IOI Nasdaq

Nasdaqg Calypso

Portfolio Swaps Corporate Actions

Version 18

Revision 1.0
February 2024
Approved

© 2025 Nasdaq, Inc. All Rights Reserved. Private and Confidential




Nasdaqg Calypso
I'lNanaq Portfolio Swaps Corporate Actions / Version 18

Copyright © 2025, Nasdagq, Inc. All rights reserved.

All content in this document is owned, or licensed, by Nasdagq, Inc. or its affiliates (‘Nasdaq’). Unauthorized use is
prohibited without written permission of Nasdag.

While reasonable efforts have been made to ensure that the contents of this document are accurate, the document
is provided strictly “as is”, and no warranties of accuracy are given concerning the contents of the information
contained in this document, including any warranty that the document will be kept up to date. Nasdaq reserves the
right to change details in this document without notice. To the extent permitted by law no liability (including liability
to any person by reason of negligence) will be accepted by Nasdaq or its employees for any direct or indirect loss
or damage caused by omissions from or inaccuracies in this document.

Document History

Revision Published Summary of Changes

1.0 February 2024 First edition for version 18

This document describes the various outcomes on Portfolio Swaps positions after Corporate
Actions.

February 2024 Revision 1.0 / Approved Page 2 / 41
Private and Confidential



IOI Nasdaq

Nasdaqg Calypso

Portfolio Swaps Corporate Actions / Version 18

Table of Contents

INEFOAUCTION L.ttt ettt et e ettt e s hb e e st e e e at e e sabe e et be e steesabeeenbbeaentaeeseeesabeann
1.1 SO NS 1ttt ettt sttt st e ettt s bt e et e e st e et e e st e et e s bt e et a e e b e e et ae s b e e et e e e b e e e aae e beaensae s reaensaesabeaensaesas
1.2 Generating CorPorate ACHIONS.......co.eiruieiieieeteetee ettt ettt e et et e et e st et sabe s besabe st e saeesaeeeeeteeaeens
APPIYING COrPOrate ACTIONS .....veeiiiieiirieiee et seeeste e st e s eeesraeeeseaessseaessseeessaeasssaeasssasasseesssaeasssasasssesasnnen
2.1 ACCRUAL.BONUS and ACCRUAL.STOCK DIV .....cccoteeitiririeeiiesiriesieesireeesieessseeeseeesssesesssessvessssnsssseasssnes
2.2 ACQUISITION.CASH_OFFER and ACQUISITION.STOCK_OFFER........ccccctriieiertreeereeeeereeeeeenne
221 CASH_OFFER ....coureeuretuieneeeeeasesesessseesseessesssssssssssssesesasesasssas s esss st ssatsabasssase e s e sssecb s estesst st est s ssncsncs

222 STOCKLOFFER ....cuuriturituetssesasesaesssasssesssessssssssssssssasasssasssas e ss st st basbae bbb bt bt bttt snns 12

2.3 CASH.DIVIDEND .....coutiitiitieteeteeteeteeiteete et et st setesee e st e st e et e et esseeabe e beeabesabesatesaeesseesseenseeneeensensaesseesanen 14

2.4 EXPIRY.EXPIRY ..ottt ettt ettt e et e e et e s e e st e e e s st e e s nne e e s snneee e seeesennnenesannneeenanenennnnns 17

2.5 MERGER.RIGHTS_CALL ...ttt ettt sttt ettt e st e be e b e besabesatesaeeseeeseeenseeneeeneeeseesesanens 19

2.6  REDEMPTION.REDEMPTION ...coiiiieiieeeceie ettt ettt se et e et s et e e s e e s steeseenee e s nneeesannnenenas 23

2.7 REDEMPTION.TERMINATION ..ottt et st e et e et e s e e s see e ee e ne e e senneeesaneneeenas 25

2.8 SPINOFF.SPINOFF....... ettt ettt st ettt et et et e ebe e b e e be e besabesmtesmeesseesseeseenteeneesseereearesanes 29

2.9  TRANSFORMATION.FUNDING ..ot ettt sttt ettt see e s e e sen e s e sene e 30

210 TRANSFORMATION.PRICE_CHANGE......cccttiittiitterteeitecitesrteestessteeseeesebreeseaessbeeesenesbaaessnesseasssneans 32

211 TRANSFORMATION.ROLLOVER ...ttt ettt et e e e et e e e ee e e e e e e s nneeeennneaenas 34

212 TRANSFORMATION.SPLIT ..eiittieiteritteesitesirteesteessrteesesessseaesesessssaessaessssesssasssseasssaessssasssaessssssssaessssasssaesns 39

February 2024

Revision 1.0 / Approved
Private and Confidential

Page 3/ 41



Nasdaqg Calypso
I'INanaq Portfolio Swaps Corporate Actions / Version 18

Introduction

The aim of this document is to describe the different outcomes on Portfolio Swap positions following Corporate
Actions (CAs) involving stock distribution and reorganization.

The following CAs are managed for Portfolio Swap positions:

e ACCRUAL.BONUS

e ACCRUAL.STOCK_DIV

e ACQUISITION.STOCK_OFFER

e ACQUISITION.CASH_OFFER

e CASH.DIVIDEND

e EXPIRY.EXPIRY

e MERGER.RIGHTS_CALL

e REDEMPTION.REDEMPTION

e REDEMPTION.TERMINATION

e SPINOFF.SPINOFF

e TRANSFORMATION.FUNDING
e TRANSFORMATION.PRICE_.CHANGE
e TRANSFORMATION.ROLLOVER
e TRANSFORMATION.SPLIT

The list of the CA SWIFT codes that refer to those models & subtypes are listed in the CA Swift Event Code
window.

A CASwift Event Code Attributes. - o

B By | [ | Q- Tvpehere to fiter table content [y -

Swift Code tion B M X CASubjectToScaleBack

%\‘ pao 1 WL Dstibution
P [RHOL: Intermediate securities dtribution MAND O Distribution O
= |pvsc: Saript Dividend) Payment MAND O Distribution ACCRUAL,STOCK_DIV.SECU. .. o o O
[DVSE: Stock Dividend MAND [m| Distribution ACCRUAL. STOCK_DIV. SECUL o xo [m|
[EXOF: Exchange Offer MAND; CHOS; VOLU O Resrganisation ACQUISITION. CASH_OFFER  CASH O
DLST: Trading status defsted MAND; CHOS O Reorganisation ACQUISITION, CASH_OFFER CASH. .. O
LIQU: Liquidation dividend/Payment MAND O Reorganisation ACQUISITION.CASH_OFFER  CASH O
[TEND: Tender/acquisition/ Takeover fPurchase offer/ Buyback  VOLU O Resrganisation ACQUISITION. CASH_OFFER CASH spcu spex O
IMRGR: Merger MAND; CHOS m] Reorganisation ACQUISITION.STOCK_OFFER CASE. . spcu sPex m]
IDTCH: Dutch Auction Vo O Reorganisation ACQUISITION. STOCK_OFFER SECU. O
INOOF: Non-Official Offer MAND; CHOS; VOLU O Reorgarisation ACQUISITICN, STGCK_OFFER SECU. O
BIDS: Repurchase offer Issuer bids/Reverse Rights Vo O Reorganisation ACQUISITION. STOCK_OFFER SECU. O
DRIP: Dividend Reinvest CHOS; MAND O Distribution CASH,DIVIDEND. CASH cow o =
CHOS; MAND Distrbution CASH.DIVIDEND.CASH. . comv xov [~
lDvCA: Cash Dividend MAND; CHOS Distribution CASH.DIVIDEND. CASH cov xow =
INCR: Increase in value MAND General CASH.DIVIDEND. CASH O
SHPR: Share premium Dividend MAND; CHOS Distrbution CASH,DIVIDEND.GASH. . corv xow =]
[EXRI: Call on intermediate sacuribes cHos; voLU Resrganisation MERGER.RIGHTS_CALL.EXER. CRTS XRTS O
[BPUT: Put Redemption General REDEMPTION. REDEMPTIONCASH O
DRCA: Cash Distribution From Non Eligble Securities Sales  MAND; CHOS Distribution REDEMPTION. REDEMPTION. LAPS. 0
MAND REDEMPTION, REDEMPTION,SECL... Reorganisation REDEMPTION,REDEMPTION, SECU. . O
MAND General REDEMPTION. REDEMPTION. SECU ]
[BRUP: Bankruptey MAND Resrganisation REDEMPTION. REDEMPTION. SECU O
WRTH: Warthless MAND Reorganisation REDEMPTION,REDEMPTION, SECU. . ]
Ini1R: Interest Payment MAN CASHLLNIEKES | .CASHL ., UsTBUTen CASHLN ERES T, CASH, curn X O
[TREC: Tax Redain MAND Distribution CASH.INTEREST.CASH ]
(ODLT: Odid lot sale purchase MAND; VOLU Resrganisation CASH.ODD_LOT.CASH. O
[EXRI: Call on intermediate securities CHOS; VOLU Reorganisation MERGERRIGHTS_CALLEXER... CRTS XRTS O
MCAL: Full Cal/ Early Redemption MAND; VOLU REDEMPTION.CALL_REDEMPTION.... Reorganisation REDEMPTION.CALL_REDEMPTION SECU. 0
PCAL: Partial Redemption With Reduction of Nominal Value  MAND; VOLU REDEMPTION.CALL_REDEMPTION.... Rearganisation REDEMPTION.CALL_REDEMPTION SECU. 0
[BPUT: Put Redemption VoL General REDEMPTION,REDEMPTION, CASH... O
IDRCA: Cash Distribution From Non Eligble Securities Sales  MAND; CHOS Distribution REDEMPTION. REDEMPTION.LAPS. 0
REDM: Final Maturity MAND REDEMPTION. REDEMPTION.SECU... Reorganisation REDEMPTION.REDEMPTION. SECU 0
IACTV: Trading Status active MAND General REDEMPTION. REDEMPTION. SECU ]
ISOFF: Spin OFF MAND; CHOS Distribution SPINOFF. SPINOFF SECL... SPCU; CBINS SPEX; XENS 0
SPLF: Stack Spit MAND Distribution TRANSFORMATION, SPLIT SECUL.. spcu SPEX O
SPLR: Reverse Stock Spiit MAND ] Reorganisation TRANSFORMATION, SPLIT.SECL... spcu spex ] ]
< >
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This document describes the process using the Corporate Action window, but you can also use the
CORPORATE_ACTION scheduled task.

Positions with Liquidation Attributes
For all CA events:

When there is a no liquidation position aggregation (Lig. Aggregation ID is null ), the CA trades are created against
the counterparty to create the transfers and update the P&L at book level.

When there is a liquidation position aggregation due to liquidation attributes, the CA trades are created per lig.
Aggregation ID against the PO to update the P&L at book/liquidation attributes levels.

For cash dividend, the CA trade against counterparty will only generate the DIVIDEND transfers and the CA trades
against the PO will update the P&L at book level (CA trade P&L with null lig. aggregation ID) and at liquidation
attributes levels (CA trades P&L with lig. aggregation ID not null).

1.1 Settings

Corporate Actions by Trade Date
"By Trade Date" should be checked for portfolio swaps.

You also need to add the following values to the domain "generateCA.PortfolioSwap” with Comment = true to
generate the corresponding CAs by trade date:

CASH.DIVIDEND.setlsByTradeDate
TRANSFORMATION.PRICE_CHANGE.setlsByTradeDate

Is Ex-Date Inclusive

You can add the following values to the domain “generateCA.PortfolioSwap” with Comment = true to generate the
corresponding CAs with Ex Dividend Date inclusive:

CASH.DIVIDEND.setlsExDatelnclusive
TRANSFORMATION.PRICE_CHANGE.setlsExDatelnclusive
TRANSFORMATION.SPLIT.setlsExDatelnclusive
SPINOFF.SPINOFF.setlsExDatelnclusive

Normally trades entered on the payment end date of the Equity Leg are not considered for price change and reset.
These trades are considered as part of next cashflow (Payment End is the Payment Begin date of next cashflow).

If the trades entered on payment end date are to be considered for reset, then on execution of Price Change CA -
‘Ex-Date' Checkbox should be selected and domain 'exDateTradePreviousCF' should be set as 'True'. The default
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value of 'exDateTradePreviousCF' is 'False'. If the domain is kept as 'False' (or not Set) then on execution of Price
Change CA - 'Ex-Date' Checkbox should not be selected.

FX Rate

For a PortfolioSwapPosition CA, with Settle Currency different from Trade Currency, the following logic is applied:
- If Liquidation is by Trade Open Quantity, pick up the FX Rate from Initial FX from linked trade

- If Liquidation is not by Trade Open Quantity, pick up the FX Rate from Quotes at End of Day Ex Date

Realized P&L Transfers

In order to generate realized P&L transfers on the close out trades when applying PRICE_CHANGE and FUNDING
corporate actions, you need to set the environment property:

XFER_PL_ON_CLOSE_TRADE = true

1.2 Generating Corporate Actions

Depending on the type of corporate action, PortfolioSwapPosition corporate actions are generated based on the
performance schedule, the portfolio swap contract and the underlying product CAs using the Generate tab in the
Corporate Action window.

Example:

A Corporate Action - O >

Corporate Action Help

|31 Generate 7 apply [ Create 9f* Elect

[l Securities L4 Add | ¢ Ux] Ty & -

Product Id Product Type Prd Description Product Currency Maturity Date
36800 PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 06/30/2025

»

[ Corporate Action  [E} Generate CA ~| [l Save| [ Iui] b | X Delete| Start Date |06/01/2023 End Date | 08/31/2023

CA Action  Product Id  Underlying.Product Type  Underlying.Security Name CA Type CA SubType Amount  Currency  ExDate
NEW 0|PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 |[TRANSFORMATION |FUNDING 0.0136|USD 06/30/2023
NEW 0|PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 |TRANSFORMATION |PRICE_CHANGE 0jUsSD 07/03/2023
NEW 0|PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 |[TRANSFORMATION |FUNDING 0.0125|USD 07/31/2023
NEW 0|PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 |TRANSFORMATION |PRICE_CHANGE 0jUsSD 08/01/2023
NEW 0|PortfolioSwapPosition PSPosition-Equity. AMZN-PO/CP/USD/84795 |TRANSFORMATION |FUNDING 0.0125|USD 08/31/2023

Make sure that you select the underlying type PortfolioSwapPosition when adding a security:

February 2024 Revision 1.0 / Approved Page 6 / 41
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A Product Chooser

Type/Ccy Code CA Underlying : 1d Description Type
i CA Underlying 36800 PSPosition-Equity. AMZN-PO/CP/USD/84795 PortfolioSwapPosition

--g# Underlying Family
-4 Underlying Type
-1 Bond
-3 Equity
-3 warrant

B R FortfolioSwapFosition

If it is not available for selection, double-click the Underlying Type label and add PortfolioSwapPosition.

You should check or uncheck “Use Ex Date” depending on the domain “PortfolioSwap “ previously described.

following domain values.

The process is described below for each type of corporate action.
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Applying Corporate Actions

2.1 ACCRUAL.BONUS and ACCRUAL.STOCK_DIV

The PortfolioSwapPosition CAs are based on the underlying CAs.

