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INTRODUCTION

The Member Clearing Module (MCM) is part of the Derivatives Clearing System (DCS)
supplied by ASX Operations Pty Ltd. MCM provides clearing information on equity
derivatives contracts traded on the ASX Derivatives Trading Facility (DTF). Users of this
information include the Australian Clearing House (ACH) and ACH Clearing Participants.

The MCM is broadly divided into four areas. These are:
Editing Functions

Views (enquiries)

Reports &

Help Functions

This User Guide is designed to assist users of MCM and users of the information that is
extracted from it. This will primarily include administration staff who process equity
derivatives trades and accounting staff who need to use the information to generate
accounting entries or to check and reconcile figures. The User Guide may also be useful to IT
staff responsible for programming system interfaces between MCM and a Back Office
Accounting System (BOAS).

In addition to this Guide, On-line Help is also available. A feature of the Help facility is the
ability to recognise the window you currently have open. Information specific to the
functions associated with that window can then be viewed by pressing the F1 key. This type
of help usually provides step-by step procedures to perform each function and to outline the
major components of the window.

MCM is a Windows™-based application. This allows the user to move quickly and easily
around menu-driven functions. This approach also enables security access to be very
precisely defined.

MCM has a built-in audit trail which stores, for a user-defined period up to 999 days, all
trading details and any changes to parameter settings (such as account details). The audit trail
also records which user performed each update and when this took place.

Additional functionality includes the ability to export data from the MCM database in a
variety of data formats for use by other software applications. Once exported, the data can be
sorted into the required order and distributed internally or modified for external distribution.
This data export capability will also enable Participants to up-load Options information into
their BOAS or risk management system. The distribution of end-of-day information from
ACH is an automatic process and does not require a manual download by Participants.

References to "real time" in this document merely reflect a Participant’s instructions on the
Participant’s database. Until end-of-day processing is completed by ACH, these instructions
are subject to change.

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
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1 CHAPTER ONE — GETTING STARTED

In order to start MCM, double-click on the following icon, or click once then press the enter
key:

Once you have double clicked on the icon, the following logon screen will appear:

Logon to Member Clearing Module |
ger|d: 0K
| fredk
LCancel
Fazgword ;

To access the MCM system, type in your User Id and Password and click OK.

Note: If you do not know your MCM User Id or Password please contact your System
Security Administrator. Do not contact ACH - ACH does not keep a record of this
information.

If this is the first time you have logged on, the following message will be displayed:

Member Clearing Module

“Y'our password haz expired. Click OK and pow will be prompted ta enter a new passwaord.

You will be prompted to enter your new password and then to enter it again in order to
confirm the change. This is to ensure that no one else can log into the system under your User
Id. No one else should know what your password is. Your Security Administrator sets the
length of your password. Passwords must be at least 4 characters long and contain at least
one alpha and one numeric character.

Your password will automatically expire after the preset period (determined by your Security
Administrator) has elapsed. When this happens, you will be prompted to enter a new
password, as outlined above.

Next, the following window will appear:

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
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[§MCH Start Menu M= E3

Security Adrinistration

{1 MO

Some of the menu options may be shaded. You only have access to unshaded items. Your
Security Administrator determines the access you are permitted to have (refer to Chapter 6 for
further information on Security Administration).

If you click on one of the unshaded (or highlighted) options, you will be taken into that part
of the system. Please refer to appropriate sections of this User Guide for information on
“Change Password™, ““Security Administration”, and “MCM.

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
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2 CHAPTER TWO - SYSTEM OVERVIEW

2.1 Keyboard Functions

The following table describes shortcut keys that can be used instead of mouse clicks:

Key(s)
GENERAL
F5

CTRL + F4
SPACEBAR

ACCESS KEYS
ALT + Letter

DROP-DOWN MENUS

Letter

Down Arrow
Arrow Keys
ESC

MOVING WITHIN A
WINDOW

HOME

END

Left/Right Arrow key
CTRL + Left/Right
Arrow keys

TAB

SHIFT + TAB

SELECTING
RECORDS/TEXT
SHIFT + HOME
SHIFT + END

SHIFT + Left/Right
Arrow keys

CTRL + SHIFT +
Left/Right Arrow keys

OTHERS
F3

F6

F7

Function

Refreshes the window that has focus.

Closes the current window.

Performs the function of a highlighted button, checks (on/off) a
selection box, or selects the row heading (the grey area to the left of
each row) of the row that is highlighted.

Using the letter that is underlined in the text displayed on a button
together with the ALT key clicks the button.

Moves to options beginning with that letter.
Opens a drop-down menu.

Moves within a drop-down menu.

Closes a drop-down menu.

Moves to the beginning of an entry.
Moves to the end of an entry.
Moves one character left/right.
Moves one word left/right.

Moves to next field.
Moves to previous field.

Selects text from insertion point to the beginning of the entry.
Selects text from insertion point to the end of the entry.
Selects text one character to the left/right.

Selects text one word to the left/right.

Displays the previous entry that was entered in an Account or
Traded Entity field.

Moves between the top and bottom parts of the window when in the
Allocations - edit window.

When positioned on the Account field or on a Traded Entity field,
pressing F7 opens the appropriate Selection window, to help you
select an account or a traded entity.
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2.2 Using The Toolbar

The Toolbar allows you to easily access commonly used functions.

By placing the cursor over any of the buttons on the toolbar, a brief description of its function
will be displayed. Provided below is a list of these functions:

= Prints the current window.
Prints the listing associated with the current window.
L&, Displays the listing associated with the current window, in print preview
mode.
Copies the selected text to the Clipboard.
At Displays the Audit Trail.

Accounts Displays the Account Reference Card.

bembers Displays the Participant Reference Card.
N Quits this application.

The following search types are common across MCM - that is, they are found in many
selection screens for functions, views etc.

2.3 Navigation Buttons

Row Navigation buttons allow you to move quickly between rows.
1441 Allows you to move to the first row or to the previous row.
= [EL Allows you to move to the last row or to the next row.

They are located at the bottom of the window.

Page Navigation buttons allow you to move quickly between pages.
1440 Allows you to move to the first page or to the previous page.
L Allows you to move to the last page or to the next page.

They are located in the report/listing toolbar.

2.4 Column Width / Row Height
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Column Width

To change the column width:

Click on the right border of the column heading using the left mouse button.

Drag the column border until the column is the width that you want.

Row Height

To change the row height:

Click on a border between rows using the left mouse button.

Drag the row boundary until the row is the height that you want.

Note: The column width affects only the column that you have selected. When changing the
row height, all rows are affected.

The column width and row height are reset when the window is closed.

2.5 Organising Columns

To move a column to the left or right:

Click on the column heading using the left mouse button.

Drag the column (left or right) to the position you want.

To hide a column:

Click on the column heading using the right mouse button.

To un-hide a column

Click on a hidden column heading using the right mouse button.

2.6 Sorting Rows

You can re-arrange the rows displayed based on the values in a column by sorting. You can
sort rows in ascending (0-9 and A-Z) or descending (Z-A and 9-0) order based upon the
contents of one column.

To sort the rows, based upon the content of one column:

Double click the column heading you would like to sort by.

Repeat this to reverse the order of the sorting.
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2.7 Selecting Rows

To select several adjacent rows:

Select the first row in your selection.

Hold down the SHIFT key.

Select the last row in your selection.

To select several non-adjacent rows:

Select the first row in your selection.

Hold down the CTRL key.

Select the other rows.

To select fewer rows than the active selection:

Hold down the SHIFT key.

Select the last row you want included in your selection.

2.8 Finding an Account

Double clicking in the "Account" field in any function will bring up the following window:

Select Account

—Groups

Group  fheme

Al

All accounts

<Moner

Mon grouped accounts

EXISTIMG ALL EXISTIMG ACCOUNTS

—Accounts

Default Account

HIGH TRADERS
HOUSE
INSTITUTIONAL

DISCOVERY TRADERS

Account
Q000000000

2100

177

HOUSE3
IMSTIT329 _I

JOHM SMITH 11447

LEVEL 8 TRADERS 1572

ME GAMN MEGAM

MELBOURME TRADERS 1770

M7 default MCIDERAULT

HEUTRAL TRADERS 16585 ;I
||Mﬂ Raw 1 af 3 ﬂm ||ﬂﬂ Row 1 af 36 @@ﬂﬂﬂ

Select |

Cancel |

Initially, the list is presented in alphabetical account name order. By clicking on the Group
name, you will be able to see the accounts attached to that Group (for information about
linking accounts to groups see 3.2.3). Alternatively, if you don't know which Group the
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account belongs to, scrolling through the list of accounts is possible. You can also change the
order of the list under the "Accounts™ side of the screen by double clicking on either "Name"
(which will change the order to reverse alphabetical) or "Account” (which will sort the list in
ascending account code order). Another double click on the "Account™ heading will sort the
list into descending account code order.

To use the Find Account function, click ﬂ located next to the row navigation buttons and
the following screen will be displayed:

Find |

- — Directi

Findt: | =] ;EL'S” Find Nest |

& Down Cancel

— batch — 4'
" Less Than 2] Column To Search:
Lo Thanor et T —
& Equal[=]
" Greater Than or Equal [>=]
= Greater Than [x]
" Partial M atch [ztings only]
" Soundes [stings only]
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Find

Displays the search term being used. A drop-down menu provides you with a list of recently
searched terms. To help you in matching the search term to records, use wildcards (see below
for explanation) in your search term.

Find |
_ Chrection
Find: [INSTITUTIOMAL - :
I J  Up Eind Mest I
Ol Cancel
— katch =onn 4|
™ Lezs Than [<] Column To Search:
Account
 Less Thanor Equal (<) T ——————
" Equal (=]

" Greater Than or Equal [>=]
= Greater Than [3]
" Partial b atch [ztings only]

" Soundes [stings only]

Match
Less Than (<)

A match will be found if the search term is less than the data searched for, i.e. numerically
(1<2) and alphabetically (A<B).

Less Than or Equal (<=)

A match will be found if the search term is less than or equal to the data searched for, i.e.
numerically (2<=2) and alphabetically (B<=B).

Equal (=)

A match will be found if the search term equal to the data searched for, i.e. numerically (2=2)
and alphabetically (B=B).

Greater Than or Equal (>=)

A match will be found if the search term is greater than or equal to the data searched for, i.e.
numerically (2>=2) and alphabetically (B>=B).

Greater Than (>)

A match will be found if the search term is greater than the data searched for, i.e. numerically
(3>2) and alphabetically (C>B).

Partial Match (strings only)
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A match will be found if the search term matches a portion of the data being searched for.
That is if the search term makes up part of a word, a match will be successful. This only
works for strings.

Soundex (strings only)

A match will be found if the search term sounds like a word being searched for. This only
works for strings.

Direction

Specifies the direction in which the search is made, starting from the highlighted record.
Column To Search

Specifies whether to search for a match in the Account Name or Account Code column.
Find Next

Searches for the next match based upon your selection criteria.

Cancel
Exits the Find window without searching for an account.

