW

ICE’s Clearing Admin application is used by Clearing Firms to create and manage accounts for
trading clearable OTC and Futures products on the ICE’s electronic marketplace (The Exchange).
Participants must first initiate contact with the Clearing Firm by requesting an initial accountusing
ICE’s Credit Management application. The Clearing Firm has ultimate say as to whether an
account will be created or not. The setup process for clearing accounts on The Exchange
requires that the Clearing Firm provide an account ID and various other accounts attributes, add
products to the account, and establish limits for order entry and maximum net positions for these
products. Once this is complete, the Participant can assign the account to traders who can begin
using the account to enter clearable orders on The Exchange.

Clearing Admin also allows Clearing Firms to monitor and track a Participant’s cleared trading on
the system. The Trading Activity Report offered in the Clearing Admin is a real - time account
management tool that allows Clearing Firms to pull real-time queries from the system regarding a
Participant’s cleared trades. This feature allows Clearing Firms the ability to monitor Participants
accounts throughout the day. Also, the Settlement Report is available to users in order to query
settlement prices and specific market information for cleared products traded on the Exchange.
Both historical and current day information is available by selecting the trade date from the menu.
In addition, both reports can be exported.
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2. ACCOUNT MANAGEMENT

2.1. Participant List Overview

When first logging into the ICE Clearing Admin, the Account Management tab is highlighted. This
tab lists the Participants who currently have clearing accounts with your Clearing Firm. The
Participant list shows the number of Open, Suspended, and Closed accounts each Participant
has.

Omnibus Profiles  Reporis | Block Permissions  Post Trade Permissions - Audit - Notification Preferences | Limit Breaches = Alert Dashboard = Accounts Limits Upload
Name =
Participant Margin Limit ISV Users NCM Open Suspended Closed LEI ACER Code cicl BIC Clear R
Participant A @ 10 ] 1 o
Participant B [ 0 1 0 [m]
Participant C e 15 0 [m}]
Participant D 5100 3 0
Participant E [ 4 0
ParticipantF & 0

eeeee e

0
0
0
0

In addition, Participants that are shown in Bold have recently requested an account from your
Clearing Firm. You can clear these requests by clicking the Red X under the Clear column. This
will remove the Red X and return the bolded text to normal text for the Participant’'s name

X

IMPORTANT: Please note that an account request is not needed to create an account for a
Participant. If the Participant appears in Account Management tab, you can create an
account at any time (creating or copying an account is described later in this document).
Participants that have requested accounts are still highlighted in order to bring attention to the
request, but the request is not necessary to create an account.

You can easily find a Participant in this list by typing into the “Filter by Participant” field. It works
on the participant Name by default and is a “contains” search meaning it will dynamically return
any Participant that contains the text you are typing.

Account Management Omnibus Profiles

Name ~

Alternately, you can search for participants in the following ways:
o By MIC - retrieves participant companies that have at least 1 SMA with limits for product groups or
PCCs matching MIC (eg. IFED)
o By PCC - retrieves participant companies that have at least 1 SMA with limits for matching PCC (eg.
ALG) or the Master Product Group (Basis Master) that has the PCC

File Preferences Help

Account Management Reports Block Permissi|

IFEQ A
Filter By Name
Particl Margin Li
Filter By MIC
3B Trat @
Filter By PCC

FY-TTI ., e
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2.2. Auto-Restrict Participants

the "Restrict" functionality in CA that will allow the Clearing Firm to set Restrict for all Participants, including
any NEW participant that comes onto the list.

The "Restrict" Functionality disallows the Participant’s Credit Manger from assigning clearing accounts to
user IDs. Enforces this is done by the CF.

e Restrict = TRUE means that CF assigns the accounts to users.
e Restrict = FALSE means that the Participant can assign the accounts to users.

Current Functionality is to set "Restrict” for each Participant individually. This ENH will add the ability for the
user to select:

e "Auto-Restrict" - meaning that every user going forward will be "Restrict" = TRUE.
e "Set All" - meaning set every Participant's Restrict flag, in the view to TRUE, or Uncheck to set every
Participant's Restrict flag, in the view to FALSE

This will be handled via a drop menu selection choice in the Restrict Header. When Auto-Restrict is set to
true, any new Participant added to the Clearing Firm's list will be set to TRUE for the Restrict flag.

[cd Preferences
Account Management Omnibus Profiles Reports  Block Permissions  Post Trade Permissions  Audit  Notification Preferences  Limit Breaches Alert Dashboard Accounts Limits Upload

Name ~

Participant Margin Li ISV Users NCM | Open Suspended Closed cicl BIC Clear Resricted +

Participant ABC @ 1 o 0 € RestrictA
o 0 0 0 0 x § « Auto-Restrict
o 1 0 0 &
« 22 2 17 5] =
™ 1 0 0 ] a
o 1 0 1 o [
[ 1 ] 0 O o

2.3. Accounts Tab Overview (Legacy Accounts tab replaced by the New Accounts
tab)

2.3.1. Account Summary Information
Once a Participant name is selected (it will be highlighted in aqua), the screen resizes, and all

accounts for the Participant selected are displayed to the right of the Participant List. The top
portion of the screen displays an Account Summary as shown below.

Account Management  Black Permissions  Reports  Audit  Mofification Preferences  Limit Breaches Alert Dashboard Accounts Limits Upload  Post Trade Permissions

Nama~ @+ + C @~ View Only Test Company
Margin Limit ISV Users Accounts Users
[ test & New Account soD @ Mar @ Copy To ® Audit B Save All = -
« Account ID Stats Has Ind Mnged Limits? saD Mifid Profile Users M only Actions
L [TEST Open ¥ Test]1333 = 0 & = B
TEST1 Open N 1 4 B B
* = Participant LEI override

Account: TEST

| O New Products O Products with Override | 0 Bulk Edit | (# 6 Add Products.
Product Bid Offer Spr Bid Spr Offer Long Short Abs Long Abs Short Block Limit Block St Actions
v ICEU (LIFFE) - IFLL L]

AEX Fut RSTD  independently managed lot limits

For all Clearing Firms, the Account Summary at the top of the screen displays:
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= Account ID
- Status
Dropdown selections are:
o Open - Account is open fortrading
o Suspended- Account is currently unavailable for use (but canbe reopened)
o Liquidate - Participant only allowed to enter orders that offset the current day’s
net position
o Closed - Account is closed, archived for unavailable for use
e SOD
« Has Ind Mnged Limits? (Y is displayed if that Account has Independently Managed limits for 1 or
more products. If all limits under the Account are custom lot based or no limits exist, then N is

displayed.)
- Mifid Profile
- Enforce Profile
« Users
«  MQ only

Like the Participant Filter, you can easily find an Account in this list by typing into the “Filter
Account’ field. It is a “contains” search meaning it will dynamically return any Account that
contains the text you are typing.

2.3.2. Account Details Information

For existing Accounts, Columns like Participant (Firm) Margin and Currency, Account Margin and Currency,
Group assignment for Account (including ability to create a new group and assign it to the Account), Participant
LEI, Account LEI and LEI designation as well as all Membership Panel details are collapsed under an ‘Account
Details’ screen which will be accessible by clicking on the blue icon against each Account or just by
double-clicking the account.

Participant 1
Users

Account ID Status Mifid Profile Enforce Profile Users MQ only Actions

EST1 Open 0 E B

&+ New Account @ Margin Groups 1 Copy To @ Audit E) Save All

The existing Account’s Details will be launched and can be edited if needed.
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Account Detail

Margin Group

LEI Designation

I

Participant * Account ID *
st
Participant Margin SMA Margin
Participant LEI Account LEI
Membership RiM AJC Code CTl Code
= [ -t voraST | A T
CEURTE) @ o o e NG PRST A .
ey (20) © [+ |
icus @ | l ,—‘

wics
IFEU  NDCM NDEX NDXS
FLLIFLO IFLX
FAD

FuUs

Cancel

2.3.3. Account Product Group and Limit Detailed Information

The bottom portion of the screen displays the products and limits assigned to the Account
selected. The Account selected is highlighted.

test com Name = o~ + C @~
Participant Margin Limit 1SV Users
Test Company 1 o
Test Company 2 o

[Views Only Test Company «

Accounts Users

Account Management | Block Permissions  Reports  Audit  Notification Preferences  Limit Breaches Alert Dashboard  Accounts Limits Upload ~ Post Trade Parmissions

View Only Test Company

test & New Account s0D @} Margin Groups ) Copy To ® Audit Save All s -
Account ID Has Ind Mnged Limits? Mifid Profile Enforce Users MQ only Actions
[TEST ¥ Test|1333 = 0 & BB
[TEST1 N 1 a B@
* = Participant LE| override
Account: TEST
| O New Products O Products with Override | ) Bulk Edit y Add Products
Product Offer Spr Bid Spr Offer Long Shont Abs Lang Abs Short Block Limit | Block St Actions
~  ICEU (LIFFE) - IFLL ]

AEX Fut RSTD  Independently managed lot limits

Like the Participant and Account Filters, you can easily find a Product in this list by typing into the
“Filter by Product Name” field. It is a “contains” search meaning it will dynamically return any
Product that contains the text you are typing.

f\ccount:

Product Bid

¥ ICEU-IFEU

| |PE e-Brent | 10000

Offer

10000

l [ New Products O Products with Override | O Bulk Edit

Spr Bid Spr Offer

10000 10000

Long Short

10000 10000

Abs Long

10000

Abs Short

10000

24. New Account Creation/ Details Panel

To add an account for a Participant, simply click the New Account button. This will deploy window
where you can enter the Account ID and the required details.

Participant 1

& New Account

@ Margin Groups

& Copy To @ Audit

B Save All

A new account can be created for ANY Participant in the Clearing Firm’s list. An account request

from the Participant is not necessary.
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Once the Account ID and required details are entered, click Create Account or Create Account
and Add Products. This will insert a new row into the Account List, and you can further assign

account information.

Create Account
Participant * Account ID * SOD Type
Test Gompany 1 ¢ TEST AGCOUNT | -
Participant Margin SMA Margin Margin Group
$ 1000 usD | -
Participant LEI Account LEI LEI Designation
Membership RIM AJC Code CTl Code MiICs
ICEU @ XXX - Test Company ICE Clear XXX J B | 1 | IFEDIFEU  NDCM NDEX NDXS
EU (LIFFE) & XXX - Test Company ICE Clear XXX B IFLL IFLO IFLX 2
EEEU (IFAD) @ [ 8 IFAD
ICNL & J B IMEQ
icus @ | ] I | rus
Create Account Create Account and Add Products Cancel
Account ID

o Account IDs for ICE Clear Europe can be up 14 characters and Account IDs
forICE Clear US can be up to 12 characters.

o All Clearing Houses are alphanumeric characters, spaces, hyphens (-), dollar
signs ($) and forward slashes (/)

SMA Margin Details can be entered and a new Margin Group can be created and assigned

AccountID *
TESTACCOUNT

SMA Margin Margin Group

| -
Account LEI Create New Group..

[ ] -

Account LEI and LEI Designation can be entered
Available Membership Jursidictions will be displayed as rows and associated credentials
like RIM, Account Code and CTI Code Details will be allowed to be entered where applicable.
Each Clearing Firm will ONLY see its respective Clearing House related fields for Account
Code, RIM, CTL.
o RIM - The responsible individual mnemonic (RIM) assigned to the account to enable
Futures, EU and LIFFE trading. Values vary by Clearing Firm and Clearing House.
RIM String contains <RIM>-<RIM's Company Name> - <RIM Company's NCM if
available otherwise blank>.
o Account Code - Dropdown selections vary by Clearing House
e N- Non-Segregated; Single Customer Account
e S-Segregated; Account used to hold and separate costumers’
assets from those of the clearing firm

‘ 10000
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e H- House; Clearing Firm’s Proprietary Account
e C- Customer; Customer’s Account
o CTI Code - Customer Type indicator

e Dropdown selections vary by Clearing House:
e 1-Self Account
e 2-House Account
e 4-Customer Account

5. Based on entered credentials, available MICs (Market Identifier Codes) will be highlighted in

green for product limits to be configured in the next step

Account Details Panel will be required to have adequate data against the Membership rows (RIM/ A/c Code/ CTI
Code as needed) to yield at least one Product limit on the subsequent screen.

Otherwise, if the details entered on the Account Details screen are not adequate with the result that O product

limits will be allowed to be added on the subsequent screen, then progressing to the next step (to create a new
Account or update Account Details on that screen for an existing Account) will not be allowed. An error (shown
below) will be displayed, and focus will stay on that screen until the Account Details data is adequate to yield at

least one product limit. ‘Cancel’ will exit the screen as-is.

© o aaibie products. Piasss compls:

25. Adding/ Managing Products and Limits

To add new products to a new Account, click on “Click Account and Add Products” button from
the above Account Details panel. To add new products to an existing Account, select the Account
and click on “Add Products” button. This will deploy a window that contains all products not
currently assigned to the account.

Only the eligible products based on Account credentials entered in the Account Details panel will be
available for setting pre-trade limits. If more products are needed for limit set-up, then required
credentials should be added via Account Details panel first.

There are 2 options:

2.5.1. Custom Lot Limit Configuration and Limits Overview

11
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Add Products

® Custom product limits (standard pre-trade risk parameters)

O Independently managed (Pre-trade risk parameters will be managed outside the ICE system)
Product «

» O ICEU (LIFFE)-IFLL
» O ICEU (LIFFE)-IFLO
v B ICEU (UFFE)- IFLX
& Feed Wheat
O 0-Gocoa UK
O 0-Feed Wheat
O 0-Robusta
O 0-White Sugar
O Robusta
O  white Sugar
» © ICEU-IFEU

» O ICEU - Inter-Exchange Strategy Products (Multiple MICs)

Back to Account Details. Add Products Cancel

‘Custom product limits’ option can be used to add pre-trade lot limits for cleared products and MIC-PCC
overrides.