Sample trade:

/‘ PSPosition-Equity. AAPL-PO/CP/USD/240414 -PO is Default Processing Organisation (403366) - Version : 1 Med User :(admin) [17221101/EQDCMD_V1]

Trade Back Office PortfolicSwapPosition Cashflows  Analytics  Pricing Env  Market Data  View  Utilities Help

Trade Detasils Fees Cashflows Inv Attributes

Cpty | | |:| CounterFarty Delete during implementation
Book FFSisplNOFF ~ | D Status |VER.|F[ED | |]D ~ |403566 |
[ Mirrar Template |NONE -

Contract Details

Trade Date 15/12f2021 Commission {bps) 1
Contract POJCPUSD /240414 @ Commission Pay Method Embedded in Price {(bps)
Start Date 21/12/2021 Pay Accruals At Liquidation EFFECTIVE_DATE
End Date _ Trading Gain Pay Method Effective Date
Settlement Currency usp
FX Conversion Method Compo
Basic Interest Rate (%) 10
Equity Leg Funding Leg
1= Befinifion | @ pefinition ey
Direction Receive Direction Pay
Underlying AAPL @ Initial Notional 0
Quantity 500,000 Indude Cash Prepaid
Gross Price 139.986 Borrow Charge Rate (Fixed %) 1]
itial Price 139.9720014 =
Spot (Current Level) a Leg Type Fixed
= Pesformance S FaedRate (%) 2
Performance Schedule CUSTOM_SCHEDULE Spread (%) 1]
Payment Date Lag 2D Bus NYC FOLLOWING Trade Level Funding Spreads Locked
= Didend S DeyCount acTj360
Dividend Schedule PERF_SCHEDULE =
Retrocession Rate (%) 1 Frequency MTH
February 2024 Revision 1.0 / Approved Page 8 / 41
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Step 1 - Create / generate the underlying Equity CA.
Example for STOCK_DIV (it is similar for BONUS):

AA Corporate Action

Corporate Action  Help  “pply

[§1 Generate ¥ Apply [4 Create 9 Blect
m | 85 = wl

- EventDefinion: CAid 325219, Stock Dividend/14/03/2020/68215

Deactivated (Booking Mot Required)

O~ Type here to filter properties

Corporate Action Stock Dividend,/14/09/2020 /68215
Underlying Product Equity. AAPL
CA Swift Code DVSE: Stock Dividend
=]
Announcement Date 02/09,/2020
Ex (Effective) Date 08/09/2020
Record Date 08/05/2020

Shareholder Meeting Date

- ACCRUAL/STOCK DIV: SECU From 1To2PayDate 14032020

Is Default Option

Swift Event Option SECL: Securities Option
Maodel ACCRUAL
Currency uso

Rounding Method
To Security

Payment Date 14f05/2020
From Ratio 1
To Ratio 2
Offer Type Indicator [:G
E Addifonal Information:
Comment
Adjustment Factor 0.9
Theoretical Dilution Factor 3

Step 2 - Generate the corresponding PortfolioSwapPosition CA.

The corporate actions are created using the Generate tab in the Corporate Action window for the
PortfolioSwapPosition product.

A Corporate Action
Corporate Action  Help  Apoly

() Generate 7 apply [ Create ¥ Elect

=] Securities |_1Add|5| '[}|

ProductId = Product Type Prd Description Product Currency
317215 PortfolioSwapPosition |PsPosition-Equity. AAPL-PO/CP/USD/240414 |usp

[ Corporate Action Generate CA ~ | [l Save | [of T X Ddﬁte‘ StzltDatE|2]J]2f2021 | EndDatE‘ﬂZ’UEIZﬂZZ | [ Use Ex Date DEMtRDuni»gMEﬂ»od‘ v| [ tndlude Swift Information
CA Action Product Id Underlying Product Type Underlying. Security Name CAType CA SubType Amount Currency Ex Date

0[PortfolioSwapPosition [PSPosition-Equity. AAPL-PO/CP(USD/240414 RANSFORMATION

FUNDING

NEW 0PortfolioSwapPosition [PSPosition-Equity. AAPL-PO/CP/USD/240414 RANSFORMATION FUNDING 0.02)USD
INEW 0JPartfolioSwapPosition [PSPosition-Equity. AAPL-PO/CP/USD/240414 RANSFORMATION FUNDING 0.02/UsD
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Step 3 - Then apply the corporate actions from the Apply tab.

13 Generate L_{WJ Lf create % Elect

&) Applicable Date |uamu [AuseExDate [ useRecordDate [ Use Payment Date

Corporate Action Selection Corparate Action Appication Criteria
) Corporate Actan Stock Dividend/12/04/2022/317215 ®| | Apply toPositon =
CA Model B0 Position Type THEORETICAL
CASubType B0 Pasition Date Type SETIE
3 Swift Event Code B0 Pasition Aggregation
CA SDFter B0 Pasition Balance Type
51 Undertying Code: AU_OTC_ELIGIBLE_COLLATERAL_TYP PL Position Repoed O
&) Undertying Product PSPosition Equity, AAPLPO/CP/LISD/240414 EY 80 Aggregation By SubAccount [m]
Processing Org.
Product Type PartfolaSirap, PortfoloSwapPosiban
Position Filter PFS_SPINOFF
= oy o OTC e
Apply to MarginCal Position [m]
£ Applicable CA (] Load (CA) um|'~ ‘l @“r
Product Id CAType CASubType Amount Gther Amount: Currency ExDate Payment Date Record Date
325716/ACCRUAL [STOCK DIV | El ouso |08 04/2022 |12/04/2022 os/o4/2022
)l Trade [E] Generate Trade | & Save Al £ Internal [] Only Position Aggregation [7] Claims [7] Agent [[] Agent Aggregation
Role Trade 1d Boak CounterParty Product Type Product Description Trade Sooking Date PayRec.Quantity PayRec.SettementAmount Settle Cur.

2 Receive on Equity. AAPLPay: 2.00000 /042022 2,000,000.00] (10,000,000.00)| )
| I | | [ 2,000,000.00) {10, 500,000.0) |
It creates a new PortfolioSwapPosition trade.

_A psPosition-Equi

APL-PO/CP/USD/240414 -PO is Default Processing Organisation (0]

Version : 0 [17221101/EQDCMD_V1]

Trade Back Office PortfolicSwapPosition Cashflows  Analytics  Pricing Env  Market Data  View  Utilities Help

Trade Details Fees Cashflows Inv Atfributes

| - QPO
Book PFS_SPINOFF v |:| Status [NONE Hm v |n ‘
[ Mirror [ Template ‘N{)’\E v ‘

Contract Details

Trade Date
Contract POJCP/USD 240414
Start Date

Commission (bps)
Commission Pay Method
Pay Accruals At Liquidation

a
Embedded in Price (bps)
EFFECTIVE_DATE

End Date 02062022 Trading Gain Pay Method Effective Date
Settlement Currency usD
FX Conversion Method Compo
Basic Interest Rate (%) 10
Equity Leg Funding Leg
= Befiniion | = pefiaon
Direction Receive Direction Pay
Underlying AAPL & Initial Notional 10,000,000
Quantity 2,000,000 Include Cash Prepaid
Gross Price 5 Borrow Charge Rate (Fixed %) 0
Initial Price 5 =
Spot (Current Level) 60 Leg Type Fixed
= peermanee 1 I | e Rate (%) 2
Performance Schedule CUSTOM_SCHEDULE Spread (%) 0
Payment Date Lag 2D Bus NYC FOLLOWING Trade Level Funding Spreads Locked
= i | DavCaunt acysso
Dividend Schedule PERF_SCHEDULE =
Retrocession Rate (%) 1 Frequency MTH
K b rule NONE
A Trade Attributes X Hod Rule ADIUSTED
Q SetUp ~ E-I @ ‘ Q- |D Editable yment Date Lag 2D Bus MYC MOD_FOLLOW
MarketData  Pricer Params Results Mame value
AFractionalShares o A
CAReference 1326715
(CASource 1395,584
CATradeMNew lyes
(CAVersion o
ission ]
Pricing BGuaranteedFxRate 1
LigConfigld ]
LigConfighame DEFAULT
PortfolioSwapPositionSpreadversion |0
TradeClassification + STOCK_DIV

February 2024 Revision 1.0 / Approved
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2.2 ACQUISITION.CASH_OFFER and ACQUISITION.STOCK_OFFER

The PortfolioSwapPosition CAs are based on the underlying CAs.

2.21 CASH_OFFER
Generating the CA event TEND (tender offer) on PortfolioSwapPosition based on underlying equity CA:

A Corporate Action i a X
Corporate Action Help “pply
) Generate 7 Apply [} Create *f* Elect
; ‘ =
© searites [Jadd Bt W >
Product Id Product Type Prd Description Product Currency Maturity Date
44814PortfolloSwapPosition [PSPosition-Equity. TEND PFS CIB/BLUE CREST/EUR/35102 R |
 Corporate Acton (&} Generate CA ~ | | save | % ‘Z‘} Ts | X Delete | StartDate 19/03/2019 End Date [ Use ExDate oefankmmuemi v | [Jindude Swift Information
CA Action Product Id CAType CA SubType Amount Currency ExDate Payment Date Record Date

foAsHLoRR | SER J1S/03/2019 [22fo3/a0ia alosiavis |

A Corporate Action

Corporate Action  Help

3] Generate ¥ apply | [l Create. Elect
e H
=4 2 || - Tvpe here to fiter propertes Il

= |
=
Deactivated (Booking Not Required)
orporate Action
& Underlying Product
=) CA Swift Code

Event Choice

Tender facquisition/Takeover fPurchase offer/ Buyback/22/03/2019/44814
PSPosition-Equity. TEND PFS-BNPPARIBAS CIB/ELUE CREST/ELR/35102

VOLU: Voluntary - Instruction Required to Participate

Event Process Reorganisation
Is Taxable 1
Offeror
Event Condition Stage WHOU: Wholly Unconditional
Redemption Rate
Event Restriction No
© Dates: ExDate: 19/03/2019 Record Date: 20/03/201%
Arnouncement Date 18/03/2019
Ex (Effective) Date 19/03/2019
Record Date 20/03/2019
Market Deadline 20/03/2019 12:00:00

Election to Counterparty Response Deadline

Period Start Date

Period End Date

Election Start Date 19/03/2019
Election End Date 20/03/2019

o] ACQUISITION/CASH_OFFER: CASH From 1Te 1Pay Date 22/03/2019

Is Default Option ]

Swift Event Option CASH: Cash
= Model ACQUISITION
Subtype CASH_OFFER
Success Percent (Scale Back Ratio) (%) 100
Cash Rate 15
Currency EUR

Rounding Method
To Security

Payment Date 22/03f2019
From Ratio 1
To Ratio 1
Response Deadline Date/Time

=2

Is Default Option 1
Swift Event Option NOAC: No Action

Model REFERENTIAL
Currency EUR
Payment Date 22/03f2019

Response Deadline Date/Tim:

P&L position at XD-1 EOD:

|4] Position Keeper for PSPasition-Equity TEND PFS-BNPPARIBAS CIB/BLUE CREST/EUR/35102 at 18/03/19 23:58:00 - [m) *
Tools  Market Data  Help
valpate 1803018 | z3:sm00 | Product PSPosition-Equity. TEND PFS-ENPFAF | .., | Hierarchy | [JPositon By Settie Date Liquidation Keys v
Trade Fiter |ALL | Pricng Env | default | Aggregation |BookName +|  [Jind. Feesin Position
Zero Positions | Include v Toeane [
. Al
lia.Config  Book  Li, AggregationID  Productld  Position1d  Description Realzed  Nominal  Currency  Repoable Position  AveragePrice  PAL Amount  Quantity Accual  GlobalPosition  Current Mkt Price
O/DEFAULT  |BNP PFS | o 44814 47107[PSPosition-Equity. TEND PF5-BNPPARIBAS CIB/BLUE CREST/EUR/35102 | 0.00| 20,000.00[EUR | 20,000.00| 10.00000| -200,000.00| -200,000.00]  20,000]  0.00]  -200,000.00] 0.000
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Applying the Default option CASH:

£ Applicable CA al.oadcca)_am".‘l ~.5\I|‘I" ‘Td
Product Id CAType Ch SubType Amount Other Amount Currency Ex Date Payment Date Record Date
44315|ACQUISITION [casH_oFFER | 15 OJELR |19/03/2019 22/03/2019 20/03/2019
44811|REFERENTIAL |REFERENTIAL | 0] 0EuR. |19/03/2019 22/03/2019 20/03/2019
= Trade ﬁmm'rrade|$5aue.u [ internal (] Only Position Aggregation [7] Claims ] Agent Dawtawegaﬂon| ‘.i]
Tradeld Action Role CounterParty CARef TradeStatus Book  Product Description Trade ShortDate  Trade Settle Date  SettiePay/Rec LongShort PayRecQty SetbementAmount Settle Cur.  TradePrice  WHTGross Amount
| [Role: CounterParty | | | | | | | | | | | |
47303|NONE__|CounterParty |[BLUE CREST __|#4815  |VERIFIED |BNP PFS_|Pay Performance on Equity. TEND PFS/Receive: EUR 3,50000 |19/03/2019 |19/03/2019 |Rec [short | (20,000.00)| 0.00/ELR [ 10|
| [CounterParty | | | | | | | | | | (20,000.00) 0.00] |

Closing position on PFS against CA_FEE calculated as (Average Price — CA product cash rate) * Position

A PS-BNPPARIBAS CIB/BLUE CREST/EUR/35102-Pay Performance on Equity. TEND PFS/Receive: 3.50000 -PO is BNPPARIBAS CIB (D) - Version : 0 [161024/backoffice161_PFS] - O X

Trade Back Office PortfolioSwap  Cashflows  Analytics  Pricing Env Market Data  View  Utilities Help

Trade Detals Fees Cashflows Inv Attributes Resets

El Type |Ca7FEE v ”REC v| Fee Date Biling Ccyl:l
Amount | 100,000 ”ELIR v | Start Date Fx Ratel:l
[ Manual Amount With Override Eodes
Fee Calculation Legal Entity l:l
(o e
a2 | 0 | | Calc | Description |CA Fee Amount = quantity (cash
< >
Generate ‘ | Add | | Modify | | Remove ‘ | Automatic Fees...
Type Date StartDate  End Date Currency  Amount Legal Entity Pay/Rec KnownDate Method Input Externalld  Role Fee Def. Comment PV BilingCcy FXRate FeeConfigld  Original Amount