Clicking on Find Next should result in a screen like this one:

8 5elect Account [ x|
— Groups —Accounts
EETE Hame Accourt
<Al Al accounts Default Account 0000000000
<Mone> | Mon grouped accounts DISCOVERY TRADERS 2100
EXISTIMG ALL ExISTING ACCOUMTS HIGH TRADERS 177
HOUSE HOUSE 321
IMSTITUTIOMNAL IMSTIT323 _|
JOHM SMITH 11447
LEVEL 8 TRADERS 16872
MEGAM MEGAN
MELBOURNE TRADERS 1770
M1 default MCIDEFAULT
MEUTRAL TRADERS 1655 LI
||ﬂﬂ Flow 1 of 3 ﬂm ||m 4| Fow 16 af 36 ﬂ@ﬂﬂm
LCancel |

Having located the correct account and highlighting it, click on "Select™ and to return to the
Account field. The account code will be pasted into the field.
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Note: Having found an account, you can use the Find Next and Find Previous buttons,
located next to the row navigation buttons. Row Navigation buttons allow you to move
quickly between rows.

1441 Allows you to move to the first row or to the previous row.

[ Allows you to move to the last row or to the next row.

They are located at the bottom of the window.

Wildcards

A wildcard allows you to use an indefinite search term. That is, your search term may be only
part of the records matched. A wildcard may be used in the place of one or more characters, at
the beginning or at the end of the search term. To use a wildcard in your search term, enter
one of the following before or after the search term:

Replaces one or more characters.
? Replaces one character.

For example, by entering ‘trad*’ as your search term, records including “trading’ may be

found. Likewise, by entering ‘257?” accounts with the account code ‘2570-2579” may be
found.

2.9 Finding a Traded Entity

2.9.1 Whatis a Traded Entity?

Traded Entities are the particular derivative contracts that have been listed for trading on an
Exchange. Each traded entity is a unique combination of a derivative product, contract month
and (if applicable) option type, strike price, version and exercise style.

There are several items of information that accompany traded entities. These include:

Units Per Lot

Displays the number of units in a lot, i.e. 25 tonne or 1,000 shares.

Exercise Style

The exercise style determines when the option may be exercised. The alternatives are:

A — American — the option may be exercised at any time prior to the time of expiry.

E — European — the option may only be exercised immediately prior to the time of expiry.
Previous Settlement Price

This is the previous price determined by ACH for the traded entity.

ASX Code

This is a code, unique to each traded entity, which may conveniently be entered as an
alternative to the other attributes that uniquely define the traded entity.
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Strike Price

Only applicable if the derivative product is an option, this is the price applicable to the
underlying contract if the option is exercised.

Version

Only applicable if the derivative product is an option, the version number is relevant when
capital reconstruction occurs. The version number identifies the difference between traded
entities that are identical in all respects other than units per lot.

ACH is responsible for the maintenance of traded entities and provides a list of traded entities
that can be cleared at the start of each day. If a new traded entity was established during the
course of the day, to enable the immediate clearing of the particular traded entity, ACH may
immediately update MCM, with details of the new traded entity.

To see a list of all traded entities on the View menu, click Clearing House Parameters
followed by Traded Entities.

2.9.2 Searching

When searching for information on a traded entity, it is often possible to use the Traded
Entity Selection window. To access this window, simply double-click on any traded entity
field (i.e. ASX Code, Product, Option Type and Month) in a Selection tab folder. The
following screen will be displayed:

Traded Entity Selection M=l E3
IEHF‘ j BHF Equity Ophions
— Find What:
Tupe Manth  “ear Version | AS de ﬂ
Al Al r% EHP C  Augl2 7.83 0 BHFEJ
¢ Call = Jan EHF C Augl2 8.07 0 EHPEE
 Put " Feb EHF C Augl2 8.1 0 EHFTE
0 Mar EHF C  AuglZ 8.54 0 BHF1F
0 Apr EHF C  AuglZ 878 0 BHF3A
" May EHF C Augl? 9.02 0 BHF1M
i Jun EHF C  Augl? 9.26 0 BHPTH
= Jul EHF C  Augl? 9.49 0 EHFEM
 Aug EHF C  Augl? 9.73 0 BHFTH
 Sep EHF C  Augl? 9.97 0 BHFTD
= Oct EHF C | Auyol? 10,21 0 EHPTE j
= Moy
i Dec Find Previous | Find Hext | Select Cancel |

You can either enter the 3-letter product code (eg BHP) or click on the down arrow to be
presented with a drop down list of available products.
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Select a type of product, i.e. All, Call or Put.
Select the delivery month for the traded entity.
Enter or select the year in which the delivery month occurs for the traded entity.

It will then display the traded entities closest to, or meeting the search criteria that you have
specified, as shown below:

Traded Entity 5election M=l E3
Fraduct . |EIE = | BHP Equity Dptions
— Find What:
Type Month  ‘Year Product Marith : Version | A5X Code il
> . Y
e Al Al I g BHP C  May33 13.00 0 BHPEE.
e el Jan EHP C Mayds 1350 0 BHPKL
~ Pu  Feb EHP L Mayds 14.00 0 BHPKM
. Mar BHF C May33 14.50 0 BHPEL
0 Apr BHF C May33 15.00 0 BHFEM
 May EHP C Mayds 1550 0 BHPTF
o Jun EHP C Mayds 16.00 0 BHP:B
o 1l EHP C Mayds 1650 0 BHPXE
 fug BHP C May8 17.00 0 BHFXO
~ Sep BHP C May8 17.50 0 BHPXS
Ot BHP C Maw3s 18.00 0 BHRRT =]
= Moy
i Dec Find Presvious Find Mext Select Cancel
Buttons

Find Previous — searches for the next instance of the traded entity specified in the Find What
box, in an upward direction (towards the first traded entity in the list).

Find Next - searches for the next instance of the traded entity specified in the Find What box,
in a downward direction (towards the last traded entity in the list).

Select — selects the highlighted traded entity and closes the window.

Cancel — closes the window, without selecting a traded entity.

2.10 The Audit Trail

The Audit Trail displays user-initiated updates made to the system. Actions taken by a user
that are recorded in the Audit Trail include:

Add,
Edit, and
Delete.

Additionally, details of where, when and by whom the updates were made are included, along
with any additional notes.

It is possible to either scroll through the dates for the Audit Trail, or enter the date in the
format DD/MM/YY.
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Data in the Audit Trail cannot be changed, however it will be automatically deleted after a
given period of time. The period of time between the update and the deletion of the data is
known as the “data retention period”.

A specific Exercise Audit Trail is provided for user updates related to manual exercises and

exercise exclusions.

2.11 The System Log

The System Log displays a log of important events occurring within the system, and is a
useful tool to assist you with troubleshooting. System events include such things as users
logging on and off the system and system error messages.

The following icons represent different events:

e Connection Details

@ Errors
@
Information
'5 o
= Message Rejections

With each event, details including the date of the event, the application in which the event
occurs, the user who is associated with the event and specific information relating to the event
are also displayed.

Data in the System Log cannot be changed, however, it will be automatically deleted after a
given period of time. The period of time between the update and the deletion of the data is
known as the data retention period.

2.12 Cut-off Times

Cut-off times are set by ACH to automatically trigger certain events. This allows ACH to
prevent the entry of certain transactions after a predetermined time (eg unauthorised give-ups
and take-ups). Different cut-off times can be set for different types of transactions. On
certain days, ACH may extend or bring forward the cut-off time (eg half trading days).

When the cut-off time for a type of transaction has been reached, the flag for that transaction
will change from “access allowed™ to ““access denied”. Once a flag has been changed to
deny access, Participants will be unable to use the applicable functions.

Note: If you have difficulty accessing a particular function in MCM it may be that the cut
off time for that function has passed.

2.13 Reconciliation Report
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ACH maintains a copy of the information stored on your MCM database at the central site.
This ensures that if a problem occurs on your MCM database, ACH can send you a copy of
the original information via the communications link.

At the end of each day, ACH sends your database information to your MCM server. The data
stored in your MCM database will then be compared against the ACH copy. Discrepancies
may occasionally arise between the two sources of information. The Reconciliation Report
provides details of any of these discrepancies and allows you to investigate them further.

Most commonly, a discrepancy will appear with your trade allocations. Discrepancies could
appear when a record is missing or where a difference is found. In the case of allocations, a
record may be missing due to default processing or problems with the communications link or
the MCM server PC.

Furthermore, it is possible that a discrepancy may occur with your commission rates table.
An example of this is when ACH deletes a Participant. All information associated with that
Participant will be deleted, including any commission rates set up by you for that Participant.
To avoid any discrepancies of this kind, you should keep details relating to commission rates
current.
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3 CHAPTER THREE — MCM MAINTENANCE FUNCTIONS

The MCM is broadly divided into four areas. These are:

Editing Functions
Views (enquiries)
Reports

Help Functions

Editing functions allow you to enter new information into MCM, amend existing information
or delete information you no longer want. Editing functions, which are also referred to as
maintenance functions, can be found in the “Parameters” and the “Contracts” pull down
menus.

The editing functions contained in the “Parameters” menu are:

Accounts

Account Groups
Account/Groups Links
Commission Rates
System Configuration
SOD Printing

The editing functions contained in the “Contracts” menu are:

Allocations

Price Averaging

Undo Price Averaging

Match Outs

Undo Match Out Requests
Manual Exercises

Exercise Exclusions
Account-to-Account Transfers
Member-to-Member Transfers

This Chapter will describe the editing functions of MCM. You may not have access to all of
the functions listed in this chapter. Your System Security Administrator determines your
access. Some menu items may not even appear on your screen whilst others may be "greyed".

From the “Start Menu” (refer to CHAPTER ONE — GETTING STARTED), highlight the
“MCM?” line and click on it. The following screen will appear:
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Member Clearing Module (= [=]
File Parameters Contracts Yiew Beportz  Window  Help
%l | &l Accounts | Members | ﬂ:|

2412798 5:45:25

This chapter addresses each edit menu item in the order that they appear across the top of the
screen (i.e. File, Parameters and Contracts). Within each menu item, the sub menus or
functions will also be examined in the order in which they appear. If you are looking for a
specific area, check the Contents or the Index for the appropriate page number reference.

3.1 File Menu

Under this menu you will find the following functions:

Close

Preview Listing
Print Listing
Print

Printer Setup
Exit.

These are described in more detail below:

3.1.1 Close

This function closes the active window "in focus™ at the time. The active window is the one in
which you last performed an action (eg clicked on a selection). The top border of the active
window will be highlighted.
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3.1.2  Preview Listing

This is used when you have a View or Report displayed on the screen. The Preview Listing
shows you what the printed image will look like.

3.1.3  Print Listing

This function sends the report or view to the printer (see Printer set-up)

3.1.4 Printer Set-up

This function enables you to nominate a default printer and standard set-up features for any
reports you wish to print from MCM.

315 Exit

Clicking on this option will exit you out of the MCM (although the Start Menu will still be
available).