One or more required products can be selected. Once Add Products is clicked, the window will be closed,
and the products will be placed in their respective “Product Group” with zero limits (by default) and should
updated as needed.

w» ICEU-IF

KKK KK KKK K KD
B8 8888888 8

[
+ 4+ 4+ o+

2.5.1.1. Lot Limits Overview
A product can be assigned a combination of ten values to regulate OTC, S2F, Futures and
Options trading. All values are enforced for a single trading day for the product:

- Bid/Offer- The maximum number of lots a user can bid/offer on order entry for an
outright Future, OTC or Option contract. (e.g. Bid is set to 50 lots on Brent Futures, abid
in month greater than 50 lots would be rejected, A bid in a Qtr greater than 16 would be
rejected and a bid in a Cal greater than 4 lots would berejected).

» Spread Bid/Offer- The maximum number of lots a user can bid or offer on a spread or
UDS (user defined option strategy) for an outright Future, OTC or Option contract. (e.g.
Bid/Offer is 50 but spread Bid/Offer is 100 in Brent Futures. A bid in month is rejected
above 50 lots, but Spread in Brent is permitted up to 100 lots. Inter Commodity Spread
limits will utilize the Spr Bid and Offer per order

Note: Option UDS will take into account same side strategies and ratios and sum those sides
(e.g. Opt Spr Bid/Offer = 100, user submits a Strangle Bid (Buy Call, Sell Put) for 51 lots =
sum of 102 "long side" and bid is rejected, when Strategy is opposite direction, each spread can
be equal to the max Spr floatsize).
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« Long/Short - The maximum number of lots the net position can go long or short.
Outright buys and sells, as well as intra-commaodity spreads, are netted across all
contracts when determining a product’s net position.

Note: For Option Long/Short the maximum number of lots the net position can go long or
short. Outright Buy Calls and Sell Puts "long side” and Outright Sell Calls and Buy Puts
"short side" are netted across all contracts when determining a product’s net position.

« Abs Long/Abs Short- The total number of long and short positions allowed.
Only buys and sells in the same contract are netted when determining a
product’s Absolute Long and Absolute Short position. Intra- commodity
spreads are not netted. If Abs Long and Abs Short limits are left blank, they
are ignored by the system

Note: Additionally, for Options, different strikes within same month will offset in Absolute with
opposite direction (e.g. Buying 100 May14 210 Calls and Selling 100 May14 250 Calls will
offset), same direction will add (e.g. Buying 100 May14 200 Puts and Selling 100 May14 210
Calls will result in Abs Short 200). Different months will not offset (e.g. Buying 100 May14
200 Calls and Selling 100 Jun14 200 Calls will result in Abs Long 100/Abs Short 100)

The block Limit and the Strategy Block Limit fields allow Clearing Firms to set Block ‘clip size’
limits to control outright blocks and spreads/strategy blocks per SMA.

The Block limits and Strategy Block Limit fields are “opt-in” lot limit fields that will default to
‘blank’.

o Leaving the Block Limit and the Strategy Block Limit blank will result in no additional
validations for off-exchange deals.

0 Setting the Block Limit and the Strategy Block Limit fields to a number greater than ‘0’
lots will restrict the account from being used for off-exchange deals exceeding the
Block Limit or Strategy Block Limit value.

0 Setting the Block Limit and the Strategy Block Limit fields to ‘0’ will restrict the account
from being used for any off-exchange deal

0 Block Limit - The maximum number of lots a user can have on an off-exchange deal for
an outright Future, OTC or Option contract. (e.g. Block Limit is set to 50 lots on Brent
Futures, an off-exchange deal in a monthly market for Brent that is greater than 50 lots
would be rejected. An off-exchange deal in a quarter strategy greater than 16 would be
rejected and a bid in a Cal greater than 4 lots would berejected).

0 Strategy Block Limit - The maximum number of lots a user can have for an off- exchange
deal on a spread or UDS (user defined option strategy) for an outright Future, OTC or
Option contract. (e.g. Block Limit is 50 but spread Strategy Block Limit is 100 in Brent
Futures. An off-exchange deal in a monthly market is rejected above 50 lots, but a Spread
in Brent is permitted up to 100 lots. Inter Commodity Spread limits will utilize the Strategy
Block Limit per off-exchange deal.

Note: Option UDS will take into account same side strategies and ratios and sum those sides
(e.g. Opt Spr Bid/Offer = 100, user submits a Strangle Bid (Buy Call, Sell Put) for 51 lots =
sum of 102 "long side" and bid is rejected, when Strategy is opposite direction, each spread can
be equal to the max Spr float size).
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For Futures & Option products, working order limits are used in conjunction with the limits to
ensure an orderly market by “pre-qualifying” all orders in the system. Under working order limit
checking, each order entered in the system is “assumed executed”.

Specifically, when floating/consummating an outright order, working order limit calculations tally
your active outright orders in the market, measure this total against your net position and
determine your ability to float/consummate based on your Long and Short limits.

When floating/consummating a spread order, working order limit calculations tally your active
outright and spread orders in the market, measure this total against your Abs Long and Abs Short
positions and determine your ability to float/consummate based on your Abs Long and Abs Short
limits.

UDS will have each leg of strategy count against working limits until consummated. Once
consummated the resulting Net position of strategy will register in Net Lots and reduce the leg
guantity from the working position.

Additional Notes:

e Option Limits when added to an account must populate a Long and Short, Absolute Long and short are
optional.

e Bid/Offer and Spr Bid/Offer can be set at different values (e.g., Bid/Offer for product Ais 50/50 and Spr
Bid/Offer is 150/150)

2.5.1.2. New Products Checkbox Functionality
When products are newly added to an account, you can filter for only these products by clicking
the New Products checkbox as shown below. This is helpful to narrow down only the products
that you need to add limits for, especially when using the Bulk Edit feature described in the next
section.

Account: TEST

* Endex Futures
Dutch Pwr BL Wk 0 o
Dutch Pwr Fin

Dutch TTF BL

0 0
( (

Dutch TTF Daily * 0 0
1 1

Dutch TTF Test

2.5.1.3. Bulk Edit Checkbox Functionality

You can easily apply limits to all these new products at once using the Bulk Edit feature. To use
this feature, click the Bulk Edit button. When the Bulk Edit button is selected, the Bid, Offer, Long,
Short, Abs Long and Abs Short column headers are colored blue, and the checkboxes to the left
of the Products are enabled

Account: TEST
lo \e.'-'3':--:‘.::3| & Bulk Edit] | Apply

Clearing Ac
Dutch Pwr Fin
© 2023 Intergc Dutch TTF BL 0 0 0 0 0 0
Dutch TTF Daily * 0 0

Dutch TTF Test 0 0




[CONFIDENTIAL]

Enter the values for the limits in the respective headers. Select the products you want to apply the limits
to.

Account: TEST

cts | & Bulk Edit Apply
Product EEE EEEE] EEEE)

v [ Endgx Futures |

[Dutch Pwr BL Wk 0 0
[Cutch Pwr Fin
[Dutch TTF BL o o

o
o

o o
(==}

[Dutch TTF Daily = o o
[Dutch TTF Test

QAR AR

o oo oo

o
o

Then click the Apply button and the limits will be applied to all products selected

Account: TEST

1 O New Products | & Bulk Edit

Product 9999 9999 9999 9999 99499 9999
* [ Endex Futures
& Duich Pwr BL Wk 9599 9999 9959 9959 9999 9999
& Dutch PwrFin 9099 9999 9099 9939 9099 9099
& Dutch TTFEL 9999 9999 9999 9999 9999 9999
& Dutch TTF Daiy * 9009 9009 9909 9009 9909 9099
& Dutch TTF Test 9000 g0gg 0000 9000 o009 9000

2.5.2. ‘Independently Managed’ MIC or Product Group Lot Limit Configuration

The ‘Independently Managed’ limit set-up feature was added to phase Locally Managed Accounts

(“LMAs”). This set-up allows an ICE exchange Clearing Member to authorize and cancel unlimited pre-trade
lot limits for an account across all (or a subset of) ICE exchange products directly in the ICE Clearing Admin
Tool, without the need for ICE User Administration. With this Independently Managed set-up in Clearing
Admin, Clearing Members can continue to independently manage pre-trade risk parameters outside of ICE.

One or more available MIC groupings can be selected to be added with ‘Independently Managed’ or
unlimited pre-trade lot limits. Alternately, the Clearer could switch to “Custom product limits” set-up at this
stage, which will allow pre-trade risk/ lot product limits to be set up.

$Add Products

rs)

will be managed outside the ICE system)

Product =

» O ICEU (LIFFE) - IFLL
» O ICEU (LIFFE) - IFLO
~ [ ICEU (LIFFE) - IFLX
& Feed Wheat
©O-Cocoa UK

O-Feed Wheat
O-Robusta
O-White Sugar
Robusta

White Sugar

» & ICEU-IFEU

RAQRRQE

» [ ICEU - Inter-Exchange Strategy Products (Multiple MICs)

Back to Account Details Add Products Cancel
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Whenever the Clearer tries to set up ‘Independently Managed’ product limits, the following warning message will be
displayed for the Clearer to double-check his/ her action and confirm that pre-trade risk parameters will be managed
outside the ICE system.

Please Confirm

© Setto independently managed? Pre-trade risk parameters will be managed outside the ICE

system.

Cancel - | would not like to proceed with the OK - | would sfill like to proceed with the
change change

Clicking on OK will add the MIC with master product groups with Independently Managed Limits. Under the “Product”
Section, Master Product groups will be grouped under their Membership Jurisdiction and MIC (eg. ICEU - IFEU,
ICEU (LIFFE) - IFLL, etc.)

a m @
ry

Set MIC to Customized

Full MIC (under a jurisdiction) as Independently Managed: A EI icon will be displayed next to the jurisdiction-
MIC indicating that all current master product groups and any new master product groups launched under such a
MIC grouping in the future will automatically be set up as ‘Independently Managed’. When limits are set up as
Independently Managed, trading will be allowed and not be subject to any ICE pre-trade risk checks.

Full MIC (under a jurisdiction) not Independently Managed: The Clearer can toggle jurisdiction-MIC to ‘custom

product limits’ by clicking on the Hand icon at the MIC level. Now, a icon will be displayed next to the MIC
grouping and each master product group underneath will be managed separately (either left as Independently
Managed, or can be switched to custom product limits or can be deleted). In this case, any new master product
groups launched under the MIC in the future, will not automatically be set up as ‘Independently Managed’ and will
have to be manually set up instead.
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Participant 1
Accounts | Users
e n ount €@ Margin Groups | | @ Copy To || @ Auan = save Al -
ceount ID St Mitia Profie Entorce Profie User Ma onl
TEST1 Open o a =
1 O New Products 0 Froducts with Override | 1 Bulk Edit o
Product Bid ofter Spr Big Spr Offer Long Shor Abs Long Abs Shor Block Limi Block Strate Action
Independently managed lot limits a8 @
»
o o o o o o = B &
1 R
| )
i s 0@
Independently m « m @
1 o o@
Ingspengenty manag PR

If the Clearer already has some custom product limits under a MIC group, and toggles the entire MIC group to
Independently Managed, then all the current master products under the MIC (including but not limited to the ones
that there were custom lot limits for) will be set up as ‘Independently Managed’. Also, any new master product
groups launched under that MIC grouping in the future will automatically be set up as ‘Independently Managed’ as

well for that Account.

* ICEU-IFEU
ARA-Newc Spr
ARA-Rbay Spr
Brent-WTI Spr
Carbon Credits
Carbon Index
Coal Newc

Cracks bbl

Independently managed lot limits
Independently managed lot limits
Independently managed lot limits
Independently managed lot limits
Independently managed lot limits
Independently managed lot limits

Independently managed lot limits

Cracks mt Independently managed lot limits
Crude Diffs Independently managed lot limits
Crude Outrights  Independently managed lot limits

Participant 1
Accounts Users
&4 New Account @ Margin Groups ¢ Copy To @ Audit = Save All & -
Account ID Status Mifid Profile Enforce Profile Users MQ only Actions
[resT1 Open a®m
" = Participant LE| override
[Account: TEST1
| O New Products O Products with Override | O Bulk Edit B Add u
Product Bid Offer Spr Bid Spr Offes Long Shor Abs Long Abs Short Block Limit Block Str Actions
¥  |CEU - Inter-Exchang
ACMVHOU/WTI  Independently managed lot limits 4 0 P
4

Any Master Product Group that is set up with Independently Managed limits cannot support PCC overrides. If a
Master Product Group is set up to have custom lot limits with PCC overrides, then the PCC overrides can only be set
up as custom lot limits (and cannot be Independently Managed). If such a Master Product group, previously set up
with PCC overrides, is toggled to Independently Managed set-up, then the PCC overrides will be deleted.

Other Notable Features:
e If any Master Product limits have been set as Independently Managed via the Accounts tab, Credit
Management will just show those masters as Independently Managed
e Clearing Admin and Credit Management Exports, Alerts, etc. will show ‘Independently Managed’
limits as -1
e The MIC column in exports will always be populated
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e Any Inter-exchange strategies that have multiple underlying MICs will be grouped under a “Multiple
MIC” grouping and will show ‘Multiple’ in the MIC column in Exports

e Accounts tab will only display the non-tradable master product groups for which lot limits were added
in the past. Such master products’ limits (if any) will be displayed under the 'No Membership- No
MIC' grouping. Accounts tab will not allow adding such products since they are no longer relevant.