: Report Data View Export Window : [@ 5} &

Xfer_SecCode.ISIN  Book Transfer_id  Transfer Type  Xfer Product Type  Settle Amount  Xfer Other Amount ~ SetleCurrency  Xfer Pay/Rec  Value Date  Netting Type  Transfer Status  Delivery Type PO Agent  Xfer Their Agent  GL Account Cash Account Qﬂ
FortfolioSwap (20,000.00) . PAY DFP PF5 EUR ACC @ 5ICO o
BNP PFS 5 . o 0.00 0.00 EUR RECEIVE S None VERIFIED DFP S V) /- PFS EUR AC g
2.2.2 STOCK_OFFER
Generating the CA event on PortfolioSwapPosition based on underlying equity CA:
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! Corporate Action

srporate Action  Help  Aprly

| | Q. Tvee here o fier propertes

||Acnun-| &

Deactivated (Booking Not Required)
Corporate Action

Underlying Product

CA Swift Code

Announcement Date

Ex (Effective) Date

Record Date

Market Deadline

Election to Counterparty Response Deadline
Period Start Date

Period End Date

Election Start Date

Election End Date

Is Default Option
Swift Event Option

Currency

Rounding Method

To Security

Payment Date

From Ratio

To Ratio

Adjustment Cost

Response Deadline Date/Time

Is Default Option
Swift Event Option

Currency
Rounding Method

To Security

Payment Date

From Ratio

To Ratio

Response Deadiine Date/Time

Exchange Offer /05/04/2019/44821/45017
PSPosition-Equity. EXOF PFS-BNPPARIBAS CIB/BLUE CREST/EUR/35102
EXOF: Exchange Offer

01/04/2019
02/04/2013
02/04/2019 03:03:42

01/04/2019
02/04/2019

SECU: Securities Option
ACQUISITION

a

EUR

Equity.NEW EXOF PF5
05/04/2019

2

1

1

02/04/2019 09:08:42

CASH: Cash
ACQUISTTION
50

EUR

05/04/2019

1

1

02/04/2013 09:02:42

Applying the option SECU:

ApplcablecA [ Load (c8) [ m‘ & ‘ B X "f ‘E &
sduct Id CAType CASubType Amount Other Amount currency Ex Date Payment Date Record Date
45020| ACQUISITION [sToCK OFFER | [} ofEUR |o1/04/2019 05/04/2013 02/04/2019
45013|ACQUISITION |casn_oFFer | 50 [ETR [o1/0%4/201 05/04/2019 02/04/2013
Trade [} Generate Trade | &¥ Save Al [ Internal [] only Position Aggregation [/] Claims [] Agent [ ] Agent Aggregation ‘ & -
sdeld  Acton  Role CounterParty CARef Tradestatus Book  Product Description Trade ShortDate  Trade SettieDate  SetfiePay/Rec  LongShort PayRecQty  Setementmount  SettieCur.  TradePrice  WHTGross
[Rale: CounterParty | |
ONEW __[CounterParty BLUECREST (45020 NONE [BNP PFS_|Pay Performance on Equity EXOF PFS/Receive: ELR 3.50000 |01/04/2013 01/04/2019 Rec [Short (20,000.00) 0.00[ELR 10
ONEW___|CounterParty BLUECREST (45020 _|NONE [BNP PFS_|Receive Performance on Equity,NEW EXOF PFS/Pay: 3,50000 (01/04/2019 01/04/2019 Rec lLong 10,000.00] 0.00[EUR 20
| [CounterParty | (10,000.00)| 0.00 |

Where the CA trades are created for:

e Closing PFS position at original price

e Opening PFS position on 'to product' PFS NEW EXOF PFS using from/to ratio 2 for 1 and cash rate to
determine the price. (10 - 8) * (20000/10000) = 4

February 2024
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2.3 CASH.DIVIDEND

The PortfolioSwapPosition CAs are based on the underlying CAs.

Sample trade:

4 PSPosition-Equity. AAPL-PO/CP/USD/240414 -PO is Default Processing Organisation (403566) - Version : 1 Mod User :(admin) [17221101/EQDCMD_V1]

Trade Back Office PortfolicSwapPosition Cashflows  Analytics  Pricing Env  Market Data  View  Utilities Help

Trade Detsils Fees Cashfiows Inv Attributes

| |z| CounterParty Delete during implementation
Book FFSisPINOFF ~ | III Status | VERIFIED ‘ |]D ~ |403566 |
[ wirer Template |Nor£ v ‘
Contract Details
Trade Date 15/12f2021 Commission (bps) 1
Contract PO/CPUSD/240414 =} Commission Pay Method Embedded in Price (bps)
Start Date 21/12f2021 Pay Accruals At Liquidation EFFECTIVE_DATE
EndDate EEE A | Tr2drg Gan Pay Vethod Effectve Date
Settlement Currency usD
FX Conversion Method Compo
Basic Interest Rate (%) 10
Equity Leg Funding Leg
L R A PB?]P]#PF R FS F
Direction Receive Direction Pay
Underlying AAPL @, Initial Notional 0
Quantity 500,000 Include Cash Prepaid
Gross Price 139,986 Borrow Charge Rate (Fixed %) 0
nitial Price 135.9720014 =]
pot (Current Level) a Leg Type Fixed
B Perfermance | raedRate (%) 2
Performance Schedule CUSTOM_SCHEDULE Spread (%) 0
Payment Date Lag 2D Bus MYC FOLLOWING Trade Level Funding Spreads Locked
) Dividend S DayCount ACT/360
Dividend Schedule PERF_SCHEDULE =]
Retrocession Rate (3t) 1 Frequency MTH
Trade Detasils Fees Cashfiows Inv Attributes
Customized []
StartQuantity ~End Quantity ~SampleBegin  PmtBegn  PmtEnd  Proj Amt PV Disc  PmtDt Pmt Amt Interest Amt  Manual Amt  Manual Reset  df Type FixingDt  StartPrice
500,000 500,000| |21/12/2021 [02f08/2022 | -44,986,000.70| 0.00(05/06/2022 | 24,985,000, 70 -34,885,000.70 |l | O | o |PRICE_CHANGE [02/06/2022 | 139.97200|
0 [ |21/12/2021 |02/08/2022 | 30,000.00]  0.00[06/06/2022 | 30,000.00] 00000 [ | | 0.00000000 DIVIDEND | | o
R
< I >
av
Notional Rate Pmt Begin Pmt End Period PV Disc PmtDt Pmt Amt USD Interest Amt USD Manual Amt df Type Proj Notional
0.00| 2.0000021/12/2021 03/01/2022 0.0361111" 0.00(05/01/2022 0.00| 0.00| ] 0.00000000 [INTEREST 0.00]
0.00, 2 f2022 0. 0.00(04/02/2022 0.00, 0.00 [ 0.00000000 INTEREST 0.00,
0.00 2. 0.07777778 0.00(04/03/2022 0.00 0.00| ] 0.00000000|INTEREST 0.00]
0.00| z 02/03/2022 04/04/2022 0.09166867 0.00/06/04/2022 0.00| 0.00 [] 0, EREST 0.00)
0.00 2 Ho4/2022 0.07777778 0.00|04/05/2022 0.00| 0.00| ] 0.00000000|INTEREST 0.00]
P 0.00| 2.00000/02/05/2022 02/06/2022 0.08611111 0.00(06/08/2022 0.00] 0.00] 0 0,00000000 INTEREST 0.00|
!
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Step 1 - Create / generate the underlying Equity CA.

_I_ Corporate Action

Corporate Action Help Apply

) Generate 7 Apply |4 Create 4 Blect
| fEelel | I Q- Type here to filter properties
-/ EventDefiniton: CAid 326713, Cash Dvidend/08/02/2022/66215
Deactivated (Booking Not Required)
Corporate Action

Underlying Product
CA Swift Code

Cash Dividend/08/02/2022/68215
Equity. AAPL
DVCA: Cash Dividend

 Dafes: ExDate: 03/02/2022Record Dates 03002/2022.

Announcement Date 31/01/2022
Ex (Effective) Date 03/02/2022
Record Date 03/02/2022

Election to Counterparty Market Deadline I}

Election to Counterparty Response Deadiine
- CASIDNDEND: CASHS USDPayDste 0SO22022
Is Default Option
Swift Event Option
Model
Amount
Currency
Payment Date
Tax Rate
Other Amount
Response Deadiine Date/Time
Market Deadline Date/Time
EARD: Early Response Deadline Date/Time
Offer Type Indicator
ADR Fee

CASH: Cash
CASH

6

usp
08/02/2022
0

2

S AddtonalInformation:
Comment

Adjustment Factor 0.9
Theoretical Dilution Factor 3.1
| EventSpechcinfomaton: DVCACashOwdend
Special Dividend
Dividend Type REGR: Regular Dividend
Fully Franked Rate

Step 2 - Generate the corresponding PortfolioSwapPosition CA.

The corporate actions are created using the Generate tab in the Corporate Action window for the
PortfolioSwapPosition product.

“ Corporate Action
Corporate Action Help  Apply
[ Generate  F apply [ Create  #f* Elect

[=) Securities Emd‘ﬂ _[}‘

Product Id - Product Type Prd Description Product Currency
317215 PortfolioSwapPosition |PSPosition-Equity. AAPL-PO/CP/USD/240414 Jusp
[= Corporate Action Gererate CA ~ | =] Save | [5¢ T ‘ K Delete ‘I}Smrt Date | 21/12/2021 ‘ End Date | 02/06/2022 ‘ [] Use Ex Date  Default Rounding Method
CA Action Product Id Underlying.Product Type Underlying.Security Name CAType CA SubType Amount Currency Ex Date
0[portfolioSwapPosition PSPosition-Equity. AAPL-POfCP/USD/240414
0 PortfolioSwapPosition PSPosition-Equity. AAPL-PO/CP/USD/240414 RA FUNDING 02/03/2022
NEWY 0|PortfolioswapPosition PSPosition-Equity. AAPL-PO/CP/USD/240414 [TRANSFORMATION FUNDING 0.02[usD 04/04/2022
NEW 0|PortfolioSwapPosition PSPosition-Equity. AAPL-PO/CP/USD/240414 [TRANSFORMATION FUNDING 0.02[usD 02/05/2022
NEW 0|PortfolioSwapPosition PSPosition-Equity. AAPL-PO/CP/USD/240414 [TRANSFORMATION PRICE_CHANGE 50(usD 02/06/2022
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Step 3 - Then apply the corporate actions from the Apply tab.

3] cenerate F mpply [ create A Elect

= Applicable Date | 03/02/2022 Use Ex Date [ ]Use Record Date [ ] Use Payment Date
Corporate Action Selection

Corporate Action Application Criteria

Corporate Action Cash Dividend/06/06/2022/317215 (= Apply to Position
CA Model BO Position Type THEORETICAL
CA SubType BO Position Date Type SETTLE
Swift Event Code BO Position Aggregation
CA SDFilter BO Position Balance Type
Underlying Code: AU_OTC_FLIGIBLE_COLL ATERAL_TYP PL Position Repoed O
Underlying Product PSPosition-Equity. AAPL-PO/CP JUSD/240414 BO Aggregation By SubAccount O
Processing Org.
Product Type PortfolioSwap, PortfolioSwapPosition
Position Filter PFS_SPIMNOFF
Apply to OTC I ——
) Applicable CA [} Load (CA) [} Add ‘ S ‘ B [x ‘ “+
Product Id CA Type CA SubType Amount Other Amount Currency Ex Date Fayment Date Record Date
326714/CASH [prvIDEND 2JusD |03/02/2022 |os/08/2022 |03/02/2022
B Trade [ Generate Trade | &7 Save Al Internal ["] Only Position Aggregation Claims Agent [] Agent Aggregation

Role Trade 1d Book CounterParty Product Type Product Description

Trade Booking Date Action Pay/Rec.Quantity Pay/Rec. Settementamount Settle Cur. Diffe

Role: CounterParty
CounterParty 0PFS_SPINOFF  |CP cA Cash Dividend/08/06,2022/317215 03/02/2022 NEW 1,000,000.00, 60,000.00(USD

PFS_SPINOFF  |CP cA Receive Performance on Equity. AAPL/Pay: 2.00000 |03/02/2022 NEWY 1,000,000.00 60,000.00(UsD
Role: ProcessingOrg
ProcessingOrg 0PFS_SPINOFF PO ca Cash Dividend,06/06/2022/317215 03/02/2022 NEWY (1,000,000.00), (0,000.00)|USD

PFS_SPINOFF PO cA Receive Performance on Equity, AAPL/Pay: 2.00000 |03/02/2022 NEW (1,000,000.00) (60,000.00)|USD

0.00 0.00
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24

EXPIRY.EXPIRY

For PortfolioPositionSwap trades on Future Equity Index, when the Future Equity Index expires before the PFS
Contract, a CA event EXPIRY is generated and processed to close the PFS Position on that Future contract.

PFS Contract definition:

_4 Portfolic Swap Centract

Contract Help Reconvention

O d e X

Name | | 1d |
Contract
ProcessingOrg BNPPARIBAS
Way LISER
CounterParty
Way PROVIDER
Status Active
General Terms rEquity Leg Details rFunding Leg Details rCountry Grid rLiFecyde Actions ]
Mame Value Attributes
Market Type Al MName Value
Start Date 31/01/2020 ACTION FutureEquityIndex
End Date 03/02/2021 RERATE_SPREAD_PROPAGATED
Settlement Currency EUR - -
FX Conversion Compo
Pay Accruals At Liquidation Initial Schedule
Liquidation Method AvgPrice
Commission Pay Method Upfront Fee (bps)
Trading Gain Pay Method Effective Date
Dividend Pay Method Mone
Basic Interest O
Cash Collateral O
Underlying ProductType Future Equity Index

Note that PFS contract on Future Equity Index has a funding leg defined with 0%

PFS Trade using Future Equity Index - Expiration date 24/08/2020:

Trade Detsils Fees Cashflows Inv Attributes Resets

Payment Date Lag

Cpty | | E CounterParty OMERS

Book FNPAFRPP ~ | lz‘ Status |VERIFIED | |]IJ w |2443C| |

[ Mirror Template |NDNE o |
Contract Details
Trade Date 20/07/2020 Commission {bps) 5]

Contract [BMNPPARIBAS/OMERS/ELUR, Commission Pay Method Upfront Fee (bps)
Start Date 20/07/2020 Pay Accruals At Liquidation INITIAL_SCHEDULE
End Date 03/02/2021 Trading Gain Pay Method Effective Date

Settlement Currency EUR
FX Conversion Method Compo
Basic Interest Rate (%) o
Equity Leg Funding Leg
Sbefiniton ] [mbefiniion

Direction Receive Direction Pay
Underlying FutureEquityIndex/CAC40/24/08/2020 & Initial Notional Q

Quantity 10 Indude Cash Prepaid
Gross Price 150 Borrow Charge Rate (Fixed %) a
Initial Price 150 =
Spot (Current Level) o Leg Type Fixed
= Fixed Rate (%) [+]

Performance Schedule CUSTOM_SCHEDULE Spread (%) 1.1

Payment Date Lag 2D Bus TARGET FOLLOWING Trade Level Funding Spreads Locked
= DayCount ACT/360
Dividend Schedule NOME =

Retrocession Rate (36) 110 Frequency PA

[ Stub rule NONE
Period Rule ADJUSTED

0D Bus TARGET PRECEDING

P&L PFS position at expiration date

February 2024
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A Position Keeper Window

Tools Market Data  Help

valDate [2408/20 | 140832 | Product |M-BNPPARIEAS/OMERS EUR /6963 .. |

[] Position By Settle Date Liquidation Keys

Tradeter AL “| erengeny [ormam S rovession [poammel ] Ll e st
LR Al

Aggregation  ProductId  Lig. Config  Lig. Aggregation  Lig. Aggregation 1D Position Id  Description
BHPAFRPP | 32807|1/PFS | 0

24435 PSPosition-FutureEquityIndex/CAC40/24/08/20 20-BNPPARIBAS/OMERS/EUR 59696 | 15.00

Realized Nominal ~Currency  Average Price  Amount
7.00/ELR 150.00000] -1,050.00|

Accrual  CurrentMktPrice  Current Quote  Unr
0.00| 0.00000| 0.00000] -

<> “

>

Generation of Corporate Action at Future Equity Index expiry date 24/08/2020 using market price at expiry date:

A Corporate Action - o
Corporate Action Help Apply
3) Generate ¥ Apply _4, Create 'r&q
O Seasites [ ad| Bt B i
Product Id Product Type: Prd Description Product Currency Maturity Date
P Pppasiton AC40/24/08, RBAS ER
[ Corporate Acton 5} Generate CA ~ | o s“| ) \i] Ty | X Delete | StartDate 24/08/2020 EndDate | 24/08/2020 [UseExDate  Default Rounding Method v
CA Action Product Id Underlying.Product Type

Underlying.Security Name

‘4 Corporate Action
Corporate Action Help  “pply

|31 Generate 7 Apply [4 create A" Elect
= | E: .3 E: | | Q- Type here to filter properties
=]
Deactivated (Booking Mot Required)
Corporate Action
Underlying Product
CA Swift Code
=]

CAType CA SubType Amount

Record Date

HAcﬁon v| & customData... |)cML -

EXPIRY [EXPIRY/24/08/2020/32807
PSPosition-FutureEquityIndex/CAC40/24/08/20 20-BNPPARIBASOMERS [EUR. (69636

Announcement Date 244082020
Ex (Effective) Date 24/08/2020
Record Date 24/08/2020
Active From
Active To
SIBPRY: From 170 1PayDate 24/08/2020
I XFIRY
Subtype EXPIRY
Success Percent {Scale Back Ratio) (%) 100
Amount 175
Currency EUR
Rounding Method
To Security
Payment Date 24/08/2020
From Ratio 1
To Ratio 1
Closing Price 1]
Other Amount i}

Applying the CA event creates the following outcomes:

SlAdditonl Informaton:

Closing the PFS Position on Future Equity Index at market price and generating realized P&L on the CA trade

against counterparty.