3.2 Parameter Menu

Under this menu, you will find the following functions:

Accounts

Account Groups
Account/Group Links
Commission Rates
System Configuration
SOD Printing

These functions are described in more detail below:

3.2.1 Accounts

When you click on this option, the following screen will be displayed:
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Accounts - Edit x|
~Details
Default Account =]

0007 AKE, - j
oot Active Hoize
1020 No
1025 Mo
11208 YVes Mo
12m Default
1480
1430 —
1500
1503
1805

J 0939

|4 Row 1777 b i
MHew | Amend [Eelete

MCM allows you to set up as many accounts as you require. These accounts may be classified
as either unsegregated (house) accounts, or segregated (client) accounts.

Funds or collateral held in a segregated account cannot be used to offset debit balances or
margins in any other account.

Each account has a unique account code identifying that account. Account codes may be up
to ten characters in length. Accounts can also be divided into Account Groups for
organisational purposes (see 3.2.2 for further information).

Account Types can be:

Private
Institution
House

Upon request, ACH will also establish accounts on your behalf for:

Market Makers (RT),
RIOTs,
RTs

One special account is the Default Account. Again, this account is established by ACH on
your behalf. The default account uses the account code 0000000000 and will always be
Unsegregated with an Active status.

If you wish, you can utilise the Auto Match Out or Auto Exercise settings as well as enter an
Address and Member Info details. You will also notice a Paperless Collateral field located in
the bottom right hand corner of the screen this field can only be updated by ACH. Other than
this, the default account cannot be amended or deleted. If a trade is not allocated correctly or
an allocation to another Clearing Participant is not accepted, the trade will “fall” into the
default account.
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3.21.1 Adding a New Account

From the *““Accounts - Edit” screen, click on “New’” - the following screen will appear:

B

I*'-‘*CtiVE "I " Segregated v

IH::uuse j v H

ok Cancel |

Enter the Code used to identify the account (which may be between 1 and 10 characters).

Enter the Name of the account. The account name field allows for a total of 250 characters
over 4 lines. This removes the need for Clearing Participants to put part of the account name
in the address field.

Enter or select the current Status of the account (Active, Inactive or Suspended)

Select the Account Type (House, Institution or Private). This will determine whether the
account is to be a segregated account (i.e. a Private or Institutional client account) or an
unsegregated account (i.e. a House account).

Select whether positions for this account are to use the Auto Exercise process. A “®s” in the
check box activates the automatic exercise facility for this account. This means that any
options that are in-the-money by any amount on expiry night will be exercised. At-the-
money and out-of-the-money options will expire (i.e. be abandoned) on expiry night. Option
positions can also be manually exercised (see 3.3.6.1).

If the check box is left blank, all option positions will expire on expiry night, whether they are
in the money or not, unless they are manually exercised (see 3.3.6.1).

Select whether positions for this account are to use the Auto Match Out process as part of
end-of-day processing. A “°s” in the check box activates the automatic match out process (i.e.
Positions will be automatically closed out); however, it can be turned off (i.e. leave the check
box is left blank) on an account by account basis.

Select whether the account is to have Specific Cover. This means that collateral held in this
account can only be used to offset margin exposure in the same class of options.
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Enter the Account Address. The address field allows for 4 lines of 50 characters each.
Enter up to 50 characters in the Member Info field. This is a "“free-form™ field. Reference
information in this field may be passed on to your Back Office Accounting System.
Click the OK button to create the account.
3.21.2 Amending an Existing Account
From the “Accounts - Edit ”screen (pictured in 3.2.1 above),
Select the account that you wish to amend.
Click the Amend button. The following screen will appear:
X
|DzCvE
HOUSE ACCOUMT - DESE 1 ;l
=l

I"“*':’““’E :I" [ | Segregated v

IH::uuse j v H

|c/- BAC Py Lid

|12EI Feorge St

|SYDNEY RS 2000

|

ok Cancel

Enter or select the revised details.
Click the OK button to confirm any changes.
Note: Amendments to account indicators (such as Auto Match Out or Auto Exercise) may
be made at any time.
Amendments to names of accounts that have open positions or a collateral holding will
require ACH approval, an additional screen will be provided to allow for a reason to be
included, this message will be sent to ACH. The following screen will appear.
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Reazon for Account Mame Change
Accaunt name zet up incorecty ;I
[
0] Cancel | Clear |

If the request is rejected, the account name will revert to what it was before the change was
made.

3.21.3 Deleting an Account

From the “Accounts - Edit” screen (pictured in 3.2.1 above):

Select the account that you wish to delete.

Click the Delete button.

Note: It is not possible to delete an account with an open position or a collateral holding.

Nor is it possible to delete the default account (0000000000) or a Market Maker or RIOT
default account.

3.2.2 Account Groups

If you click on “Account Groups” under the Parameters Menu, the following screen will
appear:

Account Groups - Edit M= E3
Group Description

L EXISTIMNG Al E®isting &ccounts

L HOUSE House Trading Accounts

L IMSTO Institutional Accounts

.| MELB Melbourme Accounts

L FRMATE Frivate Client dccounts

L REGIOMAL Regional Accounts

L SYDMEY Sydney Accounts

|14 4] Row1of 7 D
Mew Amend | Delete |
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Account groups are used to link like accounts together. This makes finding an account
amongst the complete list of accounts easier. Grouping accounts is particularly useful when
allocating trades.

An account can belong to any number of groups, which may represent, for example, an
adviser's group of accounts or accounts that reside in a particular State. Thus, you could have
account 1234 belonging to Joe’s group and to the South Australian group. Accounts are added
to groups in a separate screen. “Account Groups - Edit” is only used for adding, amending or
deleting the Groups themselves.

3.2.2.1 Adding an Account Group

From the “Account Groups - Edit” screen (pictured in 3.2.2 above), click on the New button
and the following screen will appear:

Account Groups <] |

—
|

ok | Cancel |

Type in the Group name (up to 10 alpha numeric characters).
Type in the Description (up to 50 alpha numeric characters).

Click the OK button to add the Group.

3.2.2.2 Amending an Account Group

From the “Account Groups - Edit” screen (pictured in 3.2.2 above), click on the Amend
button and the following screen will appear:

Account Groups |

|1 700 accounts

(]4 | Cancel |
Enter or select the revised details.
Click the OK button to confirm any changes.
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3.2.2.3 Deleting an Account Group

From the “Account Groups - Edit” screen (pictured in 3.2.2 above), enter or select the group
to be deleted and click on the Delete button.

If the Group has accounts linked to it, a message similar to the one below will appear:

Member Clearing Module |

There are ¥ accounts linked ta Group 1700°5. [F vou delete the group the associated
account links will alzo be deleted. Do vou wish to continue?

o |

If you click on "Yes", the links between the Group and the Accounts will be deleted. Note
that the accounts themselves will not be deleted, just their link to that Group.

If the Group has no accounts linked to it, the deletion will go ahead after you have confirmed
that you wish to delete the Group.

3.2.3 Account/Group Links

These links allow you to link accounts to Account Groups for organisational, reporting and
other purposes. An account can belong to any number of groups. Account Groups may
represent, for example, an adviser's group of accounts or accounts that reside in a particular
State.

If you click on “Account/Groups Links” under the Parameters Menu, the following screen
will appear:
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Accountz/Groups Links - Edit M= B3
—Groups
Group : ||-| 005 j
—ACCcounts
Ayailable Linked ta Group
000000000 ﬂ 1700
0007 AkE, 1703
oo fdd>> 1717
1020 1722
1024 <4 Hemawe 1745
1025 1750
1120 1770
12m
1440
14490
1500 hd
Drefault Accaunt FAIRFIELD
TRADERS

To select the accounts linked to each account group:

1. Select an account group from the pull down menu. All accounts already linked to that
account group are shown on the right hand side of the window. All accounts that are
available to become linked with that account group are shown on the left-hand side of

the window.

2. Toadd an account to the selected account group, select the appropriate account from
the list of available accounts (on the left hand side of the window), then click the Add
button, or double-click on the account. The account will then appear in the list of
accounts linked to the selected account group (i.e. on the right hand side of the

window),

Or

3. Toremove an account that is linked to the selected account group, select the account
from the list of accounts in the group (i.e. on the right hand side of the window), then
click the Remove button, or double click on the account. The account will then
appear in the list of available accounts.

Note: A description of the selected account in each list is displayed in the footer of the

window.

Multiple accounts can be selected for addition to or removal from an account group.
Holding down the Control key and selecting several accounts by clicking on them allows
those selected accounts to be added or removed. Alternatively, you can click on the first
account you wish to select, hold down the Shift key, and then click on the last account you
wish to select. All accounts in between will then be selected and either added to or
removed from the Group.
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3.2.4 Commission Rates

This function allows Participants to set up a default commission rate for “give up” and “take
up” transactions executed on behalf of or by other Participants.

Commission rates can either be a flat dollar amount per deal, a rate per contract or a
percentage of premium value. Default commissions can be set for each Product
Type/Participant combination (eg a percentage rate of 0.75% for equity options for
Participant 1234).

The total commission earned or due for each give up/take up trade is shown on the
“Allocation - Edit” Screen, you can also see the basis for the commission charge be it
percentage, rate per contract or flat dollar amount (see 3.3.1.2 for further information). This
amount can be over-ridden by an amount for the whole line or by another percentage or rate if
required. If the override rate is likely to become the permanent rate or is more commonly
charged than the default rate, you may wish to make it the default rate.

If the commission attached to a trade allocation is different to the default commission, the
difference is highlighted by either an “up” arrow (1) for a higher amount or a “down” arrow
() for a lower amount. The up arrow will also appear if no commission has been established
for that Product Type/Participant combination.

The total “Commission Charged” and the “Commission Expected” for each trade allocation
can be found on the “Trade Zoom” screen of the “Allocation - Edit” function (see 3.3.1.3 for
further information).

The commission calculation is made in real-time, however commissions are not posted until
the end of the business day. At this time, commissions calculated by ACH throughout the
current business day are debited or credited to your account.

MCM allows you to view the commission’s earned/due for today and for the previous
business day via the “View” menu (see 4.1.21 for further information).

Commission details appear on the Daily Financial Statement and on the Current Account
Statement, which are both accessible from the “Reports” menu.

Note: No account level commission information is stored on MCM.

If ACH deletes a Participant, it will also delete all records associated with that Participant,
including any commission rates set up by you for the Participant. You should regularly update
your commission rates; otherwise discrepancies between your MCM database and ACH’s
copy of your database may arise. Any such discrepancies will be recorded on the
Reconciliation Report.
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Clicking on “Commission Rates” under the “Parameters” menu, will display the following
screen:

Commission Ratesz - Edit

Product .

AUD
aUD 0802 15000  Rate 1.7500
aUD 0802 20000  Rate 2.0000

[14 4] Row2af 4 M

From here, you can add new rates, amend existing rates, and delete rates for “give up” trades,
“take up” trades.

3.241 Adding a New Commission Rate

Click on the “New” button and the following screen will be displayed:

(8 Commission Rates

I Future j

AUD -

|
| 0.0000 [Rate ]
| 0.0000 |

ok | Cancel |

Enter or select the Product Type code.
Enter or select a Currency code (this will initially be AUD only).
Enter or select the number used to identify the Member (i.e. the Participant code).