2.5.3. User Preference for Accounts tab Product Limit Set-up

e “Accounts Tab - Default New Account Product Limit set-up to:” user preference allows Clearing Firm
users to default to either the Custom OR Independently Managed (IM) option while setting up
product limits for accounts with no existing products/ limits (eg. New account with limits being added
for the first time). Default option will be No Selection.

e If an Account is existing and it has all Custom Limits, then selection defaults to Custom (irrespective
of this User Pref selection)

e If an Account is existing and it has all IM Limits, then selection defaults to IM (irrespective of this
User Pref selection)

e If an Account is existing with mixed Custom and IM limits; OR for Bulk Action from “Search
Products”, selection defaults to No Selection

e The clearer will always be able to manually toggle to another selection even if that is not set as the
default

(Agnostic to User Pref setting)

New User Pref "
Accounts tab - Default
New Account Product
Limit set-up to:" Value:

Bulk Action from
“Search Products”
OR Account with
Mixed (Custom and

New Account or
Account with no
Products/ Limits

Account with all
Independently
Managed Limits

Account with all
Custom Limits

Managed selection

selection

Managed selection

IM) Limits
. Defaults to No Defaults to Custom Defaults to Defaults to No
No Selection . . Independently .
selection selection f selection
Managed selection
Defaults to Custom Defaults to Custom Defaults to Defaults to No
Custom . . Independently .
selection selection . selection
Managed selection
Defaults to Defaults to
Independently Managed Independently Defaults to Custom Independently Defauilts to No

selection

[B1CE Clearing Admin-Account Management

cd Preferences

Acco Show Thousand Separator

© & Q Search products

#nces  Limit Breaches Alert Dashboard | Accounts Limits Upload | Post Trade Permissions.

Accounts tab - Default New Account Product Limit set-up Io:) » Custom product limits (standard pre-trade risk parameters)

Tes pany
Independently Managed (pre-trade risk parameters will be managed outside the ICE system)
Ope | Accour
® No Selection (default)
Default TestCc @ 2 F A —. SOD [l

Particip Margin Limit 1SV Users NCM

2.5.4. Deleting Product Groups
To remove products from an account, click the Delete Icon (trashcan) next to the Product you
want to delete.
Once clicked, the Delete Icon will become darker. Saving the account will remove the product from the
account.

[ actone |
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2.6. Saving Account Updates

When changes are made to account, the Save icon, which is located in the top Account
Management tab. Account changes can be saved by simply clicking the Save button

Jew Account Margin Groups Copy To Audit Edit LE | Save Al | T

2.7. Copying an Account

i

4

You can easily copy Accounts from one Participant to another (or within the same Participant) by simply
clicking on Copy to tab and selecting the company you wish to copy.

File Preferences Help Q Search products | ACE A | Logged in as Log Out | C'
Account Management | Omnibus Profiles  Reports = Block Permissions = Post Trade Permissions = Audit NMotification Preferences | Limit Breaches | Alert Dashboard Accounts Limits Upload
Name ~ e~ + C =~
Participant Margin Limit ISV Users NCM Accounts Users
&+ New Account @ Margin Groups | @ Copy To | @ Audit & Save All g -

Once you have successfully selected the account, a window will appear asking you to enter an Account ID.

The Copy Account window details what account you are copying and to what Participant you are copying the
account.

Copy Account

Copying contents of account

To company: ~

With new account id- ~

Cancel

Enter an Account ID and click the Copy button. Once you click the Copy button, you will be taken to the
Account List of the Participant that the account was copied to. Every field is copied in its entirety. You can
review the account data, update, and save as appropriate.

2.8. Managing Pre-trade Risk Limits at PCC (Physical Commodity Code) level
Applicable to PCC Override-enabled Product Groups set up with Custom Lot Limits and
not applicable to Independently Managed Product Groups.

Pre-trade risk limits for both screen and off-exchange trading can be managed at a more granular
PCC level rather than just specifying them at the Product Group level. PCCs can also be
suspended thereby zeroing out lot limits when they are more volatile or risky.

If a Product Group is enabled for PCC Overrides and is set up with custom lot limits, then following functions
can be performed:

2.8.1. Adding a PCC Override

An override can be added under an existing Product Group in order to separately govern pre-
trade risk checks for all markets (including strategies) off of that PCC. Intraday changes will be
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honored such that the Product Group and PCC level limits will be validated and managed
independently. All other PCCs that do not have a separate limit row will still adhere to the Product
Group limits. Any breach due to insufficient limits will cause corresponding working orders to be
withdrawn.

Once enabled, the Product Group for a client's SMA under “Account Management” tab can be
expanded using the ‘+’ icon.

Account: TESTT

2888
+ + + +

PCC(s) under the Product Group can be selected in order to set different PCC level lot limits.

Add Overrides --- Basis Master

MIC PCC =~ Products

v B IFED
& ALG NG IF Futures (Algonquin Citygates)
& crFB NG NGl Futures (Chicago Citygate)
& cGA NG IF Futures (Columbia Gulf Transmission ...
J crA NG IF Futures (Colorado Interstate Gas Com

Cancel Add Overrides

PCC level lot limits can be less than, equal to or greater than the limits set at the Product Group
level. The Clearers can optionally set up Product Groups with zero lots limits and only set non-
zero limits for the required PCC(s) under the group.

Account: TEST1

2 o 8 o
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2.8.2. Suspending Trading in a PCC

This can be used to suspend trading in markets off of PCC that may be riskier at certain times of
the year (i.e. set zero PCC level lot limits). Intraday changes will be honored and working orders

in markets/ strategies off of that PCC will be pulled.

Once a PCC row has been added, the red Suspend icon can be clicked in order to zero out all
limits.

Account: TEST1

-
See 290000 8 +
999! 999999 999999 o2
TR T T U T 8 @
200000 8 @
Account: TEST1
lo ts O P 0 d roduct
99999 o+
93993 99999 8 @
.......... o
a

2.8.3. Copying Overrides to Other Accounts
This can be used to easily copy PCC lot limits to other SMAs across client companies.

Clicking on ‘Apply to other accounts’ against a saved PCC row will pop up a panel which will
allow for the PCC lot limits to be copied to selected SMAs with the same Product Group across

client companies

Account: TEST1

e

o000 | 99999 | 999999 | 999900 | 990999 | 999999 s @ o
"""""""" 1 2 (pgly o other sccouns|
L]
Copy Override(s)
Basis Master IFED-ALG
fi Spr Long St
O Accounts =
v B TestCompany 1
& 7654321
& CLEARACCT1
[J ERRORBUST1
Cancel Apply to Selected Accounts
= = —————
ly cele o longer nee

dthdrawn If imits become INsufic ient!
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2.8.4. Retrieving Products with PCC Overrides
The ‘Products with Override’ checkbox in the Product section of the Account Management tab can
be used to retrieve limits for only those Product Groups which have PCC overrides applied.

Account: TEST1
Add Products

-]
8 @ «
-]
]

The existing Product filter in that section will work for PCCs in addition to Product Groups.

2.8.5. Deleting PCC Override(s)
This can be used to delete PCC overrides such that that it will no longer have independent limits

and will be subject to overall Product Group limits. Intraday changes will be honored and any
breach will cause corresponding working orders to be pulled.

Account: TEST1

..........

Clicking on the Delete icon against a saved PCC row will pop up a panel which will allow for itto
be deleted for selected SMAs that have the same override across client companies. Thecurrent

SMA will be selected by default.

Delete Override(s

Basis Master IFED-CGA
O Accounts -
v (@ TestCompany 1

& TEST1

Please Confirm

© Deletion will result in IFED-CGA being subject to overall Basis Master limits.
Intraday changes may cause working orders to be withdrawn if limits become insufficient!

Are you sure to continue?

2.8.6. Export and Notifications

The existing Account Exports and Account notifications will include PCC limits (if any) in addition
to Product Group Limits.
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PCC Override Reports indicate the overrides that are currently in effect for that Clearing Firm for
all of its client/ participant companies across all SMAs.

Mc- ©- + c [B-]

Export All Accounts

Export Account-User Associations
Export Membership RIMs

Export All Margin Limits

Export All Margin Stats

[ Export All PCC Overrides

2.9. Restrict Functionality

This feature will allow the clearing firm to disable a risk manager’s ability to assign accounts to
users. A clearing firm may choose to restrict access by participant.

A new check box has been added to the clearers view on the account management tab. By
default, the risk manager for all participants is enabled (same behavior as today). If the box is
checked risk managers for the participant are restricted from assigning accounts

Account Management | Reports | Permissions = Post Trade Permissions = Audit = Notification Preferences = Limit Breaches

9 -

+

Q

kil
4

Restricted risk managers will be able to view restricted account assignments. Risk managers will be able to
remove associated accounts from users but will be prevented from adding the account associations.
Restricted accounts will be displayed in italicized bold font with a footnote to indicate they are restricted.

2.10. SOD (Start of Day) enablement and configuration

Clearers can enable and config SOD in Clearing Admin. For accounts enabled for SOD, trading engine will
run a nightly process to compress the top of day (TOD) transactions and any previous night position into a
single position per each combination of product/account/month/user/memo.

Account detail page:
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Account Detail

Participant * Account ID * 50D Type
Participant Margin SMA Margin Margin Group
- Currency v]| =
Particioant LEI Account LEI LEI Designation
Membership RIM AIC Code CTi Code MiCs
ICEU @ ] 4 IFED IFEU  NDCM NDEX NDXS
ICEU (LIFFE) @ S IFLL IFLO IFLX
ICEU (IFAD) @ ] IFAD
Icus @ IFUS

Save Account Save Account and Add Products Cancel
Company account page:
Accounts Users
Filter Account & New Account €} Margin Groups
Account ID Status SOD Mifid Profile Enforce Profile Users MQ on
CcD123 Open Update Limits/Update Margin - 2
ABC1 Open 2
Update Limits/Update Margin
No Update Limits/Update Margin
No Update Limits/No Update Margin
* = Participant LEI override
Users can also manage the SOD config under SOD tab:
SOD Accounts - x
SOD Type Accounts
Update Limits/Update Margin ABC, 123
No Update Limits/Update Margin
No Update Limits/No Update Margin BCD, 2111

© 2023 Intercontinental Exchange, Inc.
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SOD Accounts (Update Limits/Update Margin) -

Avallable Accounts Accounts in SOD (Update Limits/Update Margin)
ABCD 1234
BCD1
+

Export page:

ent  Omnibus Profiles Block Permissions Reports Post Trade Permissions = Audit Notification Preferences
Name v o~ + C &=
Margin Limit ISV Users Nem | ExportAll Accounts

¢ @ Export Account-User Associations

Export Membership RIMs Status

s 5

Export All Margin Limits pen
Export All Margin Stats

Export All PCC Overrides

Export All ISV Users

Export All Product Limits

Export All Products and PCC Values

Export All SODs

5 5 5 5 5 5 5

suspended and closed accounts still display existing config. Keep the editing available for Open and

Liquidate accounts. For certain special clearing accounts, such as Gold and Silver Auction Members, which

are unique auction only ‘clearers’, SOD would not apply to them. All editing during the day will only take
effect during the nightly process.
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3. MARGIN FOR SMAS

Enhancements made to the Dollar Based Margin functionality will allow for the Clearing Firm and
the Member Representative to set a dollar amount at the SMA level, when creating SMAs directly

for the Participant Company.

In the case of Member Representatives, where a clearer provides a profile to a representative
firm who creates and manages SMA'’s underneath that profile any suspension functionality

enabled there will still be honored.

Profile suspension for margin breach
Individual suspension for SMAs by Member Rep

3.1. Clearing Firm- SMA Account Creation
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ACcount ManagemeNTOmnibus Frofies | Block Fermissions | Accounts Limis Upload | Reporis | Audt | NoWfCaton Freferences | Limit Breaches | Aler Dachboard | Fost Traoe Femmissions
@ - -+ c
Name ~ XYZ LLC
& -
I Accounts - New Accounts Users
Participant Margin Limit
&+ New Account @2 Margin Groups & Copy To @ Audit E) Save All -
XYZLLC e . _ .
Account ID Status Mifid Profile Enforce Pr. Users MQ only Actions
= open o 2 = I
* = Participant LE| override
Account: 825
1 &2 New Products [ Products with Override O Bulk Edit Add Products
Product Bid Offer Spr Bid Spr Long Short Abs L Abs Block. Block. Actions
- ICE -
o o o o o o - o @&
Create Accour
Participant @ Account ID
Xz LLC [
Participant Margin T SMA Margin Margin Group
Participant LEI Account LEI LEI Dasignation
= Rim AIG Gode en Mics
Esule \ I I |
cruwac @ | I P -
cus @ \ I 1 | ru
ey
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Navigate to the Account Management tab

Select the Participant Company that the SMA will be createdfor.

Click the New Account button and name the account

The account populates a new row

Add Account ID, Add Daily Dollar Margin and select the currency for the account.

Select the Code, RIM for the account and click on Create Account or Create Accounts and Add
Products.

Set up the Lot Limits

a.  Products supporting Margin Limit functionality will have an **’ next to the product name.
Save the account.

NOTE: Individual SMAs that breach 100% of their margins will be pushed to a Suspended
state.

3.2.