February 2024
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2.5 MERGER.RIGHTS_CALL

The PortfolioSwapPosition CAs are based on the underlying CAs.

Generating the CA event on PortfolioSwapPosition based on underlying equity CA:

A Corporate Action - O *
Corporate Action  Help
,_'] Generate /7 Apply
= | E: D: %: ‘ Type here to filter properties ‘ ‘ o ‘ & CustomData... | XL -
[= Event Definition: CA id 44308, di ities distribution/10/04/2019/¢ 15- 2
[= Deactivated (Booking Not Reguired)
Function of the Message MNEWM: New Message
Processing Status COMP: Complete
Preparation Date/Time 05/04/2019 16:32:39
Corporate Action Intermediate securities distributionf10/04/2019/44305/44302
[= Underlying Product PSPosition-Equity. CINTAS EU-BNPPARIBAS CIB/BLUE CREST/EUR/35102 @
Exchange
Exchange TimeZone NONE
Underlying Currency EUR
AGENCY_LEND_BENCH_RATE
[= CA Swift Code RHDI: Intermediate securities distribution
Event Choice MAND: Mandatory no Option
Event Process Distribution
Renounceable
Event Restriction
|- Dates: Ex Date: 08/04/2019 Record Date: 09/04/2019
Announcement Date 08/04/2019
=] Ex (Effective) Date 08/04/2019
Is Ex-Date Inclusive O
By Trade Date O
[=) Record Date 03/04/2013
Is Record Date Indusive
Trading Start Date
Trading End Date
[~ ACCRUAL/RIGHTS_CPN: SECU From 2 To 1 Equity.CINTAS EU RIGHTS Pay Date 10/04/2019
Is Default Option
Swift Event Option SECU: Securities Option
[= Model ACCRUAL
Subtype RIGHTS_CPN
Currency EUR
Rounding Method
To Security Equity.CINTAS EU RIGHTS @
Payment Date 10/04/201%
From Ratio 2
To Ratio 1
(= Additional Information: Creation of the rights.
Comment Creation of the rights.

“To Security” - It is the application of the CA event that will create the PortfolioSwapPosition on Equity.CINTAS EU
RIGHTS. In this field, we keep the 'To product' on the underlying equity.

P&L and Inventory PFS position before applying the CA event:

|/ Position Keeper for PSPosition-Equity. CINTAS EU-BNPPARIBAS CIB/BLUE CREST/EUR/35102 at 07/04/19 23:5%:00 -
Teols Market Data Help
val Date |07/04/2019 23:59:00 Product PSPosition-Equity. CINTAS EL-BNPPA| ... Hierarchy ~ | []Position By Settle Date Liquidation Keys ~
Trade Filter |ALL | Pridng Env |defauit v Aggregation Bookhame ~ | [Jind. Feesin Position
Zero Positions | Include ~ | Tolerance
* Al
lig. Config  Book  Lig. AggregatonID  Productld  PositionId  Description Reaslized  Nominal  Currency Repoable Posion  AveragePrice  PAL Amount  Quantity Accrusl  Global Position
O/DEFAULT _[BNP PFS | 0| 44305 46502 Equity CINTAS EU CIB/BLUE CREST/EUR/35102 | 16,400.00| -5,700.00/EUR | -5,700.00 -19.00000| 124,700.00| 108,300.00]  -5,700|  0.00] 124,700.00
A/‘ BOSecurityPosition Report (10/04/18 11:23:00) - C
Report Data View Export Process  Utilities Help
EEIEEE
5 Citeria [8%] Financing
. || ProcessingOrg  Book  Productld  PRODUCT_CODEISIN  Prd Desaription Currency  Agent  Account Position Class ~ Positon Type  Date Type  07-Apr-2013  08-Apr-2018  09-Apr-2018
’; [ENPPARIEAS CIE [enp PFS | 44303 |PSPosition-Equity. CINTAS EU-BNPPARIBAS CIB/BLUE CREST/EUR/35102 [EUR [SICOVAM |PFS EUR ACC @ SICO [INTERNAL [THECRETICAL [SETTLE -5,700.00 -5,700.00 -5,700.00
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Application of the CA event:

E1 Applcable CA Load (CA) [ Add| T | B [x |‘|" | &l
CA SubType Amount Other Amount Currency Ex Date Payment Date Record Date
0[EUR o8 o4/2019 |10/04/2018 |a/o4/2019

Product Id CAType
44308 |ACCRUAL [R1GHTS_cPr | 0|

&

Trade ShortDate  Trade Setfle Date  Settie Pay/Rec  Pay/RecQty  SettlementAmount  Settle Cur.

[ Trade Generate Trade | £ Save Al [#]Internal [] Cnly Position Aggregation [] Claims [+] Agent [[] Agent Aggregation

CAPosition Type  TradeId Acton Role CounterParty CARef TradeStatus Book Product Description
| [Role: CounterParty | | | | | | |
| 46801NONE  |CounterParty [BLUECREST  [44308 |VERIFIED  |BNP PFS |Pay Performance on Equity. CINTAS EU RIGHTS/Pay: 3.50000 08/04/2013 |0gjo4/2018 [Rec | (285000 0,00[ELR.
| | [ [ | [ [ [ [ (285000 .00/

|Counterparty

which creates a P&L position & inventory on product type = PortfolioSwapPosition.CINTAS EU RIGHTS:

[£] Position Keeper for PSPosition-Equity. CINTAS EU-BNPPARIBAS CIB/BLUE CREST/EUR/35102 at 07/04/19 23:58:00

Tools Market Data  Help

val Date |08/04/2019 |[23:59:00 Product |RIBAS CIB/BLUE CREST/EUR/35102 .. | Herarchy ~ | [Orosition By Sette Date Liquidation Keys ~
Trade Fiter [ALL ~ | priangEny |defauit v Aggregation |BookName ~ [ Ind. Fees in Position
Zera Positions | Indlude v Toerance [0 |
. Al
Liq. Config  Book  Lig. AggregationID  ProductId  Positionld  Description Reslized Nominal  Currency Repoable Positon  Average Price  PAL Amount  Quantity  Accrual  Global Position  Current Mkt
O/DEFALLT _[BNP PFS | o 44503 46802|PSPosition-Equity. CINTAS EU RIGHTS-BNPPARIBAS CIB/BLUE CREST/EUR/35102 | 0.00| -2,850.00EUR | -2,850.00, -0.00000| -54,150.00 0.00  -2,850 0.00 0.00 19,
_A BOSecurityPosition Report (11/04/19 10:55:28) — [m] Py
Report Data View Export |orketDots  Process  Uhiliies  Help,
EXEIEE |
E Criteria [ Financing
ProcessingOrg  Baok  ProductId  PRODUCT_CODEISIN  Prd Description Currency  Agent  Account Position Class  Position Type  Date Type  08-Apr-2018  0S-Apr-2019  10-Apr-2019 || 0%
LR O INTERNAL THEORETICAL g
Ej
a
&

ook Herachy
r

[
Transfer_id  EventType Transfer Status  TradeId  Transfer Type  Transfer Amount  GL Account Sub Cash Account  Sub Security Account  SetbleCurrency  Value Date  Payer.Code PayerRole  Payer.Inst Payer.Ins
234501/SEC_DELIVERY |VERIFIED | 463901|SECURTTY | {(2,850.,00)|PFS ELR ACC @ SICO | | [EUR |D8/04/2019  |BMPPARIBAS CIB |ProcessingOrg [SWIFT/SICOVAM/PFS EUR ACC @ SICO [Default
>
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Generate CA event EXRI for exercising the rights on underlying equity:

_A Corporate Action
Corporate Action

[ Generate ¥ Apply | create “f* Elect

Help Apply

= | !: Q- Type here to filter properties

=]

[=) Deactivated (Booking Mot Required)
Function of the Message MEWM_COPY: New Message/ Copy
Processing Status COMP: Complete
Preparation Date/Time 10/04/2015 03:00:00

Corporate Action
inderlying Product

de EXRI: Call on intermediate securities
Event Choice VOLU: Veluntary - Instruction Required to Participate
Event Process Reorganisation
Renounceable
Event Restriction

Announcement Date 10/04/2019
Ex (Effective) Date 11/04/2019
Record Date 12/04/2019

Market Deadline

Election to Counterparty Response Deadline
Election Start Date

Election End Date

12/04/2019 15:43:12
10042019
11/022019

Is Default Option
Swift Event Option EXER: Exercise
[=] Model MERGER
Subtype RIGHTS_CALL
Success Percent (Scale Back Ratio) (3%) 100
By Open Trade
Subscription Price 15
Currency EUR

Rounding Method

To Security Equity. CINTAS EU

Payment Date 15/04/2019

From Ratio 1

To Ratio 1

Regponge Deadline Date/Time 12/04/2019 09:44: 17
=]
1s Default Option

Swift Event Option SLLE: Sell entittement
(=) Model REDEMPTION

Subtype REDEMPTION
Success Percent (Scale Back Ratio) (%) 7.5

Redemption Price 20

Currency EUR

Rounding Method
To Security
Payment Date 15/04/2019

From Ratio 1

To Ratio 1

Regponge Deadline Date/Time 12/04/2019 09:44: 17
=]

Comment Exerdising the right option

Call on intermediate securities/15/04/2019/44503/44301
PSPosition-Equity. CINTAS EU RIGHTS-BMNPPARIBAS CIB/BLUE CREST/EUR /35102

FDates: ExDate: 1/04/2019Record Dates 12/04/2019

= MERGERRIGHTS CALL:EXER From LTo 1EQUit CINTASEUPay Date 15042018

Hmoﬂv

|4 custom Data... ‘)(ML -

O

@
O

@
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Application of the CA event option EXER:

A Corporate Action - m} b3
Corporate Action  Help  Apply
[§) Generate | 7 Apply [ Create " gect
= Applicable Date | 11/04/2019 Use ExDate [ ] Use Record Date [ ] Use Payment Date
Corporate Action Selection Corporate Action Appiication Criteria
Corporate Action Call on intermediate securities15/04/2013/44503/44301 = Apply to Position
€A Model 8O Position Type ACTUAL
CA SUbType BO Position Date Type SETTLE
Swift Event Code BO Position Aggregation
CA SDFilter BO Position Balance Type
Underlying Code: AGENCY_ END_BENCH_RATE PL Position Repoed )
Underlying Product Processing Org.
Product Type
Position & OTC Fiter PFS daims
=l Apply to OTC
Process Baskets O
Apply to MarginCall Position O
) Applicable CA [ Load (C8) [ Add‘ S | »n |'I' | # -
Product 1d CAType CA SubType Amount Other Amourtt Currency Ex Date Payment Date Record Date
44506 |MERGER |RIGHTS_CALL | 15| 0[EUR. [11/04/2013 |15/04/2013 |12/04/2018
44505 [REDEMPTION |REDEMPTION | E| OJFUR |11/04/2019 |i5/04/2013 [12/04/2018
[ Trade [ GenerateTrade | & Save Al [l Internal [] Only Position Aggregation [/] Claims [«] Agent [ ] Agent Aggregation | & -
Tradeld  Action  Role CounterParty CARsf TradeStatus Book  Product Description TradeShortDate  Trade SetfieDate  SettiePayRec LongShort PayRecQty  SetbementAmount —SetfieCur,  TradePrice  WHTGross Amount
[Role: CounterParty | |
47402[NONE__[CounterParty BLUECREST  |44506 |VERIFIED  BIWP PF5 [Receive Performance on Equity, CINTAS EU RIGHTSPay: 3,50000 |10/04/2019 15/04/2013 Rec Long 2,850.00 0.00[ER 0
47403[NCNE__|CounterParty BLUECREST  |44506 |VERIFIED  |BNP PFS |Pay Performance on Equity. CINTAS EU/Receive: 3.50000 11/04/2019 11/04/2019 Rec lShort (2,850.00) 0.00[EUR 15|
|CounterParty 0.00 0.00 |
Where:
e closing the short position | had on rights
e adding the rights on the short position of underlying PFS equity CINTAS EU
e attached the CA_FEE for the settlement of the rights
Trade Back Office PortfolicSwap  Cashflows  Analytics  Pricing Env Market Data  View  Utilities Help
Trade Detals Fees Cashflows Inv Attributes Resets
El Type |CA_FEE v || REC v | Fee Date |15m2,rzn19 ‘ Billing Ccy‘ |
Start Date |15 2019 ‘ Fx Rate ‘U |
Amount | 42,750 ||EJR ~ | 102/
End Date |15, 2018
[ Manual Amount With Override 02/
Fee Calaulation Legal Entity |BLUE CREST ]
=i Kponn Date [12/0372012
Input | 0 || Calc | Description
Generate ‘ ‘ Add | | Modify ‘ | Remove | | Automatic Fees. ..
Type StartDate  End Date Currency  Amount Legal Entity ~ PayfRec  KnownDate Method Input Externalld Role Fee Def. Comment PV BilingCcy FXRate F

BLUE CREST REC

A Back Office Window for Trade 47403 / External Ref. 47403

- [u}
L BOTradetrowser + [} [x] | 3] BO Trade Browser (47403) x ‘ )
BRZZ & ‘@ - SDI Transfers Messages Postings CREs Tasks Diary
|* Transfers @8 x|
Report Data View Export Window - (@ &3 &
_ | Transferid  Transfer Type  Xfer Product Type  Transfer Amount  Xfer Other Amount  SettleCurrency  XferPay/Rec  VaueDate  MettngType TransferStatus  Delivery Type  POAgent  XferTher Agent  GL Account Cash Account  Settle Date  Xfer Description  Pany ]
E 237003/CA_FEE [portfoloswap | 2,750, 0.00ER Recewe  [isioafanisfone VERIFIED ore [sicovam _[sicovam s ELR ACC @ 51CO | 150272019 et o
i 237004/SECURTTY [PortfolicSwap | (2,850.00)] 0.00FUR [pay [11/04/2015 " |None VERIFIED [oFe SICOVAM _[SICOVAM [PFSELR ACC @ 51C0 | [itfoer208 | [pefz &
< >
Report Data View Export Window (B &5 &
Xfer_SecCode.JSIN  Book  Transferid  Transfer Type  Xfer ProcuctType  Settle Amount  Xfer Other Amount  SetteCurrency  XferPay/Rec ValueDate NettingType Transfer Status DeliveryType PO Agent  Xfer Their Agent  GL Account Cash Account  Sub Ca
> M
PartfalioSwap sICOVAM [PFS EUR ACC @5ICO
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You can use the corporate action of type MERGER/MERGER with CHAN CA Swift Code to change the ISIN code of
a Portfolio Swap position. When applied, the position is closed and a new position is opened with a new underlying
(CA.ToProduct).