Enter the Give-Up commission received from the Participant for this product, as either a
percentage or a rate.
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Enter the Take-Up commission paid to the Participant for this product as either a percentage
or arate.

Click the OK button to create the new commission rate.

3.24.2 Amending a Commission Rate

From the edit screen (pictured in 3.2.4 above), select the Product Type/Participant
combination you wish to amend and click on the “Amend” button. The following screen will
appear:

Commizsion Rates |

IEquit_l,l Opticn J

Currency : I,.-:-.'|_|D I

{5000 [~
| H | <]
| 10000 (% )

ok | Cancel |

i

Enter the Give-Up commission received from the Participant for this product type, as either a
percentage or a rate and/or

Enter the Take-Up commission paid to the Participant for this product type, as either a
percentage or a rate.

Click the OK button to confirm any changes.

3.24.3 Deleting a Commission Rate

From the edit screen (pictured in 3.2.4 above), select the rate you wish to delete and click on
the “Delete” button. A message asking if you are sure you want to take this action will
appear, if you click on “Yes”, the commission rate will be deleted.

3.2.5 System Configuration

Most of the information contained in this function is for enquiry purposes only and cannot be
amended by Participants. Some information can be amended by ACH on the request of a
Participant.

The System Configuration function contains four sub-menus (tabs). These are:

Member Info.
Contacts
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Dates
Data Retention

3.2.5.1 Member Information

Syztem Configuration - Edit [_ ]
1. Member Infa. | 2. Contacts | 3. Dates | 4. Data Retention |

IF any of the details below are incorrect, please aduise the Clearing House.
—HName

International Bank, Investors plo

—Address
Lewel 3, 27 Albert Ave
Chatzwood

— Communications
9233 BETT 9233 BREE

B oot (2B com

Note: If the Member Information or Contact details are incorrect, please advise ACH.

3.25.2 Contacts
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System Configuration - Edit [ _ =] =]

1. Member Info. 2 |§. Dates | 4. Data Retention |

IF any of the details below are incorrect, please advise the Clearing House.

—Management
bz Mancy Brown

—Financial
Alice Tang

— Trading
Helen Caprici

—Back Office
Faul Robinzan

9233 55EE 59233 5553

Note: If the Member Information or Contact details are incorrect, please advise ACH.

3.25.3 Dates

This area provides you with a quick reference of the current, previous and next business dates.
A list of all non-business days, as determined by ACH, may be viewed under the View menu,
by clicking on ACH Parameters, followed by Non-Business Days (see 4.1.42 for further
information).
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Syztem Configuration - Edit M= E3

—

5 | 4. Data Retention |

—Current Business Day

The system iz configured for the business dayp of 5/04/358

—Previous Business Day

The previous business date was 7/04./95

—HNext Business Day
The nest expected business date iz 9/04/95

3.2.5.4 Data Retention

Most data retained in the system is in respect of the current business day and the previous
business day. However, there is some data that is retained for a longer period. To maintain
system efficiency, this data is automatically deleted after a given period of time. The time
period for which certain data is retained in the system is known as the retention period. The
retention period may be between 7 and 999 days.

The various types of data for which the retention period may be set includes:
Audit Trails (System Audit Trail and Exercise Audit Trail);

System Log;

Security Audit Trail; and

Security System Log.

See 4.1.47, 4.1.48, 4.1.49 and 6.5 for further information.

The following screen displays the time period, in days, for which data will be retained:
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System Configuration - Edit M= E3
1. Member Info. | 2. Contacts | 3. Dates 4. Data Retention |
Data will be retained for the duration indicated below.
Data Type Retention ji&
Feriod

Audit Trails an

Securnty Audit Trail and System Log G0

SYSTEM LOG 14

Amend |

Select the Data Type for which you wish to amend the data retention period.
Click the Amend button.
Enter the revised Retention Period (in days).
Click the OK button.
Note:  Whilst the retention period may be between 7 and 999 days, the longer information is
retained, the greater potential impact there will be on your system’s performance. Data can
be exported to another application and archived if records are required to be kept for extended
periods.
3.2.6  SOD Printing
This function allows Participants to automate printing hard copies of some reports as part of
the start of day process. This means that when arriving at work in the morning, the selected
reports will have been printed overnight. Various criteria for printing are available — a one-off
copy of a report can be requested or, reports can be printed on a daily, weekly or monthly
basis. Multiple copies of reports can also be requested.
Clicking on ““SOD Printing’” under the “Parameters’ menu will display the following screen:
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SOD Printing - Edit [_ o]
Feport Marme Print Today Print Frequency
> e I —_——
L Draily Pogition Activity Mo
Current Account Statement Mo
Current Accaunt Surrman Ma
: Ewercize Activity Statement Mo
|| Interest Statement Mo
Open Position Statement Mo
: Reconciliation Report Mo
L Draily Margin Summary Mo
L Collateral Activity Staterment Mo
Collateral Holdings Statement Ma

|||_jj Fow 1 of 11 M

Amend |

This screen shows all of the reports that are available for printing as part of the Start of Day
(SOD) process. From here, you can add new reports to be printed, amend existing printing
requirements, and delete printing requirements.

3.2.6.1 Adding SOD Printing

Select the report you wish to add, either by clicking directly on it, or by using the arrow key
to move to it, then click on the Amend button. The following screen will be displayed:

i 50D Printing =]
Diaily Fosition Activity

| Print
-

ok LCancel

Recurring Printing

If you tick the Print box, the screen will show the following:
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SOD Printing |
Current Account Staterment
v
-

IMDnthI_I,I - Last Day j

4

k. | Cancel

This enables you to choose the frequency with which you wish to print the report — daily;
weekly, on the first or last day of the week; or monthly, also on the first or last day. Choose
one of these options by clicking on it. The screen also allows you to nominate the number of
copies of the report you want printed — nominate the number of copies, then click OK.

Note: Please bear in mind that some reports are very large. You may wish to get an idea of
the size of the report from the Reports menu before adding them to SOD Printing.

One-off Printing

You may wish to print a report on one occasion only. In this case tick the Print Today Only
box and you will be prompted for the number of copies you wish to print, as shown below:

S0D Printing
Daily Fosition Activity
-
) Print Today Orly

ok Cancel

Click on OK and you will be returned to the Edit screen.
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SOD Printing - Edit M=
Feport Marme Frint Today Print Frequency
: D aily Financial Statement Mo
0 Draily Pogition Activity Mo Yes 1
n Current Account Statement ez Mo bonthly - Lazt Day 2
Current Account Sunmrmary Mo Mo
Ewercize Activity Statement Mo Mo |
0 Interest Statement Mo Mo
0 Open Position Statement Mo Mo |
0 Feconciliation Feport Mo Mo
Draily b argin Summan Mo Mo
0 Collateral Achivity Statement Mo Mo
0 Collateral Holdings Statement Mo Mo
|14 4] Row 3 af 11 M
Amend |

3.3 Contracts Menu

Under this menu, you will find the following functions:

Allocations

Price Averaging

Undo Price Averaging

Match Outs

Undo Match Out Request
Manual Exercises

Exercise Exclusions
Account-to-Account Transfers
Member-to-Member Transfers
Trading Activity Transfers

These are described in more detail below:

3.3.1 Allocations

All trades will be either allocated to one of your accounts or given up to another Participant.
A trade may be allocated to a single account, to several different accounts, to one Participant,
to several Participants or to a combination of accounts and Participants. To assist you in
allocating a contract, an allocations selection facility is located within the “Allocations”
window.

If you wish to delete an allocation, MCM will only allow you to do so if the account involved
still has sufficient open contracts to allow the allocation to be reversed. That is, the number of
contracts open in the account must be greater than or equal to the number of contracts
involved in the allocation that you want to reverse.
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Note: A contract that has neither been allocated to one of your accounts or given-up by the
end of the day will be automatically allocated to your default account. A trade that has been
given up but not accepted by the recipient will also “fall”” into your default account.

The exception to this rule are Market Maker and RIOT trades which automatically

allocate into their nominated default account with their Clearing Participant if they are
not instructed.

3.3.1.1 Selecting Trades to Allocate

When you click on Allocations in the Contracts menu, the following screen will be displayed:

I8 Allocation Selection

Aoc/Ref
Bought/Saold :

Trade Status :
&5 Code :
Froduct :

b anth :

Strike Price :
Option Type

W erzioh ;

Traded By :

-

Sales Ship Mumber :

Exchange :

Y

[T Include Checked Trades

Ok | Clear |

If you click on OK without selecting any criteria, you will get all of the trades which have
been executed by you and all trades which have been given up to you, regardless of whether
they have been allocated or not.

Selecting one or more criteria (you can enter as many as you like) will reduce the number of
trades you are presented with. One of the most useful selections is the Trade Status, which
allows you to view only unallocated trades.

The following list describes the Selection Criteria:

Acc/Ref - This field has two sources - either via DTF or from another Participant (i.e.
give up trades).
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In the case of trades that you or your Market Maker/s have traded, this information comes
from the Client or Customer Information field on the DTF order entry screens (depending
upon which screen the order is entered). Trade references are entered at the time the order is
placed in DTF. References could relate to a client account number, a dealer’s initials, a
commission rate to be passed on and so on. Being able to select trades by this reference may
be useful in some cases.

If the information in the Acc/Ref field matches exactly with a valid account number, the trade
to be automatically allocated to that account in MCM. This allocation can still be changed in
MCM if it is incorrect. If Acc/Ref information does not match with a valid account number,
no action will be taken by MCM.

Alternatively, if the trade has been given up to you by another Participant they are able to add
a reference in order to assist you in identifying which client the trade is for and/or to identify
the adviser.

Bought/Sold — Allows you to select either bought or sold contracts.
Trade Status — You may select from Allocated, Unallocated or Partially Allocated trades.

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list. Selecting or entering a code will fill the Product, Option Type,
Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show you all of the BHP trades,
which also fit any other criteria you may have selected (eg Unallocated, or a particular
month). For LEPO’s, you must enter the code, eg BHPL.

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry. This is useful when instructing trades for one expiry month only (eg on expiry

day).

Strike Price — If you have selected a product, you will be given the option of entering the
Strike Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike
price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 version of the same product having open positions at the same time.
This can occur, for example, when some positions have 1000 shares per contract, and some
have a different number of shares per contract.

Traded By — This allows you to select trades that have been traded by another Participant.
The other Participant could have given these up to you, or you may be the Clearer for that
Participant. You can either key in the number of the other Participant or select it from the
drop down list.
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Sales Slip Number — This will call trades up individually by Sales Slip number. This may be
useful in avoiding confusion when a lot of crossing business is executed and you want to be
sure you are allocating the correct side. In this instance you would enter Bought or Sold and
the Sales Slip Number.

Exchange — This allows you to select the exchange; ASX- ETO or ASXF.

Include Checked Trades — Trades may be "checked" (%) on the screen, rather than printing
out reports and ticking them off. You are able to put a tick next to each trade you have
checked off, and these trades will not appear again on the Allocation Edit screen unless you
check this box.

Clear Button — Clears the contents of the Selection criteria.