File Preferences Help Q Search products | ACE | IlA | Logged in as @ Log Qut | C

/Account Management | Omnibus Profiles  Reperis  Block Permissions  Audit  Nofification Preferences | Limit Breaches | Alert Dashiboard ~Accounts Limits Upload

Name - @~ C &=~ OmniTrade Three
Participant ISV Users | Accounts | Users
r——— 9 | @ New Account | | @1CopyTo || @ Audit &= -
OmniTrade Two o Account ID Profile Status Vifid Profile Enforce Users MQ on} "Actons
OmniTrade Three OMNISMA TEST (Test Futures Ltd) Open 4 1 a a IEI
* = Parlicipant LE| override

Member Representative SMA Creation

[B ICE Clearing Admin-Account Management

Account: ACLSWDO1

1 O New Products O Products with Override | [ Bulk Edit Add Products
Product Bid Offer SprBid Sprofier  Long Short Abs Lo Abs S Block Block Actions
~ ICEU-IFEU 2
IPE e-Brent 0 0 0 0 ] 0 T @@

1

Omnibus Clearer - Profils Margin
Tast Clearer (1234) < ][ susrest ] 8 10000
Participant Margia SMA Margin
o (- C—

Participant LEI Account LEI LEI Dasignation
—— e R A Cade T Coda wic

ceu o I I I ] weu

ICEU LiFFE) © I o

T e e [

In the Account Management tab, select the customer in the participantlist
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Click the New Account button.

Type in the Account ID, Select an Omnibus Clearer and then select a Profile.

Set the Dollar Margin for the account - the account will use the currency set onthe profile.

Select the RIM and Code for the account and Click on Create Account or Create Accounts and Add
Products

Set the Lot Limits for the products.

Click the Save or Save Allbuttons.

~N o

NOTE: An SMA created by the Member Representative cannot have a higher Dollar Marginthan
the Dollar Margin set on the profile. Also, the used margin of the SMAs created from a profile will
aggregate against the Dollar Margin set on the profile.

3.3. Margin - Based risk limits - Firm level, Account groupingand SMA Support

Post-Trade Margin-based limits on Accounts (SMA) have been supported for a few years on ICE
for both Futures & Options as another form of risk protection. In 13.800, ICE will extend this
functionality for clearing firms to administer of the margin limits directly on a Trading Firm and (or
instead) Group SMAs within a Trading Firm and assign a post trade margin limit.

New Functionality
» Post Trade Daily* Margin limits on Trading Firm (only includes trades from SMAS)
« Firm level override for PnL exclusion in Available Margincalculations
»  Grouping function for SMAs at a Trading Firm with ability to set Post Trade Daily Margin
limits on specific Groups
< Enhanced Position Keeper Margins Tab for customized views of real-time marginlevels

*Like F&O lot limits any Initial margin accumulated intraday will be removed and available margin
reset nightly unless however SMA’s are using Position Keeper Start of Day (SOD) functionality

After each transaction, the Firm, Group and/or Account positions are submitted to ICE Risk
Management (IRM) for initial margin calculation. The Initial Margin includes any spread or intra-
commaodity credits. The initial margin is subtracted from the Margin Limit configured on the
Firm/Group/Account to produce an Available Margin (visible in Position Keeper in real-time). PnL
is factored into the Available Margin calculation automatically unless opted out by clearer.

Available Margin = Margin Limit - Initial Margin + PnL

Clearer and Risk Managers can configure margin breach threshold(s) for email notifications and
separately configured within the position keeper to get pop-up alerts when levels are crossed.
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Example of breach notification

« Clearer configures a breach notification when 60% of Margin limit is breached

« Clearer sets a Margin Limit of $100,000 in Account 123

« Account 123 transacts in any Futures, Options or Strategy.

« After a transaction, Account 123 entire position is sent to IRM and returns anInitial
Margin of $65,000

« P&Lis +$2,000

» Clearer will receive a breach natification that Account 123 is at 63% of
Margin Limit [Available Margin = 100,000 - 65,000 + 2,000]

34. NEW Margin based post trade risk limits support for LMA firms

This allows a clearing firm to issue post trade daily margin limits on a trading firm for whom they administer
lot limits. This functionality was limited to and only included trading activity in firms who had been issued
SMAs (pre-trade lot limit accounts).

Account Management Omnibus Profiles Reperts  Elock Permissions = Post Trade Permissions  Audit | MNofification Preferences | Limit Breaches  Alert Dashboard Accounts Limits Upload

Filter Participants. Name e + C =E-
Participant Margin Lmit' ISV Users NCM Accounts  Users

XYZ LLC Filter Account &+ New Account @ Margin Groups 1 Copy To @ Audit Save Al -1
% 200000 Account ID Status Mifid Profile Enforce .. Users MQ only Actions
$ 80000 78799 Open 1 & B |
® 7B810 Open ] & B B

We allow LMA, locally managed accounts (or member mnemonic trading) to be included when the clearer
issues margin limits.

A list of mnemonics, for the trading firm, will be visible when setting or editing margin limits for that firm.

Margin Limit --- ICE-FIXTEST-Child3

Margin 10000000 usD

[ Suspend all accounts when limitis breached
& Include P&L in available margin calculation
Mnemonics Included in Margin Calculation -
- EU
AU (fixauto-ch3-traderd - MO FIRST MAME! MO LAST MAMED
A9 (fixauto-ch3-trader? - MO FIRST NAME! MO LAST NAMED
AFE ifixauto-ch3-traderf - NO FIRET MAME! MO LAST MAME!)
ZF4 (fxauto-phd - MO FIRST MAME! MO LAST MNAMED
b LIFFE
- Us

8004 ifixauto-ch3-trader? - NO FIRST NAME! MO LAST MAME!)
80048 ifixauto-ch3-traderd - MO FIRET MAME! MO LAST MAWE!
8104 ifixauto-ch3-trader - MO FIRET MNAME! MO LAST MAME!

Cancel Sawe
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Notes for margin enabled trading firms w/ LMA:

« All Margin calculations are still post trade
« For IFUS, if the trader submits orders with other clearing houses (essentially pre-trade give-up
instructions), when traded will still register against the margin limits for the default clearing firm
* If a clearing firm sets the firm to auto-suspend upon 100% breach, all SMA and LMA activity will be
suspended. This means all working orders (including GTCs) will be withdrawn from the system and
no new order entry permitted until the clearer increases the margin limit on that trading firm.
o For suspended firms (due to margin breach and auto-suspension) the suspension will continue
to the next session even as initial margin is removed. Trading firm will still be highlighted
Yellow in clearing admin and require the clearer to reset margin limits (e.g. Increase by at
least $1)

- Trading Firm breach limit emails notifications are available for the clearer to subscribe too and set
threshold %

35. Configuring in Clearing Admin
To configure firm level limits, click on the Margin Limit icon

\Account Management - Omnibus Profiles  Block Permissions = Accounts Limits Upload  Reports | Audit  Nofification Preferences = Limit Breaches Alert Dashboard = Post Trade Permissions
Name ~ e~ + C E~

Participant Margin Limit ISV Users NCM Open Suspended Closed LEI

Participant 1 e * ] 0 1

Participant 2 e 1 0 0

Participant 3 e 1 ] ]

Pamcigantﬂl & 18 0 0

Enter the Daily Margin Limit amount

Margin Limit — ICE-FIXTEST-Child1

Margin 0 ‘ usD -

O Suspend all accounts when limit is breached

[ Include P&L in available margin calculation

Cancel Save

Configure the Currency
Margin Limit —— ICE-FIXTEST-Child1

Margin 200000

usD

O Suspend all accounts when limit is breached EUR

& Include P&L in available margin calculation | GBP

Disable Margin
Cancel var
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*If a product trades in USD and the Margin Limit is configured in GBP, the results from IRM will
be converted to GBP based on a daily conversion USD/GBP (PnL is also converted to the GBP)
**Disable Margin turns off the post trade margin calculations for that firm

P&L is included by default. If desired, uncheck to exclude PnL and click Save.
Margin Limit -— ICE-FIXTEST-Child1

Margin 200000

O Suspend all accounts when limit is breached

& Include P&L in available margin calculation

Cancel Save -

Margin Limit - ICE-FIXTEST-Child1
Margin 200000

[ Suspend all accounts when limit is breached
[ Include P&L in available margin calculation

Cancel Save

Auto Suspension functionality:

1. Auto-Suspension is off by default (Firm, SMA or Group)
2. Regardless of whether Auto suspension is enabled or not alerts will still be registered
when configured breach levels are crossed and clearer is subscribed to alerts.
3. Auto-Suspension, when enabled, will suspend all accounts (SMA) for which the 100%
breach was registered
a If Breach occurred at the firm level margin, all SMAs under that firm willbe
suspended, regardless of whether SMA is enabled for margin ornot.
b. If Breach occurred at the group level margin, all SMAs under that group willbe
suspended
¢ If Breach occurred at a single SMA only that SMA will be suspended.
4.  When a suspension happens, all working orders for those SMAs will be withdrawn bythe
system and new orders prevented
5. To unsuspend, resume trading post suspension, a clearer will need to increasethe
margin limit on the offending level
a Firm level = Increase margin limit to fit inside the initial margin +/- PnL (if
enabled)
b. Group level = Increase margin limit to fit inside the initial margin +/- PnL (if
enabled)
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SMA level = Increase margin limit to fit inside the initial margin +/- PnL (if
enabled)

Setting this new value will initiate another margin calculation

a

b.

If the new value is not greater than the initial margin +/- PnL (if enabled) thenthe
suspension will be reinitiated.

If the new value is greater than the initial margin +/- PnL (if enabled) then the
suspension will be lifted. When suspension is lifted all SMAs (for which got
suspended during the breach) will be available for trading. The unsuspension of
SMAs will not include those SMAs that were flagged as suspended or closed
outside of the breach.

Confirm

@ Are you sure to turn on Auto Suspend feature? All clearing accounts will be suspended and ‘

working orders killed if this limit is breached.

Cancel Yes, Suspend Accounts on Limit Breach -

Note: No specific auto-suspension when configuring margin limits per SMA (e.g. A clearer within
a specific trading firm, cannot set SMA1 with margin to auto-suspend and SMA2 with margin to
not auto-suspend.

3.6. Export Margin Levels Firm and Margin Stats
Account Management | Omnibus Profiles | Block Permissions Accouwmoad
Name ~ e~ +
Export All Accounts
Participant Export Account-User Associations
pESH Export Membership RIMs
TEST123 Export All Margin Limits
Export All Margin Stats
Export All PCC Overrides
Export All ISV Users
Export All Product Limits
Export All Preducts and PCC Values
A B c o e[ fFle wl ol kL m
CLEARING FIRM ~ PARTICIPANT ~ MARGIN L CCY AUTO SUS PrL STATUS GROUP  MARGINLCCY STATUS ~ ACCOUNTIDS
ICE-API-AUTO-CLEICE-FIXTEST-Child 500000USD N ¥ OPEN Childl-1D 250000USD  OPEN  ACHILDS|ACHILDA
ICE-API-AUTO-CLE ICE-FIXTEST-Child - 2000000 USD N ¥ OPEN
ICE-API-AUTO-CLE ICE-FIXTEST-Child 3000000687 N Y OPEN
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This feature provides Clearers with historical margin data by firm they administer SMAs for.
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This Data may assist in clearers issuing appropriate daily margin per firm.

A B C D E F G H I ] K L M N O P
HIGH HIGH HIGH HIGH HIGH HIGH HIGH ECD ECD
TOTAL IFEU IFUS IFLL IFLO IFLX IFSG ECDIFEU EODIFUS EOD IFLL IFLO EOD IFLX IFSG
INITIAL INITIAL  INITIAL INITIAL INITIAL INITIAL [INITIAL INITIAL INITIAL INITIAL INITIAL [INITIAL [INITIAL
BUSINESS DATE PARTICIPANT CURRENCY MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN MARGIN
2/6/2020 ICE-FIXTEST-Childl USD 23657 0 0 o 0 0 0 1] o 0 o 0 o
2/5/2020 ICE-FIXTEST-Childl USD 9360 9360 0 9360 0 0 0 9360 0 9360 0 0 1]
2/4/2020 ICE-FIXTEST-Childl USD 4020 4020 0 4020 0 0 0 4020 0 4020 0 0 ]
1/24/2020 |CE-FIXTEST-Child2 USD 47048 0 0 0 0 0 0 4] 0 0 0 0 o
1/23/2020 ICE-FIXTEST-Child2 USD 11828 o 0 o o o o 1] o 0 o 0 ]
1/20/2020 ICE-FIXTEST-Child3 USD 4850 4850 0 4850 o o 0 4850 o 4850 0 0 1]
1/17/2020 ICE-FIXTEST-Child3 USD 116305 116305 0 116305 o o 0 116305 0 116305 o 0 1]
1/15/2020 ICE-FIXTEST-Child3 USD 7386 0 0 o o o 0 1] o 0 o 0 o
1/15/2020 |CE-FIXTEST-Childl USD 72000 72000 0 72000 0 0 0 72000 0 72000 0 0 1]

3.7.

This provides daily margin values calculated by the trading activity for each firm.

Provided is the High Total Initial Margin by firm, along with High by Exchange (MIC)

Also provided is an End of Day Initial margin value for that session.

Configuring Alerts (Clearing Admin & Trading Firm - Email)

From Clearing Admin, go to Notification Preferences, and opt in for Firm Level...margin breach
Set desired % levels, enter the email address and click Save.

