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Scheduled Release Date: 12/7/2024

Highlights:

Send UW Order Fill Message for Primary CD Orders with TOMS
Enhanced the support for posting New Issue CD offerings via Bloomberg TOMs to include the
order fill message which is necessary for dealers to manage the deal.

At time of order approval by the dealer, TMC sends an AE message to the dealer so that dealer
can make their booking, after which UW will send quantity update message to TMC to update
the deal available quantity.

At the time of deal execution (at “Expected Trade Datetime”), TMC tickets based on aggregate
amount but doesn’t send duplicate AE messages to TOMS dealer.

Platform:

Calculate Accrual for Fixed to Float Bonds

For accrued interest calculation, currently we handle fixed-to-float bonds when they are in the
period when coupon rates are fixed. This project expands accrued interest calculation to the
floating-rate leg. Calculation is available for the bonds with definitive coupon reset dates and
regular payment frequencies.

Support FedFis Rating for CD
We added FedFis rating data for CD, which is available on various screens, such as Advanced
Search, Filters, Market Snapshot, Security Master, etc.. A tool tip is available to indicate what
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scales mean in terms of quality of issues.
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Additional Enhancements and Bug Fixes:

e Update Corporate Office Address

Starting from December 2024, ICE Bonds is operating from a new corporate address. Updates
were done to all platforms of ICE Bonds.

Contact Us

Mailing Address

ICE Bonds Securities Corporation
1345 Avenue of the Americas
7th Floor

Mew York, NY 10105

e Add Millisecond to Trade Time on Order Ticket Detail

An enhancement is made to provide the millisecond portion of the Trade Time for an order after
it's executed on Order Ticket Detail.



IcCe

ICE Bonds Securities Corporation
TMC 2024.4 Release Summary

Fixed Income Report B & = X
order Ticket Detail Sec Master Order History Moody's
Order Ticket Detail(#632408)
SEQUOIA CALIF UN HIGH SCH DIST GO BDS 20 4.000 07/01/2027
Trade Details Ticket Details Description
Order Number: 632408 Entry Date: 12/10/2024 Cusip: 817409148
Status: EXECUTED Entry Time: 16:47:22 Debt Type: MUNI
Transaction Type: Buy Trade Date: 12/10/2024 Issue: SEQUOTA CALIDFISUTNGl_g%gSS gg
Quantity: 50 Trade Time: 16:47:22:231 Ratings: Aaa/AAA
Settle Date: 12/11/2024 Cust Price: 104.727 Attributes:
Execution Price: 104.527 Principal: 52,363.50 Coupon: 4.000
FA Price: 104.527 Accrued Interest: $888.89 Maturity: 07/01/2027
Credit(points): 0.200 Net Money: 53,254.89 Premium Call:
Total Credit($): 100.00 Fees: 2.50 Par Call: 07/01/2026
House Credit(points): 0.000 YTW: 0.932 Prerefunded:
Total House Credit($): 0.00 YTM: 2.090 Insurance:
Contra/Alpha: YTC: 0.932 Dated date: 11/22/2016
Account Code: Coupon Frequency: SEMI
Acting As: State: CA
Comments: State Restrictions:
FC Private Notes:
Trader Private Notes:
Advisor Name: Selenium Circle Advisor Phone #: 123-456-7890
Trailer:
LIMITATIONS

Trading and execution services are offered through ICE Bonds Securities Corporation or ICE Bonds,
member FINRA, MSRB and SIPC. The information found herein, has been prepared solely for
informational purposes and should not be considered investment advice, is neither an offer to sell nor a
solicitation of an offer to buy any financial product(s), is intended for institutional customers only and is
not intended for retail customer use.