3.3.1.2 The Allocation Edit Screen

Once you have entered the selection criteria for the trades you wish to allocate and have
clicked on OK, a screen like this will be displayed:

[(§ Allocation - Edit M= E3
Trader Qty accRel I | ISR
1122 5 93 AGL  DECOO 1000 C 0.5600 93
9082 B 19 aGL  DECOO 9.00 C 0.2200 19
5 19 aGL  DECOO 9.00 C 0.2200 13 .
— Selection |
B 4 CBa  JaNO 2650 C 0.3800
5 4 CBa  JaNO 2650 C 0.3800 4 Bl Alloeation |
5 36 ERG  OCTOS 1350 C E 01100 36 Tl S it Allacation |
Account m oI . Reference Walue |
[ Lerept [ake-un
Herect lake-up |
[Eheck |
Check Al |
Refrezh |
A0O040 11592 15:30:28 ‘

The screen is divided into an upper and lower section, icon buttons and a status bar. Using
the mouse, you can re-size the proportions of the upper and lower sections. All of these fields
are described below:

Upper section columns:

Trader - If another Participant has given up the trade to you, their Participant number will be
displayed here (see 3.3.1.8).

Alternatively, if your Market Maker/s or other Non-Clearing Participant executed the trade,
their trading number will appear in this column. There is also an indication of whether you
have taken up the trade or not, and whether the commission charged by the other Participant
is more or less than you expected.
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Bought or Sold Indicator — B indicates Bought contracts, while S indicates Sold contracts.

Qty — Shows the number of contracts (lots) for that particular trade.

Entity Details — The next block of information shows the Product (eg BHP), Month (eg
JUN99) and Strike Price followed by P (Put) or C (Call).

Price — The premium of the contract.
Acc/Ref — From DTF or the other Participant if a give-up, as described in 3.3.1.1 above.
Number Unallocated/Checked — The final column contains two fields - the first shows the

number of unallocated lots for the trade, the second shows whether the trade has been
“checked” (%) or not (refer to 3.3.1.10 for further information).

Lower section columns:

Account — Allows for input of a valid account number (up to 10 alpha numeric characters). A
double click will present you with a list of available accounts (see 2.8 for information on
searching for accounts)

Mbr — (Participant) Used for giving trades up to another Participant. When this field is
clicked on a drop down list of Participants will be available or the other Participant number
can be manually entered.

Qty — (Quantity) Allows one trade to be "split" amongst several accounts and/or Participants
by entering a number of lots that is less than the total number for the trade.

Comm - (Commission) Used for give-up trades only. A percentage rate (P) or a flat dollar
rate per contract (R) will automatically appear if they have been previously set up for the
Product Type/Participant combination (see 3.2.4). The rate or percentage can be over-ridden,
or replaced by an amount (A) for the whole deal. If no rate or percentage has been set up, it
can be entered manually. Commission rates and amounts can have up to two decimal places,
whilst percentages can have up to four.

Reference — The Reference field is available for passing instructions on to the Participant’s
BOAS. It may include, for example, details of existing trades to be closed or a commission
rate to be charged to the account. Participants are also able to add a reference to a give-up in
order to assist the receiving Participant identify which client the trade is for and/or to identify
a particular adviser. The field allows for 28 free-form characters to be input.

Ind - (Indicator) This is also a free-form field, however, it is only one character long. It is
assumed that Participants would use it to instruct the trade to open or close on their BOAS (as
this is not possible at Clearing level), however, it is not validated, therefore Participants can
use it for any purpose.

Date — This is also proposed to be used for closing instructions, when Participants want to
close today's trade against a specific open position. It is an 8 character non validated field.

Value — Once again, it is anticipated that this field will be used to nominate the price of the
position to be closed in the BOAS. It is a 10 character free-form (i.e. non validated) field.
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Free — This field could be used to nominate the allocation as being GST “free” in the BOAS,
and as such it is not recognised by ACH.

Icon buttons:
Selection — Takes you back to the Selection screen (described in 3.3.1.1 above).

Bulk Allocation — Where more than one trade relates to one order or client, holding down the
Control key and selecting several trades by clicking on them allows multiple trades to be
allocated to a single account or Participant. Alternatively, you can click on the first trade you
wish to select, hold down the Shift key, and then click on the last trade you wish to select. All
trades in between will then be selected and the Bulk Allocation button will be available.

Split Allocation — Selecting the “split” button will enable you to select a Group of accounts.
Once the Group has been selected, all of the accounts in the Group will be displayed, enabling
the user to allocate a number of lots to each account. (For a description of the use of Groups,
see 3.2.2).

Accept Take-up — When another Participant gives up a trade to you, you can accept it
without allocating it to an account. If, however, the trade remains unallocated at the end of the
day, it will fall into the default account. You don't need to use this button to Accept, and then
allocate. By allocating a take-up to one or more accounts, you are automatically accepting it,
so you would only use this button if you wanted to accept the trade without allocating it.

Reject Take-up — If a trade has been given up to you in error, you can actively reject it by
clicking on this button. This action will cause a mail message to be sent to the initiating
Participant, informing them of your rejection. The initiating Participant is unable to cancel or
amend a give-up allocation until this action occurs. If you have not accepted a take-up by the
end of the day, it will default back to the initiating Participant.

Check — Trades may be "checked" (i.e. ticked) on the screen, rather than from printed reports.
You are able to put an electronic tick next to each trade as you check them off. This is useful
in reducing the number of trades displayed on the Selection screen.

Check All — Will put a tick next to all allocated trades on the screen, thus saving having to
tick them off one by one. See “Check” above.

Refresh — If new trades matching the criteria you entered in the Selection screen arrive whilst
you are in the Edit screen, a message will be displayed notifying you of this. If you then click
on the “Refresh” button, the new trades will appear on the Edit screen. Clicking the Refresh
button will also remove trades you have "Checked" (see above) from the screen, if your
selection criteria allows this.

Status bar (bottom of the screen):
The Status Bar displays additional information relating to the trade currently highlighted on

the Allocation - Edit screen. This information includes the number of unallocated trades for
the highlighted deal (totalled where more than one trade is highlighted at a time), the total
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commission charged on the trade by the initiating Participant (take-up trades only), the Sales
Slip Number, the other Participant to the trade and the date and time of the trade.

3.3.1.3 The Trade Zoom Screen

If you want to see more details about a particular trade you “zoom in” by highlighting the
trade and double clicking on the left mouse key. The following screen will be displayed:

8 Trade Zoom [ ] |
—Product Details
BHF - BHF Equity Options
Call
JURGS
18.50
~ Trade Details
5] OS/025858 9:56:33
a0 O9/02858 9:56:33
1.1500
0410698
ADD3TY
[l
—Allocation Details
] 1
— Take-Up Details
Accepted FAL - Paine & Ludlow short
0.50 TEE.BS

Take-Up Details will only show for take-ups.

Click on the “X” in the top right hand corner to return to the Allocation - Edit screen.

3.3.1.4 Allocating One Trade to One Account

In order to allocate a trade, highlight the trade by clicking on it. Use the arrow keys to move
up or down the window. Once the trade is highlighted click in the bottom portion of the
screen or press F6 to take you there.

Allocation information can now be entered as appropriate in the lower section of the screen.
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Allocation - E dit [_ o] %]
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o B 25 ®JOF SERD2 3.347.000 r =
PAL 5 75 ¥FLF  DECO2 3,352,000 iR
B 12 ®JOF SEPD2 3,329,000 Oz _
— Selection
JOH B 27 ®JOF SEFD2 3,342,000 O

Bk &llozation

Split Allaeatiog

r
O Eeect Take-up

Comm . Reference

Account i

Secept Tlake:un

Eheck
Ehechk Al

Hetresh

L FLEL

A00038 2882 14:26:35

You can see the cursor under the “Account” field. To the left of this, in the grey shaded area,
is the image of a pen writing. This shows that this record is still being updated. You can either
key in the account code, or double click in this field and select the account from the list (see
2.8 - Searching for an Account).

The quantity of the trade is automatically displayed but may be over-ridden (see 3.3.1.6 for
split allocations). To move within the allocation line, use the tab key or the mouse. Once you
have tabbed to the end of the line, you will be returned to the upper section of the screen,
ready to allocate another trade. If you use the mouse, you just need to click in the upper
section.

3.3.1.5 Allocating One Trade to One other Participant (Performing a Give-up)

A give-up occurs when, instead of allocating a trade to one of your accounts, you choose to
give-up the trade to another Participant, (which may have a commission charge attached). A
trade need not be given-up in full. Rather, any quantity of unallocated contracts may be
given-up to any number of different Participants.

The commission that you choose to charge another Participant will be automatically taken
from the Commission Rates that you have already established within your MCM database
(see 3.2.4). It is possible however, to alter this default Commission Rate, to any value that you
wish.

In order to give-up the trade, you need to highlight it, by clicking on it, or using the arrow
keys to move up or down the window. You can then either click in the bottom portion of the
screen or press F6 to take you there.

Tab past the Account field, to the “Mbr” field, or click in the “Mbr™ field as shown below:
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Allocation - Edit M B3
B Trader I Lo | Rowsors
1nzz $ 99 AGL DECOD 1000 C 0.5600 93
9082 B 13 aGL DECOO 9.00 C 02200 13
5 13 AGL DECO0 900 C 02200 13 )
— Selection
B 4 CBA  JANDT 2650 C 0.9800
-fi 5 4 CBA  JANDM 2650 C 0.9200 4 Bl Allacation
0 5 36 ERG  0OCTOS 1350 C E 071100 36 T| Split &llocation
Account Alaly Aty | Cormirm . Refarance Value
| Lecept lake:up
S r
ad r Eeest Take:um

[Eheck

[Ehiect ol

RAAHAAL

Eetresth

A00039 0a02 15:23:43

You can either key the other Participant's number (if known), or use the drop-down list by
clicking on the down arrow at the side of the “Mbr” field. If you use the drop-down list, you
will need to click on the Participant in order to select it.

Tab past this field, and the total number of lots for the trade will be displayed in the “Qty”
field. You can key over this number if you only want the other Participant to receive part of
the trade (see 3.3.1.6 for splitting allocations).

If you have a commission rate set up for this Product Type/Participant combination, it will be
displayed in the “Comm?” column. This rate can be over-ridden, or if no rate has been set up,
it can be entered manually. A Percentage rate (P), an amount for the whole trade (A), or a
dollar rate per contract (R) are allowed and these can be up to two decimal places
(percentages up to 4 decimal places). If you try to complete the give-up without entering a
commission rate, the system will prompt you to enter one. Even if you need to enter zero, you
must enter something.

The “Reference” field is available for give-ups in order to assist the receiving Participant in
identifying which client the trade is for and/or to identify a particular adviser. The field allows
for 28 free-form characters, although the Take Up Member can only see the first 10
characters.

The “Ind” (indicator) is also a free-form field, however, it is only one character long. It is
assumed that Participants would use it to instruct the trade to open or close on their BOAS (as
this is no longer possible at Clearing level), however, it is not validated, therefore Participants
can use it for any purpose.