I Account Management

Preferences Help

Account Management Reporis Permissions Post Trade Permissions Audit Notification Preferences Limit Br

Send email alerts

O when our Clearing Account is associated to or dissociated from a user

[ when our Clearing Accounts® lot limits are changed

[ for summary of lot limit breaches

& for Firm Level, Omnibus Profile, Group, Clearing Account margin breach ‘
for 2 percentage levels of margin breach|60 ;80| v

Specify Email ID - Individual or Distribution List ID

DL-Clearer@clearingfirm.com

Save ‘

From Trader Admin, Trading firms can configure similar alert thresholds for margin limits.
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Email notification example
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Subject: Fw: MARG

IM BREACH: 61%: FIRM: ICE-FIXTEST-Childl

Clearing Firm

ICE-API-AUTO-CLR

Trading Firm

ICE-FIXTEST-Child1

Breach Type Firm
Breach Level 61%
(Available margin|| 77.450
Margin Limit 200,000
Initial margin 120,500
Pnl -2.050
CCY UsD

Regards,
ICE Helpdesk

To alter margin levels or suspend account(s) log into Clearing Admin
To view real-time positions or margin levels log into Position Keeper

Intercontinental Exchange | ICE

5660 New Northside Dr | Atlanta, GA 30328
Tel: 770.738.2101

Email- icehelpdesk(@theice com

3.8. Group Configuration (SMA’s)

Within a Trading Firm, a Clearer may create a Group of SMAs and configure a Margin Limit on

that group.

A Group can be configured in

conjunction with or in lieu of firm level settings.

Click Margin Groups button for a given Trading Firm

Account Management = Omnibus Profiles Reporis  Block Permissions = Post Trade Permissions = Audit  Notfification Preferences = Limit Breaches = Alert Dashboard Accounts Limits Upload
Name ~ - + C =~ ‘
Participant Margin Limit ISV Users NCM Accounts Users
XYZ LLC &+ New Account @ Margin Groups @ Copy To @ Audit [E) Save All 68
Account 1D Status Mifid Profile Enforce ... Users MQ only Actions
78799 Open -
L] 7B810 Open g &
39. Creating Group
Click +Create New Group
Margin Groups - X
I + Create New Group I
Group Margin Currency
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« Clearer may create any number of groups

» Groups are specific to a single Trading Firm

« Accounts can only be assigned to one group

« Accounts can be moved from one group to another by
o Removing from one group
o Assigning to another group

3.10. Configuring Group

[CONFIDENTIAL]

Group Margin - ICE-FIXTEST-Child1

Name Child1-1Desk n

Margin | 250000] ﬂ |USD n -

Available Accounts Accounts in Group

ACHILDA

ACHILD4 n n
ACHILDS

No Rows To Show

Cancel Save

Enter a Name for Group
Set Margin Limit for Group
Set Currency for Group
Select Account(s) for Group
Add Accounts to Group

6. Save

arwbdE

A Group Identifier is visible when user clicks on # icon under Actions section in the Accounts Tab

Accounts Usars

Filter Account &+ New Account @ Margin Groups
Account D Status Mifid Profile Enforce Pr... Users
ACHILD5 Open 0
ACHILD2 Open 0
ACHILD1 Open 0

A Copy To

MQ only

B Save All

Actions

-

[ ]

[
ﬁﬁg

=

Account Deta

Margin Group

- || criei-1Desk

Participant * Account ID *
ICE-FIXTEST-Child1 ACHILDS

Participant Margin SMA Margin

Participant LEI Account LEI

LEI Designation
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3.11. Additional Notes

To turn off margins, set CCY = Disable Margin

« No pre-trade validations on orders

« Risk managers at Trading Firms can see Firm and Group level margins in real-time
< Traders can only see SMA level margin data

Breach emails and alerts are available for all margin breaches

 Firm
 Group
« SMA

3.12. Off Exchange Pre-Trade Validation

When a clearing firm enables a trading firm for auto-suspension upon breach, off exchange trade
submissions will go thru a pre-trade validation. The trading system will perform an initial margin
validation for the existing position combined with the potential off exchange trade position against
the firm, group and SMA margin limit.

If the potential position would result in an initial margin greater than the margin limit set, the block
trade will be rejected, and broker warned of margin breach. This pre-trade check is performed to
protect against a suspension trigger. To allow the Block, the trading firm must contact the clearer
to increase the margin limit on the firm, group or SMA

Trading firms not configured for auto-suspension upon breach will not be subject to these pre-
trade off exchange trade validations. This pre-trade validation does not apply to cross (RFC)

trades.

Note: This ‘what if margin validation does not include PnL in the check
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4.Limit Breaches

4.1. Find Product and Clearing Accounts when limits are breached

This feature will allow the clearer to view all limit breaches (screen and off-exchange) and
navigate directly to the participant/Account/product where the limit breach applies. The “Limit
Breaches” tab has been added to the clearers view. The clearer has the ability to filter breaches

by participant, user, account, product, breach type and time. The page will refresh every 5
minutes bringing in any new breaches.

Account Management = Omnibus Profiles = Reports = Block Permissions = Post Trade Permissions | Audit | Notification F’referenr.esl Limit Breaches |Aler1 Dashboard  Accounts Limits Upload
Participant

TR —— - Time Parti Acco Prod User Acco Type Rea Phone Email Orde
User

Account

Breach Type

Go back
Al 2 5 10 60 All No Rows To Show

Start Time
11-27-2023 18:50:20

End Time

11-27-2023 19:50:20

Clear Search

The clearer may click on the limit breach and will be navigated to the account management page
with the participant, account ID and Product highlighted.

4.2. Limit Breach definitions and examples

companyName Company name for whom alert was Company Trading LLC
generated
userlD User ID for whom alert was ‘Userl
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userPhone

userEmail

accountld

Product

countMaxOrderVolume

countMaxPosition

countMaxStrategy

countMaxPriceDeviation

countMissingLimits

countRiskTriggered

countSelfTradeBlocker

generated

Phone number for userID within ICE
databases

Email address for userID within ICE
databases

The Account ID for the alert being
generated

The product name for the alert
being generated

The count of rejections, during this

interval, for per order quantity violations

for the account. This includes Options
and Spread per order limits too.

The count of rejections, during this

interval, for Position limit breach attempts

beyond the max long or short limit for
both futures and options.

The count of rejections, during this

[CONFIDENTIAL]

8665551212
user@company.com
ABC123

Brent Futures

Account has max per order quantity of 100, user
enters order for 200, order is rejected, rejection
count will be 1

Account has max long of 100 in Brent, open
position of +50 and working buy order for

+25 and order float is attempted for

guantity greater than 25 lots and rejected). This will
result in a rejection count of 1.

Account has Abs Long max of 100 in Brent, open

interval, for Absolute Position limit breach positions in Mar14 of +85 and Aprl4 of -50. User
attempts against the accounts Abs Long attempts to enter a spread order greater than 15

or Abs Short limits for both futures and
options.

The count of rejections, during this
interval, for exchange price limit

violations. Price limit violations includes

(Soft warning "anchor tick", Hard
warning "reasonability" or Stop order
price rejections).

The count of rejections, during this
interval, for order entry attempts in
products where account is not
configured with limits or is set to
liquidate, suspend or closed.

Option risk limits. This may include
order (quote) entry and order (quote)
withdrawal.

The count of rejections or order
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lots will be rejected). This will result in a rejection
count of 1.

Upper reasonability for Dec19 Brent is

$110.00. There are no resting offers in the
market. User attempts to bid Dec19 @

$110.01 or higher. Bid is rejected. This will result
in a rejection count of 1.

Account has no limits for Brent Futures. User
attempts to submit an order in Brent Jan14. Order
is rejected by trading engine because of no limits.
This will result in a rejection count of 1.

User is configured for option risk and has it trigger,
which results in withdrawing quotes. Risk trigger is
configured to reject any new order/quotes for 10
seconds. User attempts to submit a new option
order and is rejected. The count for this will be 2, 1
for the risk trigger and 1 for the order entry
rejection.

Company has bid in market and attempts to
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withdrawals, during this interval, for self- enter an offer to cross this price. Offer is rejected
trade prevention. If a company is by matching engine. This rejection will result in a
configured for STPF and either RTO, count of 1.

RRO or RBO a potential match is

blocked. Company is configured for

STPF and RTO (reject taking order).

2. Reports

Several reports are available to track trading activity and settlement prices.

Account Management = Omnibus F‘roﬂlesll Rep-crlsl Block Permissions  Post Trade Permissions  Audit = Nofification Preferences  Limit Breaches = Alert Dashboard = Accounts Limits Upload

Activity Report Mass Export Cutrights Options

Trade Activity
Participant - Product| a) X v
Find by Account -~ | Trade Date| 44272023 Submit 23]
Contract MIC-PCC Begin Date / En... Strike _. Opt... B L. Total Q... Price [ ... Last .. L. 5. Profit/ ... Us.
51 Trades
5.1.1. Activity Report
The Activity Report gives Clearing Firms the ability to monitor their customer’s trading on the
Exchange in real-time. Trade queries are available by Participant, Product, Account, and Date.
Participant - Product | 4 X -
Find by Account - | Trade Date | gon7-2020 Submit
Once you have chosen the Participant, Product, Account, and Date, click the Submit button. The
trades are sorted by Contract (Month/Year), and within the Contract, the trades are sorted in
ascending order by Time Stamp of execution.
The report can be exported to an Excel (.xIs) file by clicking the Exportbuttor{fﬂ
39
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5.1.2. Mass Export

The Mass Export gives the Clearing Firm the ability to export all trades for all Participants for a
date range. Choose a date range and click the Export button, and you will be prompted to open or
save the file in Excel.

Mass Expon

52. Settlement

The Settlement Prices reports provide Clearing Firms access to both historical and current day
underlying and option settlement prices on cleared products traded on the Exchange.

5.2.1. Outrights

For the underlying settlement prices report, click the Settlements-Outrights link.

m
0
-]
-
%]
o
Q
-|

Activity Report Mass Ex

I Settlements - Cutrights I

Products - | ITrade Date | pz2-n07-2020 Submit

Then select the Product and Trade Date you wish to view and click the Submit button. The market
information is displayed in chronological order, beginning with the prompt month listed first.

Product - The product specified in the search

Contract - The delivery month and year of the product

High - The highest price the contract traded on the selected trade date

Low - The lowest price the contract traded on the selected trade date

Last - The last price the contract traded prior to close on the selected trade date
Settlement Price - The price the contract was determined to have settled on

the selected date.

I Change - The change ofthis day’s settlement price (T=0) from the prior business day’s
settlement price (T-1)

[ T s T == T e e R
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The report can be exported to an Excel (.xIs) file by clicking the Export button

5.2.2. Options

For the option settlement prices report, click the Options link. Then select the Product and Trade
Date you wish to view and click the Submit button.

Activity Report Mass Export

I Settlements - Options I

Products

Trade Date

02-07-2020

Submit

The market information is displayed in chronological order, beginning with prompt month listed

first.
Strip Frev Settl
01-Feb-2020 0.00
01-Mar-2020 0.00
01-Apr-2020 0.00

Current Settle

J

=
=
[

==
oo
(] [

=

Met Change

J

J

=
=

Clicking an individual contract will display its option settlement information.
0 Call Settlement Price- The price the contract’s call was determined to have settled on

selected date

0 Call Previous Settlement Price- The price the contract’s call was determinedto have

settled on the previous date

0 CallChange - The change of this day’s call settlement price (T=0) from the prior business

day’s call settlement price (T-1)

0 Strike Price- The strike price for the contract on the selected date
0 Put Settlement Price- The price the contract’s put was determined to have settled on the

previous date

0 Put Change- The change of this day’s put settlement price (T=0) from the prior business

day’s put settlement price (T-1)
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The market information is displayed in chronological order, beginning with prompt month listed
first

6. ADDING A NEW PARTICIPANT

ICE’s Clearing Admin application has been historically used by Clearing Firms to create, manage,
and permission client accounts for trading clearable OTC and Futures products on the ICE.
Clearers can now: add New Participants, new users, accounts and limits, and permission a broker
to the New Participant for off- exchange trade entry in ICEBIlock.

6.1. Participant List Overview

Upon login, the Clearing Admin is presented with the familiar Participant List. This listcontains
the participants who currently have clearing accounts with your Clearing Firm and participants
where you are their Default Clearer.

Account Vara;emen'|0mmbusPrcﬁIes Reports  Block Permissions  Post Trade Permissions | Audit  Mofification Preferences  Limit Breaches  Alert Dashboard  Accounts Limits Upload

Name ~ @~ + ¢ B~
Participant Margin Limit 18V Users NCM Open Suspended Closed LEI ACER Code cicl BIC Clear Resfrict
Paricpert [} 1 0 0 a [
Participant 2 (] 0 0 0 X u} [y
Pariicipants @ 0 0 0 % o [

A Participant can be found in this list by typing into the “Filter Participants” field. It is a “contains”
search, meaning it will dynamically return any Participant that contains the text typed.

6.2. Creating New Participants
The two features in Clearing Admin for creating New Participants are the “Create New Participant
Guide” and the “Create Participant” icons.

#H

4

e~ +]|C

42

Clearing Admin User Guide | 10 September 2024

© 2023 Intercontinental Exchange, Inc.



[CONFIDENTIAL]

6.2.1. Create Participant

Clicking on “Create Participant” icon will display the below screen. The “Participant” is the only
required field. Creating new users and accounts are optional at this stage and can be added later.