2.6 REDEMPTION.REDEMPTION

The PortfolioSwapPosition CAs are based on the underlying CAs.

Generating the CA event on PortfolioSwapPosition based on underlying equity CA:

A Corporate Action - O X
Corporate Action  Help  Apply
31 Gererate ¥ apply | create #f* Elect
() Securities @Add‘-.]‘ & -
Product Id Product Type Prd Description Product Currency Maturity Date

45204 PortfolioSwapPosition |PsPosition-Equity. BRUPPFS-BNPPARIBAS CIB/BLUE CREST/EUR,35102 |FuR |

H Save

[=] Corporate Action  _E} Generate CA -

s
Start Date - End Date | 01/05/2019 [ Use Ex Date  Default Rounding Method

L;uli]_[.}‘xDE‘EbE

CA Action  Product Id Underlying.Product Type  Underlying.Security Mame CAType CASubType  Amount  Currency Ex Date PaymentDate  Record Date
I | 45206 Portf: osition |PsPosition-Equity. BRUPPFS-BNPPARIBAS CIB/BLUE CREST/EUR,/35102 |REDEMPTION |REDEMPTION | 15/EUR. |30/04/2019 |02/05/2019 |30/04/2018
A Corporate Action — O x
Corporate Action Help  Apply
|31 Generate ¥ Apply |4 Create? “* Elect
@ | EE m: =¥ | Q- Type here to filter properties | | Action ~ ‘ g Custom Data... ‘ ML -
=
Deactivated {Booking Mot Required)
Carporate Action Bankruptcy/02/05/2015/45204
Underlying Product PSPosition-Equity. BRUPPFS-BINPPARIBAS CIB/BLUE CREST/EUR/35102 @,
CA Swift Code BRUP: Bankruptcy
=]
Announcement Date 29/04/2019
= Ex (Effective) Date 30/04/2019
Is Ex-Date Inclusive O
By Trade Date O
= Record Date 30/04/2018
Is Record Date Indusive =
= REDEMPTION: SECU From 1Te 1PayDate 02005/2018
[= Is Default Option 7|
CA Option Id 45206
Option Status APPLICABLE
Option Reference 001
Swift Event Option SECU: Securities Option
[= Model REDEMPTION
Subtype REDEMPTION
Redemption Price 15
Currency EUR
Rounding Method
To Security @
Payment Date 02/05/2018
From Ratio 1
To Ratio 1
=
Comment Redemption of position + cash
February 2024 Revision 1.0 / Approved Page 23/ 41
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P&L position:

|4 Position Keeper for PSPosition-Equity BRUPPFS-BNPPARIBAS CIB/BLUE CREST/EUR/35102 at 20/04/19 23:53:00

- o X
Tools MarketData Help
Val Date |29/04/2019] 23:59:00 Product |PSPosition-Equty BRUPPFS-818PAR .. | Herarchy I:l [ Position By Settie Date: Licuidation Keys v
Trade Fiter |ALL v|  PrangEny |default v wliun [Jind. Fees inPosition
soepese ——
* Al
liq.Config Book  Liq. AggregationID  ProductId  PositonId  Desription Realized Nominal  Curency Repoable Foston  Average Price  PAL Amount  Quantity Acoual  Global Position  Current Mkt Price
ODEFALLT _[BNPPFS | 0| 45204/ 47502|PSPosition-Equity. BRUPPFS. 18/BLUE CREST/EUR /35102 | 0.00| 50,000.00/EUR | 50,000.00) 10.00000| -500,000.00| -500,000.00| 50,000  0.00|  -500,000.00 0.00001
Application of the CA event:
= Applicable CA Load (cA) L ma‘ T | B Ix "I’
Product Id CAType CA SubType Amount Other Amount Currency Ex Date Payment Date Record Date
45205 REDEMPTION |REDEMPTION 15| 0UR [30/04/2013 |0zfos/2019 |30/04/2019
= Trade Generate Trade 5- Save All [/ internal [ ] Only Position Aggregation [»] Claims [-/] Agent [ ] Agent Aggregation
Tradeld Action  Role CountsrParty  CARef TradeStatus Book  Product Description Trade ShortDate  TradeSetleDate  SettiePay/Rec  LlongShort Pay/RecQty  SettiementAmount  Settle Cur,  Trade Price  WHTGross Amo
| s Countrparty | L | | | | | | | | |
47903[NOME _|CounterParty [BLUE CREST ~ |45206 |[VERIFIED  |BNP PFS |Pay Performance on Equity. BRUPPFS /Receive: EUR 3.50000 |30/04/2019 |30/04/2019 [Rec [short | (s0,000.00)] 0.00/ELR | 10
[ |Counterparty [ | [ [ [ | | | | (s0,000.00)] 0.00] [ |
Trade Detsils Fees Cashflows Inv Atributes Resets ~
Cpty | ] | D CounterParty BLUE CREST
Book BINP PFS vl status |verrED || « |47903 |
[ mirror Template |NDhE ~ |
Contract Details
Trade Date 30/04/2019 Commission (bps) a0
Contract BMPPARIBAS CIB/BLUE CREST/EUR/35102 &) Commission Pay Method Upfront
Start Date 30/04/2019 Pay Accruals At Liquida, .. INITIAL_SCHEDULE
End Date 07102019 Trading Gain Pay Methed Perf Schedule
Settlement Currency ELR.
FX Conversion Method ~ Compo
Basic Interest Rate (%) 0
Equity Leg Funding Leg
= Befimition | =
Direction Pay Direction Receive
Underlying BRUPPFS @ Initial Notional 500,000
Quantity 50,000 Incude Cash Prepaid
Gross Price 10 Borrow Charge Rate (... 1
Initial Price 0 =
Spot (Current Level) a Leg Type Fixed
=] Fixed Rate (%) 3.5
Performance Schedule CUSTOM_SCHEDULE Spread {3&) 0.35
Payment Date Lag 2D Bus EUR FOLLOWING Trade Level Funding Sp...
= DayCount ACT/360
Dividend Schedule UPON_RECETFT | =
Retrocession Rate (%) 110 Frequency MTH
[ Stub rule NONE
Period Rule ADJUSTED
Payment Date Lag 0D Bus EUR PRECEDING
v
Closing PFS position following the Bankruptcy event against payment materialized by CA_FEE.
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Trade Detsils Fees Cashfiows Inv Attributes Resets

Type |CA_FEE ~ ||REC w Fee Date |02/05/2019 Billing Ccy
Start Date |02/05/2019 Fx Rate 0
Amount 750,000 [ELR  ~ eI} 02/05/ xha
End Date |02/05/2019
[] Manual Amount With Override 21051
Fee Calculation Legal Entity | BLUE CREST
Method |NONE | [ Known Date |01/05/2019
Input 0 Calc Description
Role |CounterParty w
Generate Add Modify Remave Automatic Fees...
Type Date StartDate  End Date Currency  Amount Legal Entity  Pay/Rec KnownDate Method Input ExternalIld  Role Fee Def. Comment PV

CA_FEE 02/05/2019 02/05/2019 02/05/2019 750,000.00 BLUE CREST  REC 01/05/2019 50,000 0 CounterParty (CA_FEE for CA

ESciienegie

Report Data View Expot Window - 8 0 4

Xfer_SecCode ISIN  Book  Transferid Transfer Type  XferProductType  Settle Amount  Xfer Other Amount  SetfleCurrency XferPayRec ValueDate MNettngType TransferStatus DefiveryType PO Agent  Xfer Ther Agent  GL Account

BNP PFS 235504 SECURITY o [E) 0.00 ELR %, 30/04/2019  None VERIFIED > SICE PFS EUR ACC @ SICO
BNP PFS 239505|CA_FEE Portfolio: 750,000.00] 0.00[ELR RECEIVE 02/05/2015  |None VERTFIED DFP SICOVAM  [SICOVAM PFS EUR ACC @ SICO

L% Filter

2.7 REDEMPTION.TERMINATION

The PortfolioSwapPosition CAs are based on the Portfolio Swap Contract.

You can terminate a PFS Contract before its maturity date. This Termination information is set in the PFS contract
lifecycle actions.

This triggers at termination date a CA event REDEMPTION.TERMINATION to close the PFS position at market price
/ average price (depending on "At Average Price?" checkbox on the contract) at termination date.

PES Contract

Mame BMPPARIBAS/OMERS/EUR /66696 Id 65696
Contract
ProcessingCrg EMPPARIBAS
Way USER
CounterParty COMERS
Way PROVIDER
Status Active
General Terms rEqL.IitY Leg Details rFunding Leg Details rCountry Grid rLiFecyde Actions ]
Name Value Attributes 5| [ q><h
Market Type Al Narme Value
EZ’BD:? im;‘ﬁi ACTION TERMINATION
o a o EU]*;O ! OMER CODE
etiiement Lurrency RERATE_SPREAD_PROPAGATED  YES
FX Conversion Flexo
Pay Accruals At Liguidation Initial Schedule
Liquidation Method AvgPrice
Commission Pay Method Upfront Fee (bps)
Trading Gain Pay Method Effective Date
Dividend Pay Method
Basic Interest O
Cash Collateral O FX Resste R
Underlying ProductType All
Currency Reset
Reconventions usD [TTM_EUR,USD
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General Term:

Equity Leg Details r Funding Leg Details rCnurﬂIy Grid rLifECydE Actions ]

MName

= Freguency

[ Stub rule
Period Rule

= Performance Schedule

Roll On day

Fixing Date Lag
Payment Date Lag

Value
CUSTOM_SCHEDIILE
MTH

NOME
NOMNE
ADIJUSTED
0D Bus FOLLOWIMG

0D Bus TARGET FOLLOWING

Start date End date Payment date Fixing date
31/01/2020 |o2/03/2020 |02/03/2020 |02/03/2020
02/03/2020 |31/03/2020 |z1/03/2020 |z1/03/2020

General Terms rEquity Leg Demil/s/v Funding Leg Details rCounh'y Grid rLiFecyde Actions
MName Value
Leg Type Fixed
Fixed Rate (%) 2
DayCount ACT/360
=l Freguency MTH
Roll On day MNOME
Payment At BEG.
H Stub rule MOME
Period Rule ADIUSTED
Payment Date Lag 0D Bus TARGET PRECEDING
First Accrual O
Indude Cash Prepaid O
Borrow Charge O
Allow Trade Specific Funding Spreads O
Generate Schedule

Start date End date Payment date Fixing date

[ 31/01/2020 28/02/2020 31/01/2020

[ 28/02/2020 31/03/2020 28/02/2020

General Terms rEquity Leg Details rFunding Leg Details rCountry Gri/cl/ Lifecycle Actions

Hame

=l RollOver

Contract

[=] Termination
Termination Date 16/03/2020
At Average Price?

Select Contract

Value

At Average Price?
Rollover Date

Select Contract

February 2024
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Generation of the CA event at redemption date:

‘4 Corporate Action
Corporate Action  Help  Zpply
31 Generate 7 apply [l create * Elect

[ Securities Q.Add‘- . _‘,‘

Product Id Product Type Prd Description
30312[PortfolisswapPosition |psPosition-Equity. AMAZON US-BNPPARIBAS/OMERS/ELUR /56696

Product Currency
luso

[=) Corporate Action Generate CA ~ | [l save | [ . & ‘ > Delete‘ Start Date End Date | 16/03/2020 [#]Use ExDate  Default Rounding Method ~
CA Action Product Id Underlying.Product Type Underlying. Security Name CAType CA SubType Amount Currency
A Corporate Action —
Corporate Action  Help  Apply
3 Generate ¥ Apply |4 Create % Elect
= | Eg .: !: a- Type here to filter properties ‘ ‘ Action - @ Custom
=
Deactivated (Booking Mot Required)
Corporate Action REDEMPTION, TERMINATION,16/03/2020/30312
Underlying Product PSPosition-Equity, AMAZOMN US-BNFPARIBAS /OMERS EUR /666596
CA Swift Code
- Dates: ExDate: 16/03/2020 Record Date: 16/03/2020
Announcement Date 16/03/2020
Ex (Effective) Date 16/03/2020
Record Date 16/03/2020
Active From
Active To
- REDEMPTION/TERMINATION: From 1To 1PayDate 16/03/2020
e . EDEMPTION
Subtype TERMIMATION
Success Percent (Scale Back Ratio) (%) 100
Amount 2,501.01
Currency EUR
Rounding Method
To Security
Payment Date 16032020
From Ratio 1
To Ratio 1
Other Amount 1
= Additional Information:
Comment

Where the CA product is created using the closing price = market price ("At Average Price?" checkbox not checked

the contract).
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P&L Position before applying the CA event:

|£) Position Keeper for PSPasition-Equity. AMAZON US-BNPPARIBAS/OMERS/EUR/G6696 at 15/03/20 23:5%:00

Tools Market Data  Help

Vel Date [15/03/2020 | 13:53:00 | Prociuct |PSPasiton-Equity. AMAZON US-81EP .. | Hierarchy | [ Position By Settle Date Liquidation Keys v

Trade Fiter ALL | rigngEny | default v Aggregation | Bockitame «|  [Jind. FeesinPosition

Zero Fositons | Include v| roerance [0

Al

Aggregation  Productld  Lig. Config  Liq. Aggregation  Liq. Aggregation 1D PositionId  Description Realized  Nominal Currency  AveragePrice  Amount Acoual  CurrentMktPrice  CurentQuote  Unrealized  PaL
BNPAFRFP | 30312|1/pFS | | 0 21443 |P5Position-Equity. AMAZON US-BNPPARTBAS JOMERSELR /56656 | ~20,000.00| 3,750.00|USD 2,456.00000| -5,210,000.00] 0.00] 2,442,23000] 0.00000 -51,450.00) 71,4 =
< 2>

Generation of the CA gives the following CA outcome: Closing the PFS Position on termination date at market price
("At Average Price?" not checked on the contract) and generating realized on the CA trade against counterparty.