“Date” is also proposed to be used for closing instructions, when Participants want to close
today's trade against a specific open position. It is an 8 character non validated field.

It is anticipated that the “Value” field will be used to nominate the price of a position to be
closed in the BOAS. This is a 10 character free-form (i.e. non validated) field.

The “Free” field is not available for Give ups.
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[§ Allocation - Edit & 3
B Tacer || accrer | Il WEREE
1122 5 93 AGL  DECOD 10.00 C 0.5600 33
3082 B 13 AGL  DECOD 3.00 C 0.2200 13
5 19 AGL  DECDD 5.00 C 0.2200 13 ;
— SEelectian |
5 4 CBa  JaWNOi 2650 C 0.9800
B 5 4 CBA  JaWNDT 2650 C 0.3800 4 BulAllocation |
0 5 36 ERG  OCTOS 1350 C E  0.1100 36 j Sl &lpeation |
Account m Qty | Cormm - Reference alue PR
0.5 P bigbank c | r Bk E'“"l
C Eeest Take-um |
[Eherk |
Eheck Al |
Eefiesk |
400033 D&OZ2 15:25:43 |

Note: At any time up to this point, you can still back out of the allocation. This can be
achieved either by clicking back into the upper portion of the screen or highlighting the line
and pressing the “Delete” key.

However, once you have given up a contract to another Participant, you can no longer amend
or delete the details relating to that give-up. It is assumed that the other Participant accepts the
give-up. If however, the give-up is rejected by the take-up Participant, then a “Give-up
Reject” message, will be sent to you. This message provides details relating to the rejected
give-up.

A contract that remains unactioned by the other Participant, will at the end of the day, be

automatically allocated to your default account .

3.3.1.6  Allocating Using "Split" (Allocating one trade to more than one Account or
Participant)

There are two methods to split an allocation. One involves allocating portions of trades on the
normal “Allocation Edit” screen, the other involves using the “Split Allocation” button in
order to bring up a Group of accounts.

3.3.1.6.1  Splitting on the Allocation Edit screen

As shown below, this method simply involves keying in a number of lines of allocation
against one trade.
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[§ Allocation - Edit M
B ader L Lot acomet M |l GV
122 § 99 AGL DECOD 1000 C 05600 93
3082 B 19 AGL  DECOO 800 C 0.2200 13
$ 19 AGL  DECOO 800 C 0.2200 13 .
- Selection
B 4 CBA  JANOT 2660 C 0.9800
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h 5 3EERG DOCTOR  13R0C E 01100 T| et el
| Account m O . Reference Yalue
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Toclose C 11711400 008 W
b 202 RS & Fred O Eejest Tiake-us
# (|
LCheck
Check Al
Fefrezh
A00040 1192 15:30:28 ‘

In order to allocate, you need to highlight the trade you wish to book by clicking on it or
using the arrow keys to move up or down the window. You can then either click in the
bottom portion of the screen or press F6 to take you there.

Either key in a valid account number, or a valid Participant number, then tab across to the
“Qty” column and key in the number of contracts you wish to allocate to that account or
Participant.

The number of contracts remaining to be allocated will be calculated and displayed on the
next allocation line once an account or Participant has been entered on the second line.

You are able to continue allocating in this fashion, either until there are no contracts left to
allocate, or until you click back into the upper section of the screen, if you do not wish to
allocate all of the available lots. This is known as a partial allocation.

3.3.1.6.2 Splitting using the Split Allocation button

In order to allocate, you need to highlight the trade you wish to book, by clicking on it, or
using the arrow keys to move up or down the window. You then need to click on the “Split
Allocation” button.
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[(§ allocation - Split |
Group: |PRIVATE =] ]

Account Gty m. Reference |
B 1234 r
4444 r
7777 r
BLOGGS r
GEORGE r
| 52MIR r

[k Cancel

You need to select a Group from the drop down list at the top of the screen.

The accounts belonging to that Group will then be listed in the allocation box, as they are
shown above.

You then need to input the number of contracts to be allocated to each account, along with
any other fields you wish to add information to.

As you allocate more lots, the “Unallocated Quantity” in the top right hand corner of the
screen will change to indicate how many lots are left.

Once you have completed your allocations, click on the OK button and you will be returned
to the “Allocation - Edit” screen.

If you wish to allocate some of the contracts to an account which is not in the Group you have
selected, or you wish to Give up some of the contracts to another Participant, you can leave
those unallocated, click on OK, and use the “Allocation - Edit” screen to complete the
allocation.

3.3.1.7 Allocating Using "Bulk"(i.e. allocating several trades at once)

In order to allocate, you need to highlight the trades you wish to book. This is achieved by
holding down the Control key and selecting several trades by clicking on the small, grey box
to the left of the trade line.

Alternatively, you can click on the first trade you wish to select, hold down the Shift key,
then click on the last trade you wish to select (again placing the cursor in he small, grey box
to the left of the trade line). All trades in between will then be selected and the “Bulk
Allocation” button will become available. You can tell which trades you have selected,

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE
Version 1.40 April 2004

because they will be highlighted, and will also be shaded on the left hand side of the window,

as shown below:

082 5 1 AMP DECOO 10.00 F 0.0010 902
0 1] 1 C

DECOD 1000 C

13 AGL  DECO0 9.00 C 0.2200 13

|

Selection
qoe2

[§ Allocation - Edit M= E
' )| S ETE

i

= ]

@

d

[Eherk
Check 4|l

Refrezh

B
5 13 AGL  DECOO .00 C 0.2200 18 Bulk Allacation
B

4 CBA  JaNO 26.50 C 0.9800 j S it Allocation |
Account Gty eference |Ind | Date Value
r Spneptlake-up |

Eeest iake-up

[

118 A00038 0&02 15:28:55

You then need to click on the “Bulk Allocation” button, and the following screen will
appear:

[§ Bulk Allocation |

—Account Allocation
Accaunt ; ||

— Give-up Allocation

Member : I j

Commigzion

|
Reference : |

Ind: [
Date: [
Vale: [

Free: [

You now need to enter either a valid account number (double clicking in the Account field

will display a list - refer to 2.8); or a Participant number (which can be selected from the
drop-down list).

Following this, you may enter information into any of the other fields. Remember that
Commission applies only to Give-up trades.
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When you are finished, click on the OK button and you will be returned to the “Allocation -
Edit” screen.

3.3.1.8 Allocating a Take-up

A take-up occurs when another Participant gives-up a contract to you (which may have a
commission charge attached). You then have the choice to either accept or reject a take-up. A
take-up trade will have a “?” displayed in the first column of the trade line. The initiating
Participant's number will also be displayed in the Trader field. The commission charge as
well as the basis for calculating the commission will be displayed at the bottom of the
“Allocation - Edit” screen.

Allocation - Edit

| Tacer || |
5

_ (o x|
/N -l Fow7ois
- 15

25

15 AGL  DECO3 10.75 0.2300
5 25 AGL  DECO3 1250 1.0200

B 15 AGL  DECO3 10.00 0.3200 15
f? + 1502 B 20 CBA JAND4 25.50 0.2500 20

5

B

Selection

1

2+ 1802 15 CBA  MOWO3Z 3000 0.5000 15 Bulk Allacation

DR 40 LLC  DECOI 800 0,750 M 1 spitAllocation

Accournt atr]  comm| [Reference Acoept Take-up
= & |

Beject Take-up

[ v B o N o A |
aOoan

Check
Check 4]l

Refrezh

il

A000S0 1602 11.26:42
Percentage 0.3000

MCM will assist you by showing the total commission charged. The arrows shown on the
screen above indicate whether the commission charged is more or less than the expected rate
(as defined in Parameters - Commission Rates - see 3.2.4). Double clicking on the trade will
show both the commission charged and the expected commission as shown in the Trade
Zoom screen in 3.3.1.3 above.

If you choose to take-up a contract, you may then allocate that contract as you would any
other trade, or you may choose to click on the "Accept Take-up" button and allocate the trade
to an account later. That is, you can accept it without allocating it to an account immediately.
If, however, the trade remains unallocated at the end of the day, it will fall into the default
account. You don't need to use the Accept Take-up button to accept, and then allocate. By
allocating a take-up to one or more accounts, you are automatically accepting it, so you would
only use this button if you wanted to accept the trade without allocating it.

Take-up trades can be on-allocated to another Participant, as long as it is not the originating
Participant.

Note: A take-up that has not been actioned by you, will be unwound at the cut-off time for
accepting take-ups. That is, the contracts will return to the open position of the give-up
Participant.
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If the receiving Participant has accepted a give-up/take-up, it can only be deleted by ACH. If
you need to change the details of a give-up allocation that has already been accepted, please
contact ACH.

3.3.1.9 Rejecting a Take up

A take-up occurs when another Participant gives-up contracts to you, (which may have a
commission charge attached). You then have the choice to either accept or reject a take-up.
MCM will assist you by showing the total commission charged. The arrows shown on the
screen below indicate whether the commission charged is more or less than the expected rate
(as defined in Parameters - Commission Rates - see 3.2.4). Double clicking on the trade will
show both the commission charged and the expected commission on the Trade Zoom screen
in 3.3.1.3 above.

If you choose to take-up a contract, you may then allocate that contract as you would any
other contract. Alternatively, if you choose to reject the take-up, click on the Take-up you
wish to reject then click the ‘Reject Take-up’ button, the following screen will appear:

LQ‘ Reason for Rejection of Take-Up

e gl

[ Incormect price

[ Incorrect valume. v|

Incomect cormmisgion, “I
=

] LCancel | Clear |

In this screen you can choose a rejection reason from the list provided, alternatively if the
reason for the rejection is not currently on the list you may enter your own reason in the lower
half of the screen. Once you’ve entered a rejection reason click OK.
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The initiating Participant may ask you to reject the trade if they realise that they have given it
to you in error, as they are unable to cancel or amend a give-up. If a trade has been given up
to you in error, you can actively reject. In the example above, the question mark indicates that
the take-up has not been actioned (i.e. has not been taken up or rejected). The "X" indicates
that the take-up has been rejected.

If you have not accepted a give-up by the cut off time for take up acceptance, it will default
back to the initiating Participant.

3.3.1.10 Checking Allocations

Allocation - Edit =0l x|

; (EFP Jl | EVE
5 40 LLC DECO3 800 c 0.7500 r 40
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B 15 AGL  DECO3 1000 . 03200 r o
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Refrezh
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To aid you in allocating trades, it is possible to check any fully allocated trade. This may be
used instead of printing a report and ticking off the allocations. It also enables you to
distinguish between those that have been both allocated and checked, from those that have
not. By distinguishing between checked and unchecked trades, you are able to identify those

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE
Version 1.40 April 2004

trades that must still be checked. Checking essentially marks the relevant trades, by either
hiding them, or by placing a tick next to the trade.

Trades that have already been checked, will be excluded each time that you open the
Allocations window. Additionally, clicking the Refresh button will hide any trades that you
have checked since the Allocations window has been opened. To include the checked trades,
you must tick the "Include Checked Trades" box, in the Allocations Selection window (as
shown in 3.3.1.1 above).