Legal Entity D (LEI)

Address1

Address2

City

Junisdiction

Country

Clicking “Create” displays the “Account Management” split screen to create users and accounts.

ccount Managemeni  Omnibus Profiles Reports = Block Permissions = Post Trade Permissions = Audit = Nofification Preferences = Limit Breaches = Alert Dashboard Accounts Limits Upload

A
Name ~ e~ + C E- XYZ LLC
Participant Margin Limit ISV Users NCM Accounts | Users
L] &4 Mew Account € Margin Groups @ Copy To @ Audit [E) Save All g -
Account 1D Status Mifid Profile Enforce ... Users MQ only Actions

Below the “Add Products” section, there are two new tabs to choose from: Accounts and Users.

Accounts Users

Click the “Users” tab to display the section required to create users.

XYZLLC
Accounts
Users for XYZLLC Add New User Save All
Mnamonic
User Screen Access Email Mifi EU Liffe us CA SMX. NL IFAD BAS s
WenmE test@ice com

Clearing Admin user can use Ctrl+C or Right click copy the email addresses in the Users tab.

-

Uzars

Aa New Usar save Al
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6.2.1.1. Add a New User

Click “Add New User” to create the New Participant’s user. Multiple new users can be
created for each New Participant.

Add New User

First Name: *
Test

Last Name

Phone:

Phone is Mandatory

Alt Phone:

Email: *

Email is Mandatory

Address1

Address2

City is Mandatory

Junsdiction: *

Jurisdiction is Mandatory

Country

cancel :

Fill in the First, Last Name, Phone, Email, City and Jurisdiction then
click “Create” This will create the new user.

The Save icon means that the new user has not been saved. Clicking the “Save” icon
will save the new user to the New Participant.

Once the new user has been saved, the new user will turn from blue to gray and the
“Save” icon will no longer be blue.

When navigating away from the “User’s” page prior to saving your work, you will be
prompted to save.

Save

© You have some uncommitted user changes. Would you like to save those now?

Ignore Save
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6.2.1.2.  Associating Clearing Accounts to Users

Now, click on the “Users” tab to associate the new account(s) to the new user(s).

XYZ LLC

Users for XYZ LLC Add New User Save All
Mnemonic

User Screen Access Email Mifid EU Lifie us CA SMX NL IFAD BAS S

[Test User |WebICE test@ice com

Available Accounts |

< Remove

No Rows To Show No Rows To Show

Associating the account to the new user isdone by  selecting account. Selectthe account  on
“Available Accounts” and click the arrow to move to the “Associated Accounts” field. The green
plus sign mean that the account is good for trading.

Now that the account has been associated to the selected user. Click “Save All” to complete the
New Participant, User, and Account setup.
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/.BROKER PERMISSIONING

ICE’s Clearing Admin application has been historically used by Clearing Firms to create and
manage accounts for trading clearable OTC and Futures products on the ICE’s electronic.

Clearers can now permission their Participants to Brokers for off-exchange trade entry in
ICEBIlock. Clearers will have the flexibility to permission a Broker to a Participant’s specific
accounts and mnemonics/badges if desired. Additionally, Clearers will be able to permission a
Broker for specific Market Types and Trade Types.

7.1. Adding a Broker

This step is the process to permission a broker to the New Participant. From the “Account
Management” tab, switch over to the “Block Permissions” tab.

File Preferences Help Q Search products | ACE | A | Logged in as: Log Qut | C
Account Management | Omnibus Profiles | Reports] Block Permissions |Post Trade Permissions  Audit = Motification Preferences = Limit Breaches | Alert Dashboard - Accounts Limits Upload
Filter Participants c Broker Permissions for Add Broker 25:]

Add as many brokers to the New Participant as needed. Click on “Add New Broker” to select a
broker to add.

Add Broker

Filter by Broker Name

Broker

Cancel Add
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Multiple brokers can be selected in the “Add Broker” window. Shift can be used to group multiple

brokers and CTRL can be used to select multiple, individual brokers.

Click “Add” to add the broker(s).

Click on the “Market Types” and the “Accounts” desired. This will allow the newly added broker(s)
to the New Participant. The below example would be for IPE Brent futures and the “123ENTR”

account.

| Trading Test company [ice Test Broker

v & UFFEUK
w [ Lifle Commodities

& Block
& Crossing Orders
& EFP
& eFs
& E0O

v & orc

v [ Canadian Financial Gas

& Biock
& Crossing Orgers
& eFP
@ EFs

v AnAccounts(1)

Save before proceeding.

7.2. Participant List Overview

When first selecting the Permissions tab in Clearing Admin, the list of Participants eligible to
permission is listed on the left hand side of the tab. This list contains the Participants who
currently have clearing accounts with your Clearing Firm and Participants where you are their

Default Clearer.

Participant A

v & LFFEK
v [ Liffe Commodities

& Block
& Crossing Orders
& erp
& Ers
& E00

v & orc

w» [ Canadian Financial Gas
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You can easily find a Participant in this list by typing into the “Filter Participants” field. It is a “contains”
search meaning it will dynamically return any Participant that contains the text typed.

Preferences Help

Account Management  Reports = Permissions

Filter Participants (64

7.3. Broker List Overview

When a particular Participant is selected, all Brokers currently permissioned to this Participant are
displayed. Next to each Broker is the list of Market Types that the Broker is permissioned to by
the ICE User Administration group per the particular agreement the Broker has withICE.

Preferences Help ACE A Logged in as (4
Account N Block Permissions = Post Trade F Reports Audit Notification Preferences Limit Breaches
[ Broker Permissions for Add Broker @
barticipants
Participants Broker Name Broker's Market Types Save Copy Delete
Participant A f
L ] Broker 1 LIFFE UK - Liffe Commodities, OTC - NGX - NGX Canadian Phy. (] @
Participant B - P
Broker 2 LIFFE UK - Liffe Commodities,OTC - Canadian Financial Gas,0... [ £d] ]
Broker 3 Canada Futures - Canadian Grains, LIFFE UK - Interest Rate Fut. . E [va] ]
Broker 4 Canada Futures - Canadian Grains,LIFFE UK - Liffe Commoditi . @& ]
Broker 5 LIFFE UK - Lifle Bonds LIFFE UK - Liffe Commodities LIFFE UK. [ @ a

Detailed Permissions for

MarketTypes
v @ UFFEUK
v [ Lifle Commodities
& Biock
& Crossing Orders

To see the full list of Market Types permissioned to a Broker, you can hover your mouse over the
list of Market Types and a popup window will appear.

[TFFE UK - Uiffe Commodibes
JOTC - NGX - NGX Canadian Physical Crude
JOTC - NGX - NGX Financial Gas

Detailed Permissions for Participant A JOTC - NGX - NGX Financial Power
OTC - NGX - NGX Physical Gas
- OTC - Canadian Financial Gas
Aarke JOTC - Dry Freight

JOTC - Physical Environmental

- Uranium
OTC - Wet Freight

UK Futures
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- Belgian Power Futures
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- Dutch TTF Gas Futures
- ECX CER Futures
- ECX ERU Futures
- ECX EUAA Futures
EU Finandial Power Futures
- EU Finandial Power Spreads
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7.4. Detailed Permissions Overview

When a particular Broker is selected, the detailed permissions that Broker has for the Participant
are displayed. That is, the list of market types, trade types, accounts and mnemonics/badges that
the Broker may enter on behalf of the Participant in ICEBIlock is displayed.

v [ UFFEUK
v & Lifle Commodities
& Block
& Crossing Orders

Preferences Help Logged in as c
Account Management Block Permissions Post Trade Permissions Reports Audit Nofification Preferences Limit Breaches
¢ Broker Permissions for Add Broker [{B
s i Broker Name Save Copy Delete
|Par\kbamA l
Participant B .
P IBrokerZ - Canadian Financial Gas,0 vl /]
Broker 3 @ ]
Broker 4 & o
Broker 5 @ i}
Detailed Permissions for
& All Accou
MarketTypes

7.4.1. Market Types and Trade Types

Marke{Types

* [0 LUFFEUK

» ([ Lifle Bonds
O Asset Allocations
O Basis
0O Block
O Crossing Orders
» ([0 Liffe Commodities
O Biock
(O Crossing Orders
0O EFp
0O EF
0O Eoo
v (0 Liffe Index Futures - Non-US Restfricted
O Basis
O Block
[J Crossing Orders
w [0 Lifle STIRs
O Asset Allocations

[ Basis
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The Market Types listed are the
common market types shared
between the Participant and
Broker.

The Trade Types listed are the
eligible trade types associated to
the Market Type.

Those checked are permissioned
to the Broker. Those unchecked
are not permissioned to the Broker.

Therefore, in this example, when
Broker logs into ICEBIock, the
Broker can enter Fin Gas, Fin
Power, and Nat Gas Futures
Blocks for Participant A.
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" U Al Accounts 1

(0 AccountAAA

The Accounts listed are all active and liquidated accounts created and assigned to the Participant
by the Clearer. Those checked are permissioned to the Broker. Those unchecked are not
permissioned to the Broker.

Therefore, in this example, when Broker logs into ICEBIlock, the Broker can enter Fin Gas, Fin
Power, and Nat Gas Futures Blocks for all accounts of Participant A.

Please note that the accounts must actually have limits for products in the Market Types
permissioned in order for trades to be submitted. That is, if the Market Type Fin Power is
permissioned to the Broker, but none of the accounts have product limits in Fin Power, then no
trades in Fin Power will be allowed.

7.4.2. Members

embers
» LIF
|' UK |

The Mnemonics/Badges listed are all active mnemonics/badges and their corresponding users of
the Participant where the Clearer is the default Clearer. Those checked are permissioned to the
Broker. Those unchecked are not permissioned to the Broker.

Therefore, in this example, when Broker logs into ICEBIlock, the Broker can enter Fin Gas, Fin
Power, and Nat Gas Futures Blocks for all accounts of Participant A as well as for user John Doe
with mnemonic AAA and user Sue Smith with mnemonic ZZZ.

Please note that the users must actually have permissions to the Market Types inorder for trades
to be submitted. In addition, if the users also have accounts assigned to their userIDs, the
account takes precedence where product limitsexist.
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7.4.3. Detailed Permission Filters and Checkbox states

You can easily find an Account or member by using the respective filter fields. These fields are

“contains” searches meaning they will dynamically return any Account or Mnemonic/Badge that
contains the text typed.

[ Fiter by Account | [ Eer oy Momver ]

O All Accounts

Note that the checkboxes at the highest level of the hierarchy display three states:

Line - If the highest level checkbox is a line, some values below it are checked

» Checked - If the highest level checkbox is checked, all values below it are checked.
« Unchecked - Ifthe highest level checkbox is unchecked, no

values below it are checked.

Detailed Permissions for
N All Accounts [m ]
MarketTypes
Accounts Members =
- D oTC |
» Al Accounis( 1
| * ¥ Dry Freight | (1)
# Block
[ Crossing Orders
& EFP
& EFs

7.4.4. Editing Permissions

To edit the permissions of a particular Broker and Participant, simply select the Participantand
then the Broker you wish to edit. From the Detailed Permissions panels, check or uncheck any
Market Types, Accounts or Mnemonics/Badges that you wish to change.

When you are done, click the Save icon for the selected Broker.

Broker's Market Types Save

Save Copy elete

|Broker1 IOTC - NGX - NGX Canadian Physical Crude,OTC - N... @& i}
Broker2

Broker Name

LIFFE UK - Interest Rate Futures,LIFFE UK - Liffe Bon @2 i}

Once saved, the permission changes will be reflected in ICEBlock upon the Broker’s next login.

7.45. Adding New Permissions

To add new permissions for a particular Broker and Participant, first select the Participant you

wish to add permissions to. Then click the Add New Broker button in the upper right- hand corner
of the screen.

Once the Add New Broker button is clicked, a pop-up window with a list of Brokers that are
available to be permissioned to the Participant is displayed.
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Broker1
Broker2
Broker3
Brokerd
BrokerS
Brokers
Broker?
Brokers
Brokers
Broker10
Broker11l
Broker12
Broker13
Broker1a

Broker1s

e

Select the Broker you wish to permission and click the Add button.

The Broker will then be populated in the Broker list alphabetically, and all Market Types, Accounts
and Mnemonics/Badges eligible to be permissioned will be displayed.

All Market Types, Accounts and Mnemonics/Badges default to unchecked, and you must actively
select any that you wish to permission to the Broker.

nces Help
Account Management  Block Permissions | Post Trade Permissions  Reports  Audit Notification Preferences = Limit Breaches
(o4 Broker Permissions for

Broker Name Broker's Market Type

Participant A [

bTC - NGX - NGX Canadian Physical Crude OTC - NGX - NG ] ]

Detailed Permissions for

U BCF. NO FIRST NAME! NO LAST NAME!

O BCF NO FIRST NAME! NO LAST NAME!

& Block
[ Crossing Orders
& EFp
& EFs
& E00

When you are done making updates, click the Save icon for the newly added Broker. Once
saved, the new permissions will be reflected in ICEBlock upon the Broker’s next login.

7.4.6. Copying Existing Permissions

To copy the existing permissions for a particular Broker and Participant to another Broker, first
select the Participant and then click the Copy icon for the Broker to be copied.

Once the Copy icon is clicked, a pop-up window with a list of Brokers is displayed
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Copy Broker

Copy Permissions from broker
fo broker:

tor Broke:

Broker

Cancel Copy

Select the Broker you wish to copy the same Market Types, Accounts and Mnemonics/Badges
permissions to and click the Copy button.

Copy Broker

Copy Permissions from broker
to broker:

Cancel

The Broker will then be populated in the Broker list alphabetically, and the Market Types,
Accounts and Mnemonics/Badges permissions will already be checked based on the Broker that
the data was copied from.