© Applicable CA [ Load (CA) u{.w| R & -
Product Id CAType CASubType Amount Other Amount Currency ExDate Payment Date Payment Fx Rate Record Date 3
30315[REDEMPTION [TERMINATION | 2,501.01] 1ER |16/03/2020 |16/03/2020 118/03/2020
O Trade [} Generate Trade | & Save Al [Anternal [] Only Positon Aggregation [v] Claims [] Agent [ ] Agent Aggregation = -
Tradeld  Action  Role Counterfarty  Book Froduct Type  Froduct Description CAReference  Fosogld  Liq Attribute Name TradeStatus  TradeShortDate  Trade SetteDate  LongShort FPayfRe.. SetfeCur.  TradePrice
Role: CounterParty
21451NONE  |CounterParty IOMERS BNPAFRPP |PortfolioSwap  [Pay Performance on Equity. AMAZON US/Receive: 2.00...[30315 'VERIFIED 16/03/2020 16/03/2020 Short (3,750.00). EUR 2,501.01]
INGNE OMERS BNPAFRFP_[PortfolioSwap _|Fay Performance on Equity, AMAZON US Recsive: 2.00... (3,750.00)|[EUR
Role: ProcessingOrg
21952]NONE__ProcessingOrg [ENPPARIEAS  BNPAFRPP [Portfolioswap [Py Performance an Equity. AMAZON US/Receive: 2.00...[30315 3001 TradeFunctionalCcy,OMERS LS [VERIFIED __|16/03/2020 16/03/2020 Short 3,750.00L ELR 2,50L01
21953|NONE__ProcessingOrg BNPPARIEAS  BNPAFRPP [PortfoliaSwap _[Pay Performance an Equity. AMAZON US/Receive: 2.00... 30315 3002 [TradeFunctionalCcy VERIFIED 16/03/2020 short 3,750.00L ELR 2,50L01
INONE BNPPARIEAS _|BNPAFRPP_[PortfoliaSwap _[Pay Performance on Equity. AMAZON US/Receive: 2.00... 7,500.00] ELR
3,750.00;
Where the P&L is expressed in the transfer TRADING_GAIN:
A Back Office Window for Trade 21451 - O X
|_.ﬂ BO Trade Browser = Lﬂ w |£‘é>ﬂwtralleﬂmﬂser(21451) X @
J m® E‘ fﬁ @ ﬁd ‘@ ~ SDI Transfers Messages Postings CREs Tasks Diary
‘ Transfers g X
Report Data View Export Window - [ [ &
_ || Transferid  Transfer Type  Xfer Product Type  Transfer Amount ~ Xfer Other Amount ~ SettleCurrency  XferPay/Rec  ValueDate NettngType  Transfer Status  Delivery Type PO Agent  Xfer Their Agent  GL Account Cash Account  SettleDate  Xfer Description  Payer, ej
g
= 25787/ TRADING_GAIN |Portfoliowap | 152,086, 15] 0.00ER RECEIVE |16/03/2020 one |vERIFIED pFe [Bpss [cmBANKEU  [cAsHACC @BPSS | [16/03/2020 | pefaut o
i 25788SECLRITY  [PartfolioSwap | (3,750.00)] 0.00UsD PAY 16/103/2020 Hane |VERIFIED Dpre apss |CITIBANKEU [SECURTTY ACC @BPSS | [16/03/2020 | pefauit] &
@

Report Data View Export Window - H G} &

Transfer_id  Transfer Type  Xfer Product Type  Transfer Amount  Xfer Other Amount ~ SettleCurrency  XferPayfRec  ValueDate NettngType  Transfer Status  Delivery Type PO Agent  Xfer Ther Agent  GL Account Cash Account  SettleDate  Xfer Description  Payer,)
25787 TRADING_GAIN PortfolioSwap 152,056. 15) 0.00 EUR RECEIVE 16/03/2020 MNone VERIFIED DFP BPSS CITI BANK ELI CASH ACC @BPSS 16/03/2020

Filter

sewa D

25788|SECURITY PortfolicSwap (3,750.00), 0.00UsD PAY 16/03/2020 |None VERIFIED DFP BPSS ICITI BANK EU SECURITY ACC @BPSS 16/03/2020 Default

where trading gain is calculated is follows: (2456 - 2501.01) *3,750 at xfer value date = 20,000 * 0.90087331

P&L after applying the termination CA event:

|£] Position Keeper for PSPosition-Equity. AMAZON US-BNPPARIBAS/OMERS/EUR/66696 at 15/03/20 23:59:00

Tools  Market Data  Help

Val Date |1s/nsizozn ||ns:59:nn | Product |P5Pnsihnn{qu\ty.AMAZDN uS-ENPPlEl Hierarchy [ Position By Settie Date Liquidation Keys -
Trade Filter |N.L - ‘ Pricing Env |0H-1cw. - | Aggregation [ Ind. Fees in Pasition

* All

Aversge Price Amount  Acoual  CurrentMktPrice  Current Quote  Unrealized  P&L

Aggregation  ProductId  Liq. Config  Liq. Agaregation  Liq. Aggregation D PositonId  Description Redized  Nominal  Currency
BNPAFRPP 30312 1/PFS 21445 PSPosition-Equity. AMAZON US-BNPPARIBAS/OMERS /EUR /66656 | 148,787.50) 0.00 USD 0.00000 0.00  0.00 0.00000 0.00000 0.00 148,787
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2.8 SPINOFF.SPINOFF

The PortfolioSwapPosition CAs are based on the underlying CAs.

Generating the CA event TEND (tender offer) on PortfolioSwapPosition based on underlying equity CA:

A Corporate Action - [m] >
Corporate Action  Help  Zpply
51 Generate ¥ Apply [ Create Y Elect
£ Securiies [l Add | nE &l -
Product Id Product Type Prd Description Product Currency Maturity Date
43106 PortfolioSwapPosition |PsPosition-Equity.PFS-00 1-BNPPARIBAS CIB/BLUE CREST/ELR/34702 |ELR |
[l Corporate Action Generate CA - | [o Save | Lot @ T ‘ X Delete StartDabE‘ZZ’U]JZUlQ | End Date | 22/01/2019 | [“lUse ExDate  Default Rounding Method ~ | []indude Swift Information
CA Action Product Id Underlying.Product Type Name CAType CA SubType Amount Currency Ex Date Record Date

Save the CA product and double click on it to open the CA product information and details:

A Corporate Action — O %
Corporate Action  Help

3] Generate 7 Apply | [} Creste] 9 Hect

= | 55 =5 B || Q- Typehere to fiter properties || Action + | [& customData... | x -

=]

Deactivated (Booking Mot Required)
Corporate Action

Underlying Product

CA Swift Code

Market Deadline
Election to Counterparty Response Deadline
Shareholder Meeting Date

Spin OFf/25/01/2013/43106/34208
PSPosition-Equity. PFS-00 1-BNPPARIBAS CIB/BLUE CREST/EUR/34702
SOFF: Spin Off

=]

Announcement Date 22f01/2019
Ex (Effective) Date 22/01/2019
Record Date 22/01/2015

= SPINOFF:SECU From 10To 1Equity PFS Spun-offPay Date 25/01/2018

Payment Date

Iz Default Option v
Swift Event Option SECU: Securities Option
Model SPINCFF
Cash Rate 0
Currency EUR
Rounding Method
To Security Equity.PFS Spun-off &
Payment Date 25/01/2019
From Ratio 10
To Ratio 1
Adjustment Cost 0.45
Response Deadline Date/Time
Apply the CA product to generate the CA trades on current PFS position:
=1 Applicable CA Load (cA) [ Add ‘ T | % Ux "f’ ‘ #
Product Id CAType CA SubType Amount Other Amount. Currency Ex Date Payment Date Record Date

[l Trade [} Generate Trade | & Save All [#]Internal [] Cnly Position Aggregation [ Claims [-] Agent [] Agent Aggregation
CAPosionType  Cutcome  Tradeld  Acton  Role CARef CAAgentAccld  PosAggld  LigConfigMame  TradeStatus  Book  Product TradeDate  SettleDate  LongShort  Pay/Rec
| | [Role: CounterParty | | | | | |
short Market Claims | | 46601NONE _|CounterParty | [pEFALLT |vERTFIED |BriP PFS _|Pay Performance on Equity PFS-001/Recsive: 3.50000 |21jo1f2018 |2s/01/2018  [short |Rec (10,000.00)|
26602|NONE fo 1P: [z 10,

DEFAULT

VERIFIED BNP P Long
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Where:

e The first and second trades close the PFS position on underlying equity and reopen one at new price
updating the P&L average price

e The third CA trade creates the PFS position on the 'to product' equity

P&L on PortfolioSwapPosition

| £ Position Keeper for PSPosition-Equity.PF5-001-BNPPARIBAS CIB/BLUE

Tools Market Data Help

on underlying equity at XD-1 EOD & PD:

CREST/EUR/34702 at 21/01/19 23:59:00

valDatz | 20/01/2019 23:59:00 Product PSPosition-Equity. PFS-001-BNPPARI | . Hierarchy ~ [[] Position By Settle Date Liquidation Keys o
Trade Filter |ALL v | Pricing Env | default v Aggregation | BookName +|  [ind. Feesin Position
Zero Positions | Indude w|  Tolerance
® a4
Lig. Config Book  Li. AggregationID  Productld  PositonId  Desciption Resized  Mominal  Currency  Repoable Position  AveragePrice  PAL Amount Quantity Accrual  GlobalPositon  Current Mkt Price
O/DEFAULT  [BNP PFS | o 43108] 45403|PSPosition-Equity. PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR/34702 | 0.00| 10,000.00/EUR | 10,000.00 10.00000| -100,000.00| -100,000.00 10,000/  0.00|  -100,000.00| 0.000C
|:£] Position Keeper for PSPasition-Equity.PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR/34702 at 21/01/19 23:59:00 - |

Tools Market Data Help

val Date | 25/01/2019 23:59:00 Product |PSPasition-Equity.PFS-001-BNPPARI | . Hierarchy ~ DPﬂslthBv Settle Date Liquidation Keys ~
Trade Filter | ALL ~ | Pricng Env | default ~ Aggregation |BookName ~ | [Jind. FeesinPosition
Zero Positions | Indude ~ Tolerance
e Ed
lig. Config  Book  Lig, AggregationID  Productld  Posionld  Description Reslized Nomnal  Curency Repoable Posion  AveragePrice  P&L Amount  Quantity Accual  Global Position  Current Mkt Price
O/DEFAULT _[BNP PFS | o 43106| 45403 |PSPosition-Equity.PFS-00 1-BNPPARIEAS CIB/BLUE CREST/EUR/34702 | 22,500.00] 10,000.00/EUR | 10,000.00 7.75000( -55,000.00| -77,500.00] 10,000 0,00 -55,000.00 0.00000

<> 8

The quantity does not change, only the average price

P&L on PortfolioSwapPosition

on 'To product' equity at PD:

[£] Position Keeper for PSPosition-Equity.PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR/34702 at 21/01/19 23:58:00 - o x
Tools Market Data  Help
val Date [24/01/2019 23:59:00 Product |RIBAS CIB/BLUE CREST/ELR /34702 Hierarchy ~|  [QPesition By sette Date Liquidation Keys ~
Trade Filter |ALL ~|  PriangEnv |default - Aggregation |Boskname ~|  [Omd. Feesin Position
Zero Positions | Indude ~|  Tolerance
* =4
Liq. Config  Book  Liq. AggregationID  Productld  PositionId  Description Realized  Nominal  Currenc v Repoable Positon  Average Price  PSL Amount  Quantity Accrusl  Global Positon  Current Mkt Price
O/DEFAULT _[BNP PFS | of 44401 46504]PSPosition-Equity PFS Spun-off-BNPPARIBAS CIB/BLUE CREST/EUR/34702 | 0.00] 1,000.00/EUR | 1,000.00| 45.00000| -45,000.00| -45,000.00| 1,000| 0.00] -45,000.00| 0.000¢
T 1
A BOSecurityPosition Report (08/04/19 1517:27) - =] *
Report Data View Export Process Utilities  Help
EEIE ]
[ Crteria | [ Financng
Processin gorg Book Productid  Prd Deseription currenc v Agent Account Position Class Position Type  Date Type 21:3an-2019 22002019 230m-2019 24-30m-2019 2502019 26-38n-2019
BrPPARIEAS CTB__[BINP PFS 4440 1| [PSPosition Equity.PES Spun-off-BNPPARTBAS CIB/BLUE CREST/EUR/34702 _|EUR SICOVAM _|PFS EUR ACC @ SICO_[INTERMAL EORETICAL _|SETTLE 0.00 .00 0.00 0.00 1,000.00 1,000.00
BNPPARIBAS CIB |6 PFS 43106 [PSPosition Equity,PFS -001-BNPPARIBAS CIB/BLUE CREST/EUR /34702 [EuR [SICOVAM _|PFS EUR ACC @ SICO _[INTERNAL EORETICAL _|SETTLE 10,000.00 10,000,00 10,000.00 10,000.00 10,000.00

2.9 TRANSFORMATION.FUNDING

For portfolio swap contracts with Date Calculation Method = Independent, there is no need to run the FUNDING CA
if the end date of performance and funding cashflows are on the same date. In this case, the PRICE_CHANGE CA

generates the funding transfe

rs.

Otherwise the FUNDING CA needs to be run on each funding cashflow end date.

You can generate the PortfolioSwapPosition corporate actions based on the funding leg using the Generate tab in

the Corporate Action window.
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A Corporate Action — O x

Corporate Action Help Apply

31 Generate 7 Apply (4 Create " Elect

= Securities Ll Add| B E ‘ & -
Product Id Product Type Prd Description Product Currency Maturity Date
36800|PortfolieSwapPosition |PSPasition-Equity. AMZMN-PO/ CP/USD/84795 |usp |o6/30/2025
»
=] Corporate Action  [E} Generate cA - [l save I I T | X Delete| Start Date |[[EJERIPIPE| = End Date 08/31/2023 Use Ex Date
CA Action  Product Id  Underlying.Product Type  Underlying.Security Name CA Type CA SubType Amount Currency Ex Date
NONE | 37303|PortfolioSwapPosition |PSPosition-Equity. AMZN-PO/CP/USD/84795 |TRANSFORMATION |FUNDING | 0.0125)USD |o8/31/2023 |

Then apply the corporate action from the Apply panel.