3.3.1.11 Deleting Allocations

Select the allocation that you wish to delete from the lower section of the screen.
Press the Delete key.

Note: MCM will only allow you to delete an allocation if the account involved still has an
open position that is sufficient to allow the allocation to be reversed. That is, the open
position of the appropriate account must be greater than or equal to the number of contracts
involved in the allocation that you want to delete. For example, if a number of contracts have
been allocated to an account, and some of these have been matched out, then the account may
not have an open position sufficient to allow the allocation to be deleted, in which case the
match out needs to be reversed - see 3.3.4.2.

3.3.2 Price Averaging

Price averaging is the process by which a number of different trades are merged into a single
trade showing a weighted average price for the combined number of contracts. Trades must
be individually selected for price averaging. MCM will automatically calculate the volume
weighted average price and replace those trades with a single trade at the averaged price.
This “averaged trade” can then be allocated in the normal manner.

Price averaging may only be used to convert fully unallocated trades. If there are any
allocated contracts in a trade, these allocations must be reversed (see 3.3.1.11) before you are
permitted to request price averaging for that trade. After price averaging is complete, the new
(replacement) trade may be allocated in the usual manner.

The averaging, of several trades to form a single trade at the clearing level may result in a
price that is not the exact average price. In such circumstances, the rounding difference will
give rise to a credit or debit financial posting to your unsegregated account. This financial
posting will ensure that the price averaging process perfectly changes several trades into one
trade for the overall correct premium value.

After you have requested price averaging, you may still undo this, i.e. convert the new trade
back into the original component trades (see 3.3.3).

When you click on Price Averaging in the Contracts menu, the following screen will be
displayed:
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Price Averaging Selection E
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A5 Code
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b anth
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—
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—
—
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Werzion ;

Traded By

—
!

As a minimum, you will need to select Bought or Sold and ASX code or Bought or Sold,
Product, Option Type and Month. The criteria are described below:

Trade Ref — This field has two sources - either CLICK (DTF) or another Participant.

In the case of trades that you or your Market Maker/s have traded, the information comes
from the Customer Information field on the DTF order entry screen and can be input at the
time the order is placed in DTF. It could be a client account number, dealers' initials,
commission rate to be passed on etc.

Alternatively, if the trade has been given up to you by another Participant, they are able to
add a reference in order to assist the receiving Participant identify which client the trade is for
and/or to identify a particular adviser. This is useful if you clear for a number of clients who
execute trades through the same Participant.

Bought/Sold - You must select either bought or sold contracts.

ASX Code - This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for searching for a traded entity). Selecting or entering a
code will fill the Product, Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show you all of the BHP trades
that also fit any other criteria you may have selected. To see LEPQO’s, you must enter the
code, eg BHPL.

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry. This is useful when instructing trades for one expiry month only (eg on expiry

day).

Strike Price — If you have selected an option product, you must enter the Strike Price (eg if
you enter BHP as the product, you could then enter 15.00 as the strike price).
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Option Type — You must select either Put or Call options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Traded By — This allows you to select trades that have been traded by another Participant.
The other Participant could have given these up to you, or you may be the Clearer for that
Participant.. You can either key in the number of the other Participant or select it from the
drop down list.

Clear Button — Clears the contents of the Selection criteria.

Once you have entered your selection criteria, click on OK button, and the following screen
will be displayed:

F‘ri-::e Averaging - Edit M= B
O Trader ff 0 Eniite o ] Lo o] Row 1 of 3
ol 347,
J =JOF SEPOZ ] 12 3,339.000
J =JOF SEPOZ ] Kl 3,353.000
Selection
AnErage
Select all rowlz)]
AD00ZE 2832 11/02/02 14:26:35 Refrezh

The "Selection™ button will take you back to the Selection screen, if you have made an error
in the criteria you specified.

You then need to select the trades you wish to average using one of the following methods:-

By clicking on them whilst holding down the Control key; or

By clicking on the first one, holding down the Shift key, then clicking on the last one you
wish to select; or

By using the "Select all rows" button on the right hand side of the screen to select all of the
trades on the screen.
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As you add trades to your selection, the "Average™ button will become available, and the
system will automatically calculate the weighted average price. This will be displayed on the
right hand side of the screen along with the total quantity selected, as shown below:

F‘lice Averaging - Edit M= B
_ I =T Row 3 of 3
5 B 000

OF 5

2
3,348,583

Selection

Average

Selesh &l row |

A00043 1502 11402402 15:07:04 Refrezh

Once you have made your selection, you can click on the "Average" button and the following
message will appear:

Member Clearing Module |

@ Pleaze confirm that you wizh ta request a trade for 72 lobs (@ an average price of 3,348 583

1 Cancel |

If you click on OK, the following message will appear:

Member Clearing Module

@ Price Average request 05022 haz been generated.

This can be viewed and in the View - Contracts - Price Averaging screen as described in
4.1.4.

In order to allocate the averaged trade, you will need to go back into the “Allocation - Edit”
screen, where allocation is the same as for any other trade. (For more detail refer to 3.3.1)
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3.3.3  Undo Price Averaging

Price average transactions can be reversed using the “Undo Price Averaging” function in the
“Contracts” menu. Each price average trade approved by ACH appears in the “Batch”
section of the “Undo Price Averaging” screen.

To undo a price average:

Select the price average trade batch you wish to “undo” by clicking on it from the “Batch”
section of the “Undo Price Averaging” screen. Details of each of the original trades
comprising the averaged trade are contained in the “Details” section.

When the price average trade batch you want is highlighted, click on the “Undo” button.

A message appears on the screen asking you if you are sure you want to undo this price
average request. The batch number for this price average request is also displayed.

If you wish to proceed, click on the “Yes” button.

Another message will appear on the screen advising you that the price average request has
been undone. Click on the OK button.

The price average batch and original trade details will now disappear from the “Undo Price
Averaging” screen. The original trades will now appear on the “Allocation - Edit” screen and
can be allocated in the usual manner. If required, these trades can be averaged again using the
same or a different combination of trades.

3.3.4 Match Outs

If an account has in its open position, including any new business for the day, both bought
and sold positions for the same traded entity, then these positions may offset each other, by
matching the contracts. Any number of contracts, providing that it is equal to or less than the
smaller of the bought and sold positions, may be matched out. Match Outs can be made at any
time during the day, and your open position will be immediately updated. Nevertheless, it is
possible to reverse any match outs up until the end of the day, in the same manner as you
enter the match out (see 3.3.4.2 below). There is no need to manually match out for accounts
that have the Auto Match Out indicator set to "Yes" (see 3.2.1.1).

Note: Only contracts in identical traded entities, with opposing positions, may be matched
out.

To undo a match out that you have made on a previous business day, refer to 3.3.5.

3.3.41 Performing Match Outs

When you click on Match Outs in the Contracts menu, the following screen will be displayed:
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(8 Match Outs [_ (]

1. Selection | 2 Results |

Account :
A5x Code
Product :
Month :
Strike Price :
Option Type :

Werzioh |

S

Clear |

You are required to enter either an account number or a Product/Month combination. The
Selection criteria are described below:

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list. Selecting or entering a code will fill the Product, Option Type,
Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show you all of the BHP trades
that also fit any other criteria you may have selected (eg a particular month). To see LEPQO’s,
you must enter the code, eg BHPL

Month - You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price - If you have selected a product, you will be given the option of entering the
Strike Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike
price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Clear Button — Clears the contents of the Selection criteria.
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Once you have filled in your required criteria, you need to click on the "Results" tab, and the

following screen will be displayed:

[\ Match Outs [ []
1. Selection 2 Results |
.......................................... BTy I ————

L 0001 Ak, FELI JuLag 450 450

L 0001 Ak, FELI SEP33 143 143

L 00071 &k K, FrLI DEC32 G G

L 0001 &Kk, k.B JuLaa 16 11a

L 0001 Ak, k.B acTas 4 180

L 0001 Ak, k.B JAMI3 196 30

L 00071 &k K, REMO F OCTa3 1.30 25 25 -

| ;IJ

14 4| Fow 1 of - AKK Trading Pty Limited M
rlatek rowz] Heset rawz] | Refrezh |

If the criteria you selected do not result in any positions that can be matched out, you will get

a blank "Results" screen.

There are two methods of matching out trades, which are detailed below:

Method One: You can click on the row of positions you wish to match out and manually
enter the number of contracts you wish to close. This will usually be used if you do not wish
to close out all of the positions on that line. Key in the number of contracts to close under the

"Quantity" heading, as shown below:
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LP.‘ Match Outs M= E3
1. Selection 4 Results |

& | D0OTAKK Fk.LI JUNA3 100 100 10

| 0001AKK FlLI JUL38 450 450

| D0OTAKK FELI SEP3I3 143 143

| D0OTAKK F.LI DECA3 B E

| 0001AKK kB JUL98 16 114

| DoOTAKK kB OCcTa9s 4 180

| DoOTAKK kB JAM39 196 an

| DOOTAKK REMO P OCTS98 1.30 25 2h -

4| ;I_I

14 4] FRow1of 9-AKK Trading Pty Limited M
i ateh ez Heset rowz] | Refresh |

To match-out a given gquantity:

Enter the number of positions to be matched out in the quantity column. The image of the pen
writing, in the shaded area on the left hand side of the screen, indicates that the record is still
being updated.

Click the Refresh button to immediately update the number of bought and sold positions, or
arrow down to the next line. You may also close the function by clicking on the "X" button in
the top right hand corner of the screen, if you have completed doing Match Outs. If you have
further match outs to do, which require different selection criteria, click on the "Selection" tab
to return to the Selection screen.

Method Two: The Match Out screen enables you to match out all contracts for a given row
or rows. This is shown below:
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66

(8 Match Outs s E3
1. Selection 2 Results |
J 00072k, Fr.LI JUm3a a0 a0 10
J 00072k, Fr.LI JuLaa 480 450

102
176

| DO0IAKK  REND 130 % 5 .
4| 4] Fow 7 of 3- AKK Trading Pty Limited M
Beszet row|z] | Refrezh |

To match-out all positions for a particular row(s):

Select the appropriate row(s), by holding down the Control key whilst clicking on them, or by
clicking on the first row you wish to select, holding down the Shift key, then clicking on the
last row you wish to select.

Click the Match row(s) button. This will cause the appropriate number of contracts to be
shown under the "Quantity" heading.

3.3.4.2 Reversing Match Outs

It is possible to reverse a match out up until the end of the day on which the match out request
was made. To do this, delete the match out instructions in the same manner as you entered
them on the “Match Outs” function.

To undo a match out that you have made on a previous business day, use the “Undo Match
Out Request” function (see 3.3.5 for further details).

To reverse a match-out:

Select the appropriate row(s).

Click the Reset row(s) button.