Please note that if two Brokers do not have the same Market Type permissions, only those
Market Type permissions that are in common will be copied.

When you are done making updates, click the Save icon for the newly copied Broker. Once

saved, the new permissions will be reflected in ICEBlock upon the Broker’s next login.
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7.4.7. Deleting Existing Permissions

To delete the permissions of a particular Broker and Participant, simply select the Participant and
then click the Delete icon next to the Broker's name.

A warning message will appear asking if you are sure you want to delete the permissions for the
specific Broker and Participant.

Please Confirm

@ Are you sure you want to delete permissions for ICE_Autotest_Brent_A-Broker ?

Cancel Confirm

Clicking Delete will remove this relationship. The next time the Broker logs into ICEBIlock, he will
no longer be able to enter trades on behalf of the Participant.

8. Audit Log

This feature capture broker permission changes only. Participants will be able to query broker
permission changes and time changes.

File Preferences Help Q Search products | ACE A Logged in as: LogOut | C
Account Management Omnibus Profiles  Reports  Block Permissions = Post Trade Permissions Motification Preferences | Limit Breaches Alert Dashboard = Accounts Limits Upload
Filter Participants Broker Name Brokers Market Types
Participants = Broker 1 OTC - NGX - NGX Canadian Physical Crude, OTC - NGX - NGX Fin...
|Par.tis:i,nanl A OTC - NGX - NGX Financial Gas,OTC - NGX - NGX Financial Powe...
Participant B OTC - NGX - NGX Canadian Physical Crude,OTC - NGX - NGX Fin...
Participant C UK Futures - non-Cil - FOB Indo sub-bit Coal Futures
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9. Notification Preferences

Clearing Admin notification preference section will now have an email entry box next to each alert
so that user can add one or more emails/ DLs for each alert type.

Existing alerts and email addresses subscribed will be automatically ported to the respective
email entry boxes. Any user updates to the natification preference entry boxes must be saved
and verified using the validation code that was sent to their email.

The Clearing Member, the Member Representative, and the Risk Manager have “opt-in”
functionality to turn on email alerts for both lot limit notifications (screen and off-exchange) as well
as margin naotifications.

A total of three natifications can be turned on to alert the Clearing Firm, Member Representative,
and/or Risk Manager when specified levels of margin have been consumed. The selection for
100% breach will remain. Once the user has “opted in” to this selection by checking the “Send
email alerts for omnibus margin profile breach” checkbox, two additional fields will be activated.
The two percentage fields support user desired alert levels (e.g. 50% and 80%).

» Clearing Firms set alerts for the Omnibus Profiles and the SMAs that they have created

* Member Representatives set alerts for the Omnibus Profiles they are using and the
SMAs created from those Omnibus Profiles

« Risk Managers set alerts for the SMAs that they are using.

Account Management | Block Permissions = Accounts Limits Upload Reports = Audit} Motification Preferences JLimit Breaches  Alert Dashboard Post Trade Permissions = Omnibus Profiles

Send email alerts Specify Email |D - Individual or Distribution List ID

when our Clearing Account is associated to or dissociated from a user
when our Clearing Accounts' lot limits are changed

when our Broker Permissions are changed

when our SOD configuration is changed

for summary of lot limit breaches

for Firm Level, Omnibus Profile, Group, Clearing Account margin breach

for 2 percentage levels of margin breach || avel 1 | |Le'-.-el 2

Save

Please enter validation code Resend Validation Code

Validate
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10. Product Searches and Bulk Lot Limit Management

10.1. ‘Search Products’

u ICE Clearing Admin-Account Management

File Preferences Help ‘QSEarch products || ACE

Account Management | Omnibus Profiles  Block Permissions  Accounts Limits Upload = Reporis  Audit | Nofification Preferences  Limit Breaches = Alert Dashboard  Post Trade Pemmissions

Name ~

This allows Clearers to search for products by:
e PCC (highest weightage)
o (Master) Product Groups aka Cleared Alias (second highest weightage)
e Product Description (least weightage)

| o Q B ACE A Logged in as:

Recent Products e
Futures Only ~ 9 >
PCC MIC Product Description Volu... 0l

B IFEU @IPE e-Brent Brent Crude Futures (North Sea) 1304700 2414712

BPB NDEX Belg Pwr Base Belgian Power Base Load Futures (ELIA Bal ... 183 5352

BEP NDEX Belgian Pwr Fin Belgian Power Financial Peak Futures (Belgia... 0 165

BLI IFLO BEL Fut RSTD BEL 20 Index (ICEU) 0 0

BEB NDEX Belgian Pwr Fin Belgian Power Financial Base Futures (Belgia... 0 0

BOF IFLO Bors ITA Master Brembo SpA - Cash Flex Fut (ICEU) 0 0

BOK IFLO Bors ITA Master Brembo SpA - Phys Flex Fut (ICEU) 0 0

BPD IFLO Bors ITA Master BPER Banca - Euro Cash FLEX Opt (ICEU) 0 0

BPE IFLO Bors ITA Master BPER Banca (ICEU.ICEU) 0 0

BPH IFLO Bors ITA Master BPER Banca - Euro Phys FLEX Opt (ICEU) 0 0 -

»

Product Codes IFEU Fees and Lot Sizes IFUS Fees

1. Hierarchy/ Weightage - Exact matches in each category are given more weightage than partial matches
(e.g. entering ‘B’ retrieves the Brent B exact PCC match first)
2. For other partial matches:
o Higher weightage is given to the ones that have greater latest Ol (e.g. B, BPB and BEP are sorted in
descending order of OlI)
o Incase of an Ol tie, products are sorted by volume (descending)
o Incase of an Ol and volume tie, products are sorted alphabetically
3. Pagination - Allows the user to keep scrolling until they find the right product
4. Recent - Allows the user to access up to 50 of his recently viewed products

Recent Products
PCC MIC Product Description Volu... Ol

IOR IFEU Metals Ferrous Iron Ore 62% Fe Futures (Platts IODEX) (CF.. 0 0

DUM IFEU Crude Diffs Crude Diff Futures (Daily Urals North (Platts) ... 0] 0 @ o
NEG IFLO LSE Master Redde Northgate plc - Cash FLEX Fut (ICEU) 0 0

0Xa IFLO Muenchener Rueckversicherung - Cash DAS... 0 0
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5. Futures/ Options Filter - This gives the user the option to include All Product Groups, all Futures Product
Groups only (and thereby exclude Options) or all Options Product Groups only (and thereby exclude
Futures) as needed. The selection defaults to ‘Futures only’

6. (Master) Product Groups links - Clicking on the Product Group, i.e. IPE e-Brent displays all PCCs
underneath. This view can be collapsed by clicking on the ‘X’ button.

[IFEU  IPE e-Brent | [ @]
B IFEU Brent Crude Futures (North Sea) 1304700 2414712
BS1 IFEU Crude Futures (Brent CSO 1 Month (Physical)) 0 0

7. PCC Links - Clicking on a PCC takes the user to the website page for that PCC.
Eg. Clicking on B, takes the user to the below website page. He can then select the appropriate product
to view its specifications.

8 01 Futures, Options, OTC Products & Physicas | 1CE x|
ICE  Markets  Clearing  Data  About Q -

\ =

All Futures, Options, OTC Products & Physicals

Al Futures & Option

B

MATCHES BY CODE
Code Product / Company Group Exchange  Expiry

8 8 g Crude Ot and Refined FEu )
Products

B - Crude O snd Refined IFEU

0]

Products

B A Crude Oil and Refined IFEU
Products

102. Bulk Lot Limit Management:

IFEU  RefOutright bbl ®
GCN IFEU Gasoil Futures (balmo) (Middle East Gasoil FOB Ara... 0 0 @ @
GCQ IFEU Gasoil Futures (Middle East Gasoil FOB Arab Gulf (P... 0 0 Z o
GSR IFEU Gasoil Futures (Singapore Gasoil 10ppm (Platts) Mini) 0 0 4 IE
GSS IFEU Gasoil Futures (balmo) (Singapore Gasoil 10ppm (PI... 0 0 Z o
GST IFEU Gasoil Futures (Singapore Gasoil 10ppm (Platts)) 0 0 Z @

74 . . . .
Icon against PCC (eg. GSR) can be clicked to bulk-apply PCC overrides across selected client
companies and SMAs.
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Add/Edit Product Overrides

RefOutright bbl IFEU - GSR
Gasoil Futures (Singapore Gasoil 10ppm (Platts) Mini)

Bid offer Spr Bid Spr Offer Long Short
o 0 0 0 0 0

Abs Long Abs Short Block Limit  Block Strategy Limit

Q. Filter Participants and Accounts +

O Accounts =

~ & ‘ Test Company 1
& mLcos

~* O ‘ Test Company 2
O 2000A650

-~ & ‘ Test Company 3
& 200azo002
88 200az003
& 200az004

Icon against PCC (eg. GSR) can be clicked to bulk-delete PCC overrides across selected client
companies and SMAs. Appropriate Warning Signs will be displayed.

Please Confirm

@ Deletion will result in IFEU-GSR being subject to overall undefined limits.

Intraday changes may cause working orders to be withdrawn if limits become insufficient!

Are you sure to continug?

Cancel Confirm

Icon against Master Product Group (RefOutright bbl) can be clicked to bulk-delete all lot limits
for the full Master Product Group bucket (including any PCC overrides in that bucket) across

selected client companies and SMAs.

Delete Product Limit
RefOutright bbl
Q, Filter Participants and Accounts
O Accounts «
v (& Test Company 1
© mLCOs
|v &  Test Company 2
4 2000A650
v (J Test Company 3

O 200AZ002
O 200AZz003

Please Confirm

@ Deletion will cause working orders in RefOutright bbl to be withdrawn.

Are you sure to continue?

Cancel Confirm
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103. Linkage to Website Resources:

BEB NDEX Belgian Pwr Fin Belgian Power Financial Base Futures (Belgia... 0 0

BOF IFLO Bors ITA Master Brembo SpA - Cash Flex Fut (ICEU) 0 0 -
4

Product Codes IFEU Fees and Lot Sizes IFUS Fees

The following links to ICE Website resources will be available at the bottom of the search panel:
o ICE Clearing Product Codes: https://www.theice.com/api/productguide/info/codes/all/csv
IFEU Fees and Lot Sizes: https://www.theice.com/publicdocs/IFEU_Exchange_Clearing_Fees.pdf
o IFUS Fees: https://www.theice.com/publicdocs/futures_us/Exchange_and_Clearing_Fees.pdf

@)

104. Ability to View Total Ol and Volume per PCC in Clearing Admin
Total Volume and Ol (Open Interest) are displayed as separate buttons against each PCC retrieved under
the new Product Search functionality in Clearing Admin.

—
PCC MIC Product Description \Volu... o]

B IFEU IPE e-Brent Brent Crude Futures (North Sea) 1304700 2414712
BPB NDEX Belg Pwr Base Belgian Power Base Load Futures (ELIA Bal ... 183 5352
BEP NDEX Belgian Pwr Fin Belgian Power Financial Peak Futures (Belgia... 0 165

Clicking on the link(s) routes the user to the exact latest EOD Report on the ICE website for that MIC, PCC, Futures/
Options type without requiring the user to re-login and by bypassing recaptcha.

Futures Daily Market Report for ICE Brent Futures

DAILY PRICE RANGE SETTLE VOLUME AND Ol TOTALS
COMMODITY CONTRACT

5 = TOTAL BLOCK  SPREAD
AN 2w OPEN#  HIGH LOW  CLOSE# PRICE CHANGE  yoo o aiance B (ES | lTeE | T

B-Brent Crude Future

B Oc20 4353 | a45 | 4289 4388 4415 063 230329 438,839 10,828 5478 73,49%
Nov20 4396 | 4480 | 4326 4424 4453 068 102,328 263,554 8335
Dec20 4431 | 4547 | 4365 4483 4491 [5/] 94,187 38443 25
Jan21 4463 | 4550 4400 4496 4526 078 26503 155,924 2098
Feb21 4475 | 4584 | 4434 45.36 4563 085 16675 97.020 83

2910 69,304
3892 75,103,
2382
15,337
Mar21 4505 46.16 4489 4569 4596 089 21821 93,587 4,184 21,057
Apr21 4530 46.42 4497 4599 4524 09 5401 62,210 623, 5,290
May21 4555 46.66 4525 4624 4550 092 2,885 50,891 243 2,862
4581 48.88 4548 46.48 4874 083 21534 162,134 288 20,045
Jui21 4896 085 1620 52,038 -2
Aug2i 4747 095 1188 38,040 Ed

Sep21 4722 | a2 | 12 a2 47.35 097 5246 43657 913

1620
1,188
5245
Coz1 4752 087 440 24977 101

Dr o o@D oD oo D@ m o
£
]
ccooeocoooooesooo
ccooceooooooeeoe
g 3 &
cococaoBd o8 o ¥

Nov21 4785 098 707 19,579 49
Dec21 4684 | 4785 | 4654 4755 4777 097 23952 241438 1958

11. Alerts Dashboard

The Alerts Dashboard is a Risk Management tool built into Clearing Admin that allows clearing users to view,
manage, and resolve real-time alerts, in a single screen, with a single click, for their participants. The
dashboard provides:

o Real-time alerts for account rejections across related Clearing Firms

o Product and account details relative to alerts
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o Ability to manage account limit rejections with a single click in one screen
o Communication of alert details and account information with Risk Managers

Please refer to the Alerts Dashboard guide for further details:
https://www.theice.com/publicdocs/Alerts_Dashboard_User_Guide.pdf

12. Preferences
12.1. Thousand Separator

Clearers have the ability to enable 'Show Thousand Separator' under ‘Preferences’ which displays all pre-trade
lot limits as well as post-trade margin numbers with a thousand separator (i.e. 10,000 instead of 10000).
Numbers displayed in exports are not impacted by this preference setting.