) Generate &7 Apply [ Create 9 Elect
[=I Applicable Date | 08/01/2023 Use Ex Date [_| Use Record Date || Use Payment Date
Corporate Action Selection Corporate Action Application Criteria
Corporate Action TRANSFORMATION/FUNDING/08/31,/2023/36800 |i|
CA Model Processing Org.
CA SubType Product Type
Swift Event Code Position Filter ALL
CA SDFilter Apply to OTC L
Underlying Code: CUSIP Apply to MarginCall Position L
Underlying Product
=l Applicable A [ Load (CA) L4 Add ‘ oY ‘ B [x ‘ ' ‘ # -
Product Id CA Type CA SubType Amount Other Amount Currency Ex Date Payment Date Record Date
37303 TRANSFORMATION |FunDmNG | 0.0125| olusp |08/31/2023 |08/31/2023 |06/28/2023
= Trade  [E} Generate Trade | £ Save All Internal [_] Only Position Aggregation Claims Agent [_| Agent Aggregation ‘ & -
Role Trade Id Book CounterParty Product Type Product Description Trade Booking Date ~ Action  Pay/Rec.Quantity
Role: CounterParty
CounterParty 24454|Global |CP PortfolioSwapPosition |PSPosition-Equity. AMZN-PO/CP/USD/84795 08/31/2023 NONE (200.00)
CounterParty 24455|Global |CP PortfolioSwapPosition |PSPosition-Equity. AMZN-PO/CP/USD/84795 08/31/2023 NOMNE 200.00
|/|CounterParty 24456|Global |CP PortfolioSwapPosition |PSPosition-Equity. AMZN-PO/CP/USD/84795 08/31/2023 NONE (200.00)
|/|CounterParty 24457|Global |CP PortfolioSwapPosition |PSPosition-Equity. AMZN-PO/CP/USD/84795 08/31/2023 NONE 200.00
1l Global |CP PortfolioSwapPosition |Receive Performance on Equity. AMZN/Pay: USD/LIBOR/3M + 8.00bp |08/31/2023 NONE 0.00
!” 0.00
It creates a trade to close out the position and a new trade to open the position with the initial price.
On the closed out trade, the liquidation engine generates transfers for the funding amounts:
FUNDING_CHARGE_REALIZED, SERVICE_CHARGE_REALIZED, BORROW_CHARGE_REALIZED.
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2.10

TRANSFORMATION.PRICE_CHANGE

The PRICE_CHANGE CA needs to be generated on each performance cashflow end date.

You can generate the PortfolioSwapPosition corporate actions based on the performance schedule using the

Generate tab in the Corporate Action window.

Sample trade:

£ PSPosition-Equitylndex.SPX-PO/CP/USD/44696 -PO is Default Processing Organisation (17430) - Version : 0 Mod User :(calypso_user) [17230602/Calypso_V17Fidelity] -

Trade Back Office PortfolioSwapPosition Cashflows Analytics Pricing Env  Market Data View Utilities Help

Trade Details Fees Cashflows Inv Attributes

cptyice _iv| | CounterParty Delete during implementation
Book PFS_AVGPRICE vl staws VERIFIED D |73
[ mirror Template NONE ~
Contract Details
#l Trade Date Commission (bps) 1
Contract Commission Pay Method Upfront Fee (bps)
4 Start Date Pay Accruals At Liquidation EFFECTIVE_DATE
& End Date 04/11/2025 Trading Gain Pay Method Effective Date
Settlement Currency usD
FX Comversion Method Compo
Basic Interest Rate (%) 0
Equity Leg Funding Leg
Slpefinition T Epenition
Direction Receive Direction Pay
# Underlying SPX @, Initial Notional 1,743,526
Quantity 200 Include Cash Prepaid
=+ Gross Price 8,717.63 Borrow Charge Rate (Fixed %) 0
 Initial Price 8,717.63 =]
@ Spot (Current Level) 0 Leg Type Float
= Performance | spread (%) 1.15

o Performance Schedule CUSTOM_SCHEDULE Trade Level Funding Spreads Locked
Payment Date Lag 0D Bus NYC FOLLOWING [= Rate Index
Cbividend Index Factor

USD/@SOFRRAT/1D/Reuters
1

=+ Dividend Schedule NONE Spread (%) 1.15
Retrocession Rate (%) 100 Trade Level Funding Spreads Locked

PRICE_CHANGE corporate action:
A Corporate Actio

Corporate Action Help Apply
" F hpply |4 Create Y Elect

I Securities L} Add| ¢ Ux] T

Product Id Product Type Prd Description Product Currency

21800|PortfolioSwapPosition |PSPosition-EquityIndex. SPX-PO/CP/USD/44696 |usp Right-click

[=| Corporate Action  [Ey Generate CA ~

= Sm‘ O ® X Deleie| Start nate[lomg.rzozz End Date 10/13/2023 []use ExDate  Default Rounding Method

~ | [[]include Swift Information

Action Product Id Underlying.Product Type
[ 21801 PortfolioS jon

Underlying.Security Name

CA SubType

PRIC

Amount Currency Ex Date

0UsD 10/11/2023
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Then apply the corporate action from the Apply panel.

It creates a trade to close out the position and a new trade to open the position with the closing price.

On the closed out trade, the liquidation engine generates a transfer of type PERFORMANCE that represents the
realized P&L:

Quantity * (Closing Price — Initial Price)

When the funding cashflows and the performance cashflows end on the same date, it also generates transfers for
the funding amounts: FUNDING_CHARGE_REALIZED, SERVICE_CHARGE_REALIZED, BORROW_CHARGE_REALIZED.

A PsSPosition-Equitylndex.SPX-PO/CP/USD/44696 -PO is Default Processing Organisation (17434) - Version : 0 Mod User :(calypso_user) [17230602/Calypso_V17Fidelity]

Trade Back Office PortfolioSwapPosition Cashflows Analytics Pricing Env  Market Data  View Utilities Help

Trade Details Fees Cashflows Inv Attributes

CounterParty Delete during implementation
Book PFS_AVGPRICE i Status VERIFIED D 117434
[ mirror Template  NOME ~
Contract Details
[+ Trade Date 10/10/2023 Commission (bps) 0
Contract PO/CP/USD /44896 @ Commission Pay Method Upfront Fee (bps)
Start Date 10/11/2023 Pay Accruals At Liquidation EFFECTIVE_DATE
End Date 04/11/2025 Trading Gain Pay Method Effective Date
Settlement Currency uUsD
FX Conversion Method Compo
Basic Interest Rate (%) 0
Equity Leg Funding Leg
—| Definition —| Definition
Direction Fay Direction Receive
Underlying SPX a Tnitial Notional 0
Quantity 200 Include Cash Prepaid
Gross Price 0 Borrow Charge Rate (Fixed %) 0
Initial Price 0 = Funding Rate
Spot (Current Level) 0 Leg Type Float
—| Performance Spread (%) 1.15
Performance Schedule CUSTOM_SCHEDULE Trade Level Funding Spreads Locked
Payment Date Lag 0D Bus NYC FOLLOWING I=I Rate Index USD/@SO0FRRAT/1D/Reuters
~ Dividend Index Factor 1
Dividend Schedule NONE Spread (%) 1.15
Retrocession Rate (%) 100 Trade Level Funding Spreads Locked

A Back Office Window for Trade 17434
)

80 Trade Browser = L (x| | 7 BO Trade Browser (17434)

“rade Id ID v |117434 L BRK S @A@ ~ SDI Transfers Messages Fostings CREs Tasks Diary

Transfers

Report Data View Export Window - & 3 &

. | Transfer_id  Transfer Type IsDDA  Xfer Pay/Rec Payer.Role  Receiver.Role IsClient PO Agent Xfer Their Agent  Payer.SDIID  Receiver.SDIID  GL Account Transfer Amount  Xfer Product Type ~ Xfer Other Amount  SettleCurrency ~ Value D
bt 15782|PERFORMANCE | L] lpay |ProcessingOrg |CounterParty | | | [NOSTRO AGENT |AGENT | 14434| 14437|PO@NOSTRO_AGENT_USD | (1,743,526.00)|PortfalioSwapPosition | 0.00|usD |10/11/20
1 15783|FUNDING_CHARGE_REALIZED | | | |PAY |ProcessingOrg |CounterParty | | | |NOSTRO AGENT |AGENT | 14434 14437|PO@NOSTRO_AGENT_USD | (34,434.64) PortfolioSwapPosition | 0.00jusD [1o/11/20

<

Settlements

Report Data View Export Window - @ 3 &

. | Transfer_id  Transfer Type IsDDA  Xfer Pay/Rec PayerRole  ReceiverRole IsClient PO Agent Xfer Their Agent  Payer.SDIID  Receiver.SDIID  GL Account Transfer Amount  Xfer Product Type  Xfer Other Amount ~ SettleCurrency  Value D
z 15782|PERFORMANCE | L] |ray |ProcessingOrg |CounterParty | | | [NOSTRO AGENT [AGENT | 14434 14437|PO@NOSTRO_AGENT_USD | (1,743,526.00)|FortfolioSwapPosition | 0.00/USD [10/11/2¢
B 15783FUNDING_CHARGE REALIZED | | | [PAY |ProcessingOrg |CounterParty | | | |NOSTRO AGENT |AGENT [ 14434 14437|PO@NOSTRO_AGENT_USD | (34,434.64)|or [ 0.00/USD [10/1172(
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2.1 TRANSFORMATION.ROLLOVER

The PortfolioSwapPosition CAs are based on the Portfolio Swap Contract.

You can define a rollover date in the PFS contract to roll-over at the defined date the PFS Position from contract A
to contract B. This rollover information is set in the PFS contract lifecycle actions.

This triggers at roll-over date a CA event TRANSFORMATION.ROLLOVER to close the PFS position held in contract
A and reopened same position in contract B.

You cannot roll-over a contract into another that has not yet started at rollover date.
Once the rollover is completed, scheduled task EOD_PORTFOLIO_SWAP_XFER_UPDATE needs to be run to:

e Update the status of the PFS contract
¢ Change the value date of the existing PFS transfers generated on contract A to roll-over date.

e Maturity Extended = true or false. If true, change the value date of the transfers of PFS contract whose
maturity date has been extended.

Task Description
Task Type: EOD_PORTFOLIO_SWAP_XFER_UPDATE

External Reference:
Comments:
Description:
Execution Parameters
Attempts: |1 Retry After: |0 minutes  Expected
WM Settings: -Xms31l2m -Xmx1024m

Log Settings:

Task Motification Options
[ ]send Emails [ ] Publish Business Events  To User:

Common Attributes

(= Task Attributes
Contract Name BNPPARIBAS/OMERS/EUR,/65100
Transfer Type
Current Contract Status Active
Mew Contract Status RolledOver

Maturity Extended
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PFS Contract A definition:

Mame |BNPPAR.IBAS,|’OMERS,|’EUR,|’65100 | d | 65100
Contract
ProcessingOrg BENPPARIBAS
Way USER
CounterParty OMERS
Way PROVIDER.
Status RolledOver
General Terms rEquity Leg Details rFunding Leg Details rCountry Grid rLifecyde Actions
Name Value Attributes =S
Market Type Al Name Value
EZ'ED::E Emfﬁi OMER CODE ROLLOVER
a /04 RERATE_SPREAD_PROPAGATED YES
Settlement Currency EUR
FX Conversion Compo
Pay Accruals At Liquidation Initial Schedule
Liquidation Method AvgPrice
Commission Pay Method Upfront Fee {bps)
Trading Gain Pay Method Effective Date
Dividend Pay Method At Maturity
Basic Interest O
Cash Collateral O FX Resets M xX
Underlying ProductType All Currency Reset

General Terms rEquit)r Leg Details rFunding Leg Details r Country Gri/cl/r Lifecycle Actions ]

Narme Value

= Termination
Termination Date
At Average Price?

= Rollover |+
At Average Price? L |
Rollover Date 05/15/2020
Contract BNPPARIBHSIDMERSIEUR!ESNS‘
Select Contract [ Select Contract
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PFS Contract B definition:

Mame | BMPPARIBAS/OMERS/EUR,/55105 1d 65105
Contract
ProcessingOrg EMPPARIBAS
Way USER
CounterParty OMERS
Way PROVIDER
Status Active

General Terms rEquity Leg Details rFunding Leg Details ]'FlII-::untwI Grid rLiFecyde Actions

Mame

Market Type

Start Date

End Date

Settlement Currency

F¥ Conversion

Pay Accruals At Liquidat. ..

Liguidation Method

Commission Pay Method

Trading Gain Pay Method
Dividend Pay Method

Basic Interest

Cash Collateral

Underlying ProductType

Value
All
15/04/2020
15/04/2024
ELIR
Compao
Initial Schedule
AvgPrice
Upfrant Fee (bps)
Effective Date
At Maturity
]
]

All

Attributes e e
Mame Value
OMER CODE ROLLOVER
RERATE_SPREAD_PROPA... YES
F¥ Resets [ [
Currency Reset

Generation of the CA event at roll-over date:

A Corporate Action

Corporate Action  Help  Appl,

3] Generate ¥ apply |l Create €* Elect

[l Securiies [l Add‘ ] . S ‘

Product Id Product Type Prd Description Product Currency
27306 PortfolioSwapPosition [psPosition-Equity. SANOFI-BNPPARIBAS [OMERS/ELR /65100 [EUR
[E Corporate Action [} Generate CA ~ | [ Save | [ m T ‘ K Delete ‘ Start Date | 15/05/2020 End Date | 15/05/2020 UseExDate  Default Rounding Method v
CA Action Product Id Underlying.Product Type Underlying. Security Name CA Type CA SubType Currency
q S ANOFL (TRAMSFORMATION

The rollover CA event is created using CA amount = market price of the underlying ("At Average Price?" not
checked on the contract) of the PFS position at rollover date. Need to make sure to have the quotes populated
before generating the CA.
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LA Corporate Action
Corporate Action  Help  Apply
) Generate ¥ Apply | Create 9 Elect
= | B gt gt Q- Type here to filter properties | | Action =
- EventDefinition: CAid 27826, TRANSFORMATION/ROLLOVER /15/05/2020/27806
Deactivated (Booking Mot Required)
Corporate Action TRAMSFORMATION/ROLLOVER,/15/05/2020/27806
Underlying Product PSPosition-Equity. SANOFI-BNPPARIBAS /OMERSELUR /65100
CA Swift Code
=
Announcement Date 15/05/2020
Ex (Effective) Date 15/05/2020
Record Date 15/05/2020
Active From
Active To
=
T ) - SFORMATION
Subtype ROLLOVER.
Success Percent (Scale Back Ratio) (36) 100
By Open Trade [
Amount a0
Currency EUR
Rounding Method
To Security
Fayment Date 15/05/2020
From Ratio 1
To Ratio 1
Other Amount 0
© Additional Information:
Comment

Applying the CA creates the following outcomes ("At Average Price?" not checked on the contract):

e Closing the PFS Position of Contract A at market price and generating realized on the CA trade against
counterparty

e Reopening PFS Position on Contract B at market price

If "At Average Price?" is checked on the contract, it is average price instead of market price.