As shown below, the number of contracts under the "Quantity" column are removed and
replaced under the Bought and Sold columns. If the match out was performed today, and

included trades that were traded today, resetting the match out would permit the allocation to
be deleted and the trade could then be re-allocated (see 3.3.1.11).
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(S Match Outs MmE B
1. Selection 2 Results |
O
J Q007 AkE. FELI JuUrMaa a0 a0 10

J 0001AkE FELI JUL3S 450

JULSS

| OO01AKK, KE
| noo1akk KE NANEE 165 0 30

J 0001 Ak, REMO F OCT93 1.30 25 25 -
14| 4| Fow 5 of 3- AKK Trading Pty Limited M

Match raw(z] |

Refrezh |

3.3.5 Undo Match Out Request

If the match out was made on or before the previous business day, you are not permitted to
undo the match out yourself. You must request ACH do this for you via the “Undo Match
Out Request” function. Once the request is complete, MCM automatically sends the request
to ACH for approval. ACH will then respond to you, informing you of the outcome of the
undo match out request.

When you click on Undo Match Out Request in the Contracts menu, the following screen will
be displayed:

Undo Match Out Bequest - Edit !EI

Acoount ; I.-’-‘-.EEE

ASH Code: [ENDZH

Product: [EnOF

b anth ;
Marl3 fdatch Out date IE?HDEHEDDE
Strike Price
Cluantity Matched Ot ; |21
Option Type: Cluantity to Re-open : |1 1]
Wersion ;

S

Reazon : | Trades allocated ta wrong account and automatically matched ;I
aut lazt night

[~

(] 4 LCancel Clear |
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You must fill in all of the relevant fields, as described below:

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for information on selecting a traded entity). Selecting or
entering a code will fill the Product, Option Type, Month, Strike and Version fields described
below.

Product — This refers to a single product, eg BHP. For LEPO’s, you must enter the code, eg
BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — Enter the Strike or Exercise Price of the Option.
Option Type — This enables you to select either Put or Call options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Match Out Date — This refers to the date that the trades were closed on (you cannot use this
screen to re-open contracts matched out today - use the Match Out function to reset the rows
as described in 3.3.4.2). The date must be entered in the format shown above.

Quantity Matched Out — Refers to the number of contracts originally matched out, as this
number may be different to the number you wish to re-open.

Quantity to Re-open — Nominates the number of contracts on which you wish to undo match
out.

Reason — An explanatory note to assist ACH in determining whether to approve the request
or not.

When you have completed all of the fields, click on the OK button and the following message
will be displayed:

Member Clearing Module |

@ Are pou sure you wigh to zend thiz match out request o OCH?

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 69
Version 1.40 April 2004

Click on "Yes" and a message will be sent to ACH for approval. If the request is approved,
the positions will reappear in the open position of the account nominated. This may be
checked via View - Position Explorer, by nominating that you wish to see "Adjustments” -
see 4.1.12.

3.3.6 Manual Exercises

Options may be manually exercised on their expiry date or on any day prior to the expiry date
(all manual exercises are recorded in the Exercise Audit Trail - see 4.1.48). When and option
can be exercised is determined by the Exercise Style, which may be either:

A — American — the option may be exercised at any time up until the expiry date, or
E — European — the option may only be exercised on the expiry date.

Note: The system will check for any abnormalities in the exercise of an option. A warning
will be given, if the exercise breaches the check.

When you open a new account, there is an “Auto Exercise” indicator (refer to 3.2.1.1). With
“Yes” as the default setting any options that are in-the-money by any amount on expiry night
will be exercised. The Auto Exercise indicator on an account can be altered at any time before
end-of-day processing commences. Auto Exercise is based on the Reference Prices, which
will be distributed electronically and will therefore be available for enquiry (see 4.1.37).

The term “‘Reference Price’ is given to the price of each underlying product that has options to
expire. ACH distributes the prices for both the current and previous business date, and the
date and time that the reference prices were last updated is displayed along with the prices.
The reference prices for the current business day will be used by the automatic exercise
process to determine whether exercise notices should be generated for a particular option
contract.

All bought positions can also be manually exercised or excluded (see 3.3.7 below for
information on exclusion) from exercise at any time, including expiry night, up to the cut-off
time. You have the ability to exercise out-of-the money or at-the-money options. If an
Account is set to Auto Exercise:

Any at-the-money or out-of-the money positions that a Participant wishes to exercise will
need to be done manually.

All manual exercises and exercise exclusions (see 3.3.7 ) can be amended or deleted up until
the cut-off time.

Please note, performing a manual exercise does not remove a position from the auto match
out process, which takes precedence over the exercise routine in the end of day process. As a
result it is possible that positions that a Clearing Participant thought were to be exercised
could in fact be matched out if the account is set to auto exercise.

If a Clearing Participant wishes to manually exercise a position in an account with back to
back positions you must first ensure that the auto match out indicator on that account is set to
no.
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MCM does not permit exercise or exclusion from exercise of positions until they have been
allocated to an account. However, trades that have been executed and allocated today can
also be exercised manually.

The equity trades which result from exercised options will be transmitted to SEATS
automatically.

3.3.6.1  Performing Manual Exercises

When you click on Manual Exercises in the Contracts menu, the following screen will be
displayed:

I8 Manual Exercises M= E3

1. Selectian | 2. Results |

Account |-|-|2|:|
A5 Code
Product :
Manth :
Strike Price :

Option Type :

o | ]

Werzioh |

Clear |

You do not need to enter any criteria, however, these are described below:

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for information on selecting a traded entity). Selecting or
entering a code will fill the Product, Option Type, Month, Strike and Version fields described
below.

Product — This refers to a single product, eg BHP.

Month - You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — the Strike or Exercise Price of the option.

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 71
Version 1.40 April 2004
Option Type — This enables you to select either Put or Call options.
Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.
Clear Button — Clears the contents of the Selection criteria.
Once you have entered your criteria, click on the Results tab, and the following screen will
appear:
8 Manual Exercizes M= E3
1. Selection 2. Results |
Account Product mMaonth | Strike Cluantity
Auailable 1uantit

ﬂ 1120 ANZS F APRS3 10.00 10 5

D RAEL MIM C APRIS 1.10 L

AR Wi P JUN3E 5.75 5

||ﬂj Fow 1 of 3-10TH FLOOR TRADERS

[Hamimate ez Eezet o] |

There are two methods of manually exercising options, which are described below:
Method One: You can manually enter the number of contracts you wish to exercise. This
method will usually be used if you do not wish to exercise all of the positions on that line. To
do this key in the number of contracts to exercise under the "Quantity" heading, as shown
above.
That is, in order to exercise a given quantity:
Enter the number of positions to be exercised in the Exercise Quantity column. The image of
the pen writing, in the shaded area on the left hand side of the screen, indicates that the record
is still being updated.
Click the Refresh button to immediately update the number of open positions, or arrow down
to the next line. You may also close the function by clicking on the "X" button in the top right
hand corner of the screen, if you have completed doing Exercises. If you have further
exercises to do, which require a different selection criteria, click on the "Selection” tab to
return to the Selection screen.
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The system performs checks using the latest information and will warn you the position is not
in-the-money, or if underlying price information is not available for that particular position.

Method Two: The Manual Exercise screen enables you to exercise all contracts for a given
row or rows. This is shown below:

Manual Exercizes M= E3
1. Selection 2. Results |
Account I month
ANZ F APR393

i C APR33
W P JUN92

Mj Fow 3 of 3-10TH FLOOR TRADERS i

Bezet row(z] | Refresh |

To exercise all positions for a particular row(s):

Select the appropriate row(s), by holding down the Control key whilst clicking on them, or by
clicking on the first row you wish to select, holding down the Shift key, then clicking on the
last row you wish to select.

Click the Nominate row(s) button. This will cause the appropriate number of contracts to be
shown under the “Quantity” heading.

Note: Any actions in regards to manual exercises will be recorded in the Exercise Audit Trail
(see 4.1.48).

3.3.6.2 Reversing Manual Exercises

It is possible to reverse a manual exercises request up until the end of the day, in the same
manner as you enter the manual exercise.

To reset any manual exercises which you have initiated:
Select the appropriate row(s).

Click the Reset row(s) button.
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As shown below, the number of contracts under the "Exercise Quantity” column are removed
and replaced under the "Quantity Available™ column.

8 Manual Exercises

1. Selection 2. Results |

Account I marth Strike

10.00
C APR 110
P JuM3g 5 75

[14] 4 Fiow 3 of 3-T0TH FLOOR TRADERS >

Maominate row(z] | Refresh |

Note: Any actions in regards to manual exercises will be recorded in the Exercise Audit Trail
(see 4.1.48).

3.3.7 Exercise Exclusions

When you open a new account, there is an “Auto Exercise” indicator (refer to 3.2.1.1). With
“Yes” as the default setting any options that are in-the-money by any amount on expiry night
will be exercised. The Auto Exercise indicator on an account can be altered at any time
before end-of-day processing commences. Auto Exercise is based on the Reference Prices,
which will be distributed electronically and will therefore be available for enquiry (see
4.1.37).

It is possible to prevent an option from being exercised (i.e. abandon the option) on the
Expiry Date. This, in effect, will mean that the options will be allowed to expire.

Any bought position can be manually excluded from exercise at any time on expiry day, up to
the cut-off time. If an Account is set to Auto Exercise any in-the-money positions which a
Participant wishes to exclude from exercise will need to be done manually.

It is not necessary that you exclude the entire position in an option for an account. In fact, it is
possible to exclude any number of lots up to the total quantity of lots available.

Please note that the current MCM logic considers that any bought contracts that are
automatically matched out (by the end of day process) have been excluded from exercise.
Consequently, when specifying the number of bought contracts you wish to exclude from the
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automatic exercise process you must also include the number of bought contracts that will be
matched out by the automatic match out process.

If you manually match out all back-to-back positions (using the MCM Match Outs function
see 3.3.4) then the number of positions to be matched out by the automatic match out process
will be zero. In this case, the number of positions you enter into the Exercise Exclusion
function should be the actual number of bought positions that you wish to exclude from
exercise.

Note: The system will check for any abnormalities in the exclusion of an option. A warning
will be given, if the exclusion breaches that check.

3.3.7.1  Performing Exercise Exclusions

When you click on the "Exercise Exclusions” button under the Contracts menu, the
following screen will be displayed:

{}:‘ Exercise Exclusion [ 2] =]

1. Selection | 2. Results |

Account ; I
A5x Code
Froduct :
Muanth :
Strike Price :
Option Type :

Wersion ;

o]

Clear |

You do not need to enter any criteria, however, these are described below:

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for information on selecting a traded entity). Selecting or
entering a code will fill the Product, Option Type, Month, Strike and Version fields described
below.

Product — This refers to a single product, eg BHP.
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Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — Enter the Strike or Exercise Price of the Option.

Option Type — This enables you to select either Put or Call options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Clear — Clears the contents of the selection criteria.

Once you have entered your criteria, click on the Results tab, and the following screen will
appear:

Exercise Exclusion MiE B3
1. Selection 2 Results |
Account I itk

L 1120 BHF F APFR93 15.00 ] L]

L 1547 BHF C APR92 1800 1] 30

#1708 b (b4 C APRS93 1.50 A0 45

L 1809 b [ b4 C APRS93 090 10

L 1857 k(b C APR93 1.80 50

L 2227 b (b4 C APRS9S 1.00 38

L2223 BHF F