Freferences | Help

Manage Keyboard Shoricuts

Themes b

& Display Quick Launch Bar in Primary Console

& Show Thousand Separator
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13. Accounts Limits Upload

A clearing admin user with Role as Clearer will see Accounts Limits Upload tab to perform Limits Upload. This
functionality will allow users to perform Add, Update and Delete on Product limits including Block and PCC Override
limits.

Disclaimer: Account Limits Upload tab Ul preview screen copy/paste actions are NOT supported

Account Management  Omnibus Profiles Reports  Block Permissions  Post Trade Permissions = Audit  Nofification Preferences = Limit Breaches Alert Dashboard Accounts Limits Upload

Ready to submit=0, Success=0, Error=0

Select a file to upload

Status Error Message Action Company Account Product
Choose file Browse

131. Export

e Export Template for Upload - Downloads the template to perform Accounts Limits Upload.

e Export Account Limits for Upload (Available in Accounts Limits Upload tab and Account Management
dropdown) - Downloads the latest product set based on the service the clearing firm has with ICE Clearing
Admin.

e Export All Product and PCC Values (Available in Accounts Limits Upload tab and Account Management
dropdown) - Downloads the latest product set based on the service the clearing firm has with ICE Clearing
Admin.

e Export Accounts Limits per Participant b (Available next to each Participant in Account Management tab)
- Downloads the latest product set specific to that participant in the selection.
e Please Note Accounts limits Upload will NOT allow limits upload on Accounts with Independently Managed
limits, Closed, Suspended Accounts and will exclude them on the export as well.
Account Management = Omnibus Profiles = Reports Block Permissions  Post Trade Permissions | Audit | Notification Preferences  Limit Breaches | Alert Dashlmard

Ready to submit=0, Success=0, Error=0

Select a file to upload
. Status Error Message Action Company Account Product MIC
Choose file. Browse

|

Export Template for Upload

Export Account Limits for Upload

Export All Product and PCC Values

File Preferences Help

Account Management | Omnibus Profiles | Reports | Block Permissions = Post Trade Permissions | Audit  Motification Preferences | Limit Breaches Alert Dashboard = Accounts Limits Upload

MName - - + C 8B~
Export All Accounts
Participant Margin Limit ISV Users NCM Ope Accounts - New Accounts Users
Export Account-User Associations
030723 - Test « 1 Export Membership RIMs
030723 - Test2 L L Export All Margin Limits ficcount (D Status
3-1-2023 L AAB o Export All Margin Stats B523356A Open
2.2, 20253 Lt g Export Al PCC Overrides
3-20-2023-1028am @ 0 Export All ISV Users
ST L I=L 1 Export All Product Limits
3-24-2023-94T7am €« 1
Export All Products and PCC Values
3-28-2023-402a « 1 ® = Participant LEI override
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[Account Management] Omnibus Profiles = Reports Block Permissions Post Trade Permissions  Audit Notification Preferences Limit Breaches Alert Dashboard Accounts Limits Upload
N Name ~ @ -
Particpal{, Margin Limt ISV Users NCM  Open Suspended Closed LEI ACERCode  CICI  BIC Clear Resrict

ABC Company
XYZ Company

Export{LimitsiRer,
Participant

DDDDDSDD
OGGQQ~H

The Export will include the following columns in the export and include the latest set of Product Limits.

Action Allowed to Add, Update and Delete Account limits
Company Company name

Account # Account id

Product Product name

MIC Applicable only PCC override limits
PCC Applicable only PCC override limits
Bid Allowed values 0 or greater

Offer Allowed values 0 or greater

Spr Bid Allowed values O or greater

Spr Offer Allowed values 0O or greater

Long Allowed values O or greater

Short Allowed values 0 or greater

Abs Long Allowed values -1, 0 or greater
Abs Short Allowed values -1, 0 or greater
Block Clip Size Allowed values -1, 0 or greater
Block Strategy Clip Size Allowed values -1, 0 or greater
Clearing Firm Clearing Firm Name

Please note MIC and PCC will be populated only for PCC override limit.

13.2. Upload

The following steps will need to be performed to upload Accounts Limits

e Accounts Limits Upload will support Add, Update and Delete of Accounts Limits.

e New Account creation is not supported during Accounts Limits Upload.

e Options product limits must have O- as a prefix for product column and Is option column as Y.

O-IP Y Success
o-IP N Error Product and Options value mismatch |Is Option should be updated to Y
IP Y Error Product and Options value mismatch |Is Option should be updated to N
P N Success

e Product, Account, MIC/PCC, Option, Clearing Firm columns are case sensitive and must have an exact match
on the upload template.

e MIC and PCC values must be populated only for PCC override limits.

e Clearer should input the Action and respective Accounts Limits to perform Accounts Limits Upload.
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Add Add will input as a new product limit
Update Update will update the corresponding Limit in Clearing Admin
Delete Delete will delete the corresponding Limit in Clearing Admin

e Delete Action only on Master Product which has associated PCC’s is NOT allowed during Accounts Limits
upload.

= To perform upload, Navigate to Accounts Limits Upload tab and browse a valid csv file. The upload file should be
in the same format as the export template.

e By clicking on Preview button, Clearing Admin will only display limits with Action specified on the uploaded

template.
Action  Company Account # Product MIC PCC Is Option Bid Offer SprBid  SprOffer Long Short AbsLong Abs Short Block Clip Size Block Strategy Clip Size  Clearing Firm
Add XYZ LLP #30862 Coffee C N 100 100 100 100 100 100 100 100 -1 -1 Securities LLC
Update X #30862 Crude Outrights IFEU BF2 N 100 100 100 100 100 100 -1 -1 -1 -1 Securities LLC
Update P #30862 Crude Outrights N 100 100 100 100 100 100 -1 -1 -1 -1 Securities LLC
Delete XYZ LLP #30862 Am Crude IFED ACT N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC
Upate XYZ LLP #30862 Am Crude IFED AFW N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC
XYZ LLP #30862 Am Crude IFED ARH N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC
XYZ LLP #30862 Am Crude IFED ARM N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC
XYZ LLP #30862 Am Crude IFED HOO N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC
XYZ LLP #30862 Am Crude N 1000 1000 1000 1000 1000 1000 -1 -1 -1 -1 Securities LLC

Account Management Omnibus Profiles = Reports = Block Permissions = Post Trade Permissions  Audit  Motification Preferences | Limit Breaches Alert Dashboardd Accounts Limits Upload

dy to submit=0, Success=0, Error=0
Select a file to upload
N Status Error Message Action Company Account Product
Choose file Browse
| :

e Clearer can edit limits on the Preview screen and submit the changes.

e User can remove a limit from the Accounts Limits Upload screen using X icon next to status column.

e By clicking on Submit button, Clearing Admin will display a warning pop with the summary of changes and upon
submitting the system will process all the limits with Actions specified.

Account Management | Omnibus Profiles | Repons | Black Permissi

'8 Post Trade Permissions | Audil | Notification Preferences | Limit Breaches Alerl Dashboard | Accounts Linits Upload

Readly to 0, Succoss=0, Error=0

Select a file to upload

Stalus  ErorMessage  Action Company count MIC  PCC  Opton  Big Offer  SprBid  Sprofer  Long  Shont  Abslong  AbsShot  BlockClpSize  Block Stratagy Clip Size  Clearing Firm
20230720_0... | Browse
x Ada XVZ, 30862 N 00 | 100 100 100 100 100 100 100
x Update (3 #30882 | Crude Outrights || IFEU | BF2 | N 100 | 100 100 100 100 100
x Updste XYZLLP #30862 || Crude Outrights N 100 | 100 100 100 100 100 Sacurities LLC
x Delete XYZLLP #30862 | Am Cruge IFED | ACT | N 1000 | 1000 | 1000 1000 1000 | 1000 Securities LLC
x Upate XYZ LLP #30862 | Am Crude IFED | AFW || N 1000 | 1000 | 1000 1000 1000 | 1000 Securities LLC

Intraday changes may cause working orders to be withdrawn if limits
become insufficient!

@ You are about to delete 7. add 19 and edit 7 limits across 7 accounts

Cancel Submit

e Accounts Limits Upload tab will summarize the status of the limits upload.

Account Management Omnibus Profiles = Reports = Block Permissions = Post Trade Permissions = Audit = Motification Preferences = Limit Breaches = Alert Dashboard = Accounts Limits Upload

l} IRea(Iy to submit=0, Success=1, Error=3 I Submit Download Errors

e The status column will display the status of the Accounts Limits Upload.
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Success Limits are successfully submitted
Not Applied Limits are not submitted because associated account limits have errors
Error Limit upload failed with an error message

Ready to Submit Any update made to the limits with status as Error will be turned to Ready to Submit status

e The Error Message column in the Accounts Limits Upload screen will show the details of the error.

* When a clearer makes an edit to the limits on the Ul the status will be updated to Ready to Submit Status.

e Upon clicking on Submit, the limits with status Ready to Submit will be submitted to Clearing Admin.

e Download Errors button will be enabled when a user submits the limits and upon clicking Download Errors the
system will export the limits in Errors and Not Applied status along with error messages.

e Clearer can utilize Download Errors export to make changes and re-upload back into Accounts Limits screen.

Ready to submit=0, Success=0, Error=0 | Submit | | ] |
Status  EmorMessage  Action Company Account Product Mic PCC  Option Bid Offer SprBid  SprOffer Long Short Abs Long Abs Shor Block Clip Size  Block Strategy Clip Size Clearing Firm
x Update Trading LLC #150 ICE TEST N 100 100 100 100 100 1000 1000 1000 TEST
x Update Trading LLC #150 CE TEST N 100 100 100 100 100 100 1000 1000 TEST
x Update Trading LLC #150 ICE TEST N 100 100 100 100 100 100 1000 1000 TEST

13.3. Error Handling

e During upload the system will verify the upload template format, clearer access, and data in the template to perform
Account limits upload.

e The Product limits are submitted on per Account basis and if an account has errors the corresponding limits in the
same account will be in Not Applied status.

Scenario:
Account #0071 upload failed because Product 3 has an error. Product 1 and Product 2 will be in Not Applied status.
"' ——
- - o o —
” ABC #0071 Product 3 [ 250 250
. | e um —t R ——

When clearer updates Product 3 the status will be changed from Error to Ready to Submit Status.
Upon clicking on Submit, system will validate, and submit limits in both Not Applied and Ready to Submit status.

If Accounts limits have no errors the system will submit the changes and update the status to Success.

| | Submit |

Status Clearing Firm Action Company Account Product mic PCC Option Bid Offer
® e Co ABC Update Company 1 #0071 Product 1 N 2000 2000
% NotApplied co ted Account Emors ABC Update Company 1 #0071 Product 2 N 2000 2000
*  Ready to submit ‘ ABC Update Company 1 #0071 Product 3 N 250 250

Status Error Message Clearing Firm Action Company Account Product MG PCC Option Bid Offer
% [success ABN AMRO Clearing Bank Update Company 1 #0071 Product 1 N 2000 2000
% |Success ABN AMRO Clearing Bank Update Company 1 #0071 Product 2 N 2000 2000
% |Ssuccess ABN AMRO Clearing Bank Update Company 1 #0071 Product 3 N 250 250

134. Accounts Limits Audit log
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Clearer can utilize Audit tab under Accounts section to verify the updates on the limits are performed using Accounts
Limits Upload or not.

Accounts - New Accounts Users
&+ Mew Account @ Margin Groups & Copy To @ Audit E Save All 2B v
Account ID Status Mifid Profile Enforce Profile Users MQ only Actions
Open 0 - i

* = Participant LEI override

e Audit log will show the details of Uploaded file name, date, and changes on the product limits.

Audit Logs >

135. Additional Information

e Account Limits Export and Upload must have # as a prefix for account numbers in Account# column. The #
prefix will avoid excel numeric conversion for Account numbers beginning with zeros.
e Limits Export: Products Limits -1, 0 and Blank input validations

Bid/Offer, Spr Bid/Offer, Long/Short 0 or Blank Limits upload will set it to 0.

Abs Long/Short -1 or Blank Limits upload will set it to -1. The Ul will display as
blank with -1 as a Tooltip.

Block clip size and Block strategy size | -1 or Blank Limits upload will set it to -1. The Ul will display as
blank with -1 as a Tooltip.

* Account level Setting - RIM, Account Code validation etc. should be valid for the system to process Accounts
limits upload.
« Accounts limits upload is not supported for an account with associated Omnibus profile in NOT OPEN status.
« Excel limitation: When clearer downloads Export All Products and PCC Values which has limits more than
1048576 rows on the export. The excel will export the limits until 1048576 row and the rest of the Product limits
will not be part of the export. We recommend clearer to utilize per Participant export to download remaining
Product limits.
< If two Clearing Admin users try to submit same accounts limits at the same time, The rule of thumb would be
whoever clicks on submit button first will be processed first.
< Example: If two users try to add the same limit at the same time the system will error out the limits uploaded in
the second sequence.
< An error message will be displayed stating limits already exists to add.
« The system will add the first product limits and then display an error message for the second limit
during Accounts limits upload.
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