February 2024 Revision 1.0 / Approved Page 37 / 41
Private and Confidential



IOI Nasdaq

Nasdaqg Calypso
Portfolio Swaps Corporate Actions / Version 18

A Corporate Action - a X
Corporate Action  Help  Apply
() Generate. 7 Apply [ create 4 Bect
{5 Applcable Date | 15/05/2020 Use ExDate [ Use Record Date ] Use Payment Date
Corporate Action Selection Corporate Action Application Criteria
Corporate Action TRANSFORMATION/ROLLOVER 15/05/2020/27506 & | [= Apply to Positon
CA Model BO Position Type ACTUAL
CA 5ubType BO Position Date Type SETTLE
Swift Event Code BO Position Aggregation
CA SDFilter BO Position Balance Type
Underlying Code: ISIN PL Position Repoed O
Underlying Product Y Processing Org.
Product Type
Pasition Filker PFS CAs
Apply to OTC O
Apply to MarginCall Position O
) Appicable CA [} Load (CA) [ Add | T, ‘ By ‘ @ -
Product Id CAType CA SubType Amount Other Amount Currency Ex Date Payment Date Record Date
27326[TRANSFORMATION [roLLover | 30| 0[EUR |15/05/2020 |15/05/2020 |15/05/2020
B Trade [} Generate Trade | £ Save All Internal [ Only Position Agaregation [/ Claims [] Agent [ ] Agent Agaregation ‘ & -
Tradeld  Role CounterParty  Product Type  Product Description CAReference  Poshggld  Lig Attribute Name Trade ShortDate  Trade SeteDate  LongShort  Pay/Rec.Quantity  Settleme... Settle Cur.  Trade Price
[Role: CounterParty + _} ~
28430 | (CounterParty IOMERS .PortfolioSwap  |Pay Performance on Equity. SANOFI/Receive: EUR/EURIBOR/6M |27826 |15/05/2020 15/05/2020 Short (11,710.00) 0.00[EUR 90|
78431|[CounterParty OMERS PortfolioSwap |Receive Performance on Equity SANOFI/Pay: 5.00000 27826 15/05/2020 15/05/2020 lLong 11,710.00 0.00EUR 90,
I IOMERS PartfolioSwap 0.00) EUR
IRole: ProcessingOrg
28432||ProcessingOrg BENPPARIBAS | PortfolioSwap  |Pay Performance on Equity, SANOFI/Receive: EUR/EURIBOR/6M |27826 14002 [TradeFunctionalCcy 115/05/2020 15/05/2020 iShart 11,710.00 0,00EUR 90|
28433|[ProcessingOrg [BNPPARIBAS  |.PortfolioSwap  [Receive Performance on Equity. SANOFL/Pay: 5.00000 127826 14002 [TradeFunctionalCcy 15/05/2020 15/05/2020 lLong (11,710.00) 0.00[EUR 90|
28434/ ProcessingOrg BNPPARIBAS | |Portfolioswap |Pay Performance on Equity. SANOFT/Receive: EUR/EURIBOR/6M |27826 4001 MradeFunctionalCcy,OMERS_LS |{15/05/2020 15/05/2020 IShort '23,000.00] 0.00/EUR 20,
28435/ [ProcessingOrg [BNPPARIBAS  |.PortfolioSwap  [Receive Performance on Equity. SANOFL/Pay: 5.00000 127826 14001 [TradeFunctionalCcy, OMERS_LS |.[15/05/2020 15/05/2020 lLong (23,000.00) 0.00[EUR 90|
'28436|ProcessingOrg BNPPARIBAS | |Portfolioswap |Receive Performance on Equity. SANOFI/Pay: EUR/EURIBOR/6M |27825 [4003 MradeFunctionalCcy, OMERS_LS |{15/05/2020 15/05/2020 lLong (11,290.00) 0.00FUR E
28437|[ProcessingOrg [BNPPARIBAS  |.PortfolioSwap  |Pay Performance on Equity. SANOFI/Receive: 5.00000 127826 14003 [TradeFunctionalCcy, OMERS_LS |.[15/05/2020 15/05/2020 iShort 11,290.00 0.00[EUR gu| ©
I —— e = T
< >
A Back Office Window for Trade 28430 - m} X
[} BO Trade Browser - 3} x| ‘ % BO Trade Browser (28430) X ‘ @
J BEKZD G ‘ J - SOI Transfers Messages Postings CREs Tasks Diary
Transfers (=

Report Data View Export Window - [@ 53 <4

Transfer_id

Filker

237 of
23785[TRADING_GAIN PartfolioSwap

A Transfer Type  Xfer ProductType  Transfer Amount  Xfer Other Amount  SetfieCurrency  XferPay/Rec  ValueDate  MNettngType  TramsferStatus  Delivery Type PO Agent  Xfer Their Agent  GL Account Cash Account  SetbleDat=  Xfer Deseription  Payer &
= 23782|SECURITY |Portfolioswap | (11,710.00)| 0.00[EUR [pay |15/05/2020 |None |VERIFIED [oFe [erss Tt Bank EU [sECURTTY ACC @BPSS | |15/05/2020 | [Default| o
B 23784] ING_GAIN |Portfolioswap | 0.00[EUR [Pay |15/05/2020 |none |VERIFIED [oFP [pPss |crm1 BanK EU |CasH ACC @ BPSS | |15/0s/2020 | [Defautt]| &
23785 ING_GAIN |PortfolioSwap | 0.00[EUR [pay |15/05/2020 |None |vErTFIED [pFe [prss |er ANk EU |casH acc @Brss | |15/05/2020 | |pefauly| ™
< >
© Report Data View Export Window - (8 5} <4
Transferid  TransferType  Xfer ProductType  Transfer Amount  Xfer Other Amount  SettleCurrency  XferPayRec ValueDate  MettingType  TransferStatus  DelveryType PO Agent  Xfer Their Agent  GL Account Cash Account  SettleDate  Xfer Desaription  Payer {]

|CITI BANK EU
(CITI BANK EU

SECURITY ACC @ BPSS

CASH ACC @ BPSS

Where P&L on PFS Position is closed at rollover date on PFS contract A and opened on Contract B.
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[£] Position Kesper for PSPosition-Equit: |OFI-BNPPARIBAS/OM| - [m] X
Tools Market Data  Help
Val Date | 14/05/2020 13:59:00 Product |PSPosition-Equity. SANOFT-BNPPARIE | ... Hierarchy ~ | [JPosition By Settle Date Liquidation Keys v
Trade Filter |ALL v | Pricng Env | default v Agaregation | BookName ~ | [Jnd. FeesinPosition
Zero Positons | Incude ~ | Tolerance
o 5[4 w
Aggregation  Productld  Lig. Config  Liq. Aggregation  Lig. Aggregation ID  PositionId  Description Realzed Nominal  Currency  AveragePrice  Amount Acrual  CurrentMktPrice  CurrentQuote  Unreaized  PaL
BNPAFRPP | 27806| 1/PFS | 0 | quity. SANOF] JOMERS/EUR/65100 | -4,906.22] 11,710.00ELR 92.76634| -1,086,293.78|  0.00| 90.00000| 0.00000| -32,393.78| -37,300.00)
<> 8 2
Lpcetefre | |Quote ‘ | Ogesrme . L ¥ .
|2 Position Keeper for PSPosition-Equity. SANOFI-BNPPARIBAS/OMERS/EUR/B5100 at 14/05/20 23:59:00 - [m] x
Tools Market Data  Help
val Date |14/05/2020| 23:55:00 Product |PSPosition-Equity. SANOFI-BNPPARIE | .. Hierarchy | [ Positon By Settle Date Liquidation Keys ~
Trade Filter |ALL w | Pricng Env | default v Aggregation BookName v | [Jind. Feesin Position
Zer Positions | Incude w | Tolerance
54 u
Aggregation  Productld  Lig. Config  Lig. Aggregation  Liq. Aggregation ID  Positiond  Description Reslized  Mominal Curency ~AveragePrice  Amount Accusl  CurrentMktPrice  CurrentQuote  Unreslized  P8L PaL
BNPAFRPP | 27306|1/PFS | 0 | ion-Equity. SANOFT JOMERS [EUR/65100 | -37,295.62| 0.00FUR 0.00000 0.00] 433 0.00000] 0.00000] 4.38| -37,291.24|
<> < >
Update Freg Quote []Real Tme
600 » Load Clear Print Close
Market data Connected M
seconds
Tools Market Dsts  Help
Val Date |15/05/2020 23:58:00 Product |FI-BNPPARIBAS/OMERS/EUR/65105 | ... Hierarchy v | [Positon By Settle Date Liquidation Keys v
Trade Fitter | ALL ~|  PricngEnv |default ~ Agaregation |BookName ~ | [Jind. Feesin Position
Zero Positions |Indude v | Tolerance
. All
Aggrsgaton  Productld  Liq. Config  Liq. Aggregaton  Liq. AggregationID  Positonld  Descripton Reaized Mominal  Curency  AveragePrice  Amount Accrual  CurrentMktPrice  CurrentQuote  Unrealized  PEL  PEL
BNPAFRPP | 28804|1/PFS | | 0 l; quity, SANOF -8 [OMERS/EUR/65105 | 0.00] 11,710.00[EUR 90.00000| -1,053,300.00  0.00 50.00000| 0.00000] 0.00] 0.00|
<> < >
212 TRANSFORMATION.SPLIT
A Corporate Action
Corporate Action Help  ~ppl
31 Generate ¥ apply [l Create  ®f* Elect
Bl Securities | gl Add| Lt Ux T |
Product Id Product Type Prd Description Product Currency M

43106 PortfolioSwapPosition PSPosition-Equity.PF5-001-BNPPARIBAS CIB/BLUE CREST/EUR /34702

B Corporate Action [ Generate CA - | [l Save | [ m Ty | 2 Delete | StartDate |22/02/2018 End Date | EEIREIENEE] UseExDate  Default Rounding Method ~ | [ Indude Swift Informat
CA Action Product Id Underlying.Product Type Underlying.Security Name CA Type CA SubType Amount Currency Ex Date
INONE | 44402|Por asition |PSPasition-Equity.PFS-00 1-BNPPARIBAS CIB/BLUE CREST/EUR/34702 [TRANSFORMATION |spLIT | 0JEUR |22/02/2018
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4 Corporate Acticn
Corporate Action  Help  Zpply

) Generate 7 Apply [l create o Elect
a- Type here to filter properties | | Action -

m | & = w3
= EventDefiniion: CAid 44402, Stock Split25/02/2019/43106
Deactivated (Booking Mot Required)

Corporate Action Stock Split/25/02/2019/43106
Underlying Product PSPosition-Equity, PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR 34702

E1 SPLF: Stock Split
Event Choice MAND: Mandatory no Option
Event Process Distribution
Event Restriction

=]

Announcement Date 22022019
Ex (Effective) Date 22022019
Record Date 22022019

Shareholder Meeting Date

E—

[# Is Default Option

Swift Event Option SECU: Securities Option
= Madel TRANSFORMATION
Subtype SPLIT
By Open Trade O
Currency ELUR
Rounding Method
To Security
Payment Date 25/02(201%
From Ratio 1
To Ratio
2 —
Comment
Adjustment Factor

Theoretical Dilution Factor

P&L and inventory Positions before generating the CA on PFS:

] Position Keeper for PSPosition-Equity PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR/34702 at 21/02/19 23:58:00 - o x
Tools Market Data Help
valDate [21/02/2019 | |23:59:00 | Product | PSPosition-Equity. PFS-00 1BNPPARI .. Hierarchy _ [] Position By Settle Date Liquidation Keys v
Trade Filter |ALL ~ | Pricing Env |deﬁut - ‘ Aggregation m [ Indl. Fees in Position
Zero Positions Tolersnce [0 |
- al
liq. Config Book  Liq. AggregationID  Productld  PositionId  Description Realized Nominal  Currency Repoable Positon  AveragePrice  P&L Amount Quantity Accrual  Global Position  Current Mkt Price

A BOSecurityPosition Report (09/04/19 16:31:46) - u] X

Report Data View Export [arket Datz Process Utilities Help

EIENE]

% Criteria [§5] Financing

ProcessingCrg Book Product Id Prd Description Currency  Agent Account FPosition Class ~ Positon Type  Date Type  21-Feb-2019  22Feb-2019  23-Feb-2019  24Feb-2019 25Feb-2019  26-Feb-20
BINPPARIBAS CIB |BNP PFS | 43108 [PSPosition-Equity PFS-001-BNPPARIEAS CIB/BLUE CREST/EUR /34702 EUR [SICOVAM |PFS EUR ACC @ SICO [INTERNAL [THEORETICAL |SETTLE | 000000  20,000.00]  20,000.00  20,000.00]  20,000.00 20,00
Applying the CA on the PFS position gives us the following CA trades:

= Applicable A [ Load (CA) @ma|‘h|u |u£||‘l’ ‘E .

Product Id CAType CA SubType Amount Other Amount Currency Payment Date Record Date

44402 TRANSFORMATION

& save Al [#] Internal [] Only Position Aggregation [ Claims [] Agent [ ] Agent Aggregation

& Trade Generate Trade

CA Position Type Tradeld Action Role CounterParty ~ CARef TradeStatus  Book Product Description Trade ShortDate  Trade Settle Date  Settle Pay/Rec  Pay/RecQty  SettlementAmount — Settle Cur.  Trade Price
Role: CounterParty
Short Market Claims NONE CounterParty BLUE CREST 44402  VERIFIED BNP PFS Pay Performance on Equity. PFS-00 0 0 (: )] 7
lLong Market Claims |CounterParty BNP PFS [Receive Performance on Equity PFS-001/Pay: 3. suuuu 21,'0;’2019 25/02[2019 X (177,500.00) [EUR
| |CounterParty | 40,000.00| 0.00]
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P&L & inventory Positions at PD:

£ Position Keeper for PSPosition-Equity.PFS-001-BMPPARIBAS CIB/BLUE CREST/EUR/34702 at 21/02/19 23:5%:00 - [m] X

Tools Market Data  Help

val Date |25/02/2019 23:53:00 Product | PSPosition-Equity.PFS-001-BNPPARI | ... Hierarchy ~ | [JPosition By Settle Date Liquidation Keys ~
Trade Fitter |ALL ~ | PricngEnv | default ~ Aggregation | Bookiame ~ | [Jind. Feesin Position
Zero Positions | Include ~ | Tolerance
* Aall
liq. Config Bock  Liq. AggregationID  Productld  PasitionId  Description Reslized  Mominal  Cumency Repoable Positon  Average Price  PBL Amount Quantity  Accrual  Global Position  Current Mkt Price
O/DEFAULT |BNP PFS | 0| 43106 45403[PSPosition-Equity. PFS-001-BNPPARIBAS CIB/BLUE CREST/EUR/34702 | 111,250.00| 60,000.00[ELR | 60,000.00 4.43750| 565,000.00| -266,250.00|  60,000] 0.00,  -155,000.00 12,0000
_A BOSecurityPosition Report (09/04/10 17:28:54) - m]

Report Data View Export Process Utilities Help

BB I

% Criteria 5] Financing

ProcessingOrg  Book  ProductId  Prd Desaiption Currency  Agent  Account Position Class  Posion Type  Date Type  21Feb-2019  22Feb-2019  23Feb-2019  24Feb-2019  25Feb-2013
BNPPARIBAS CIB |BNP PFS | 43108/ |PSPosition-Equity PFS-00 1-BNPPARIBAS CIB/BLUE CREST/EUR/34702 [EUR SICOVAM |PFS EUR ACC @ SICO [INTERNAL [THEORETICAL |SETTLE |  20,000.00f  20,000.00]  20,000.00]  20,000.00)  §0,000.00]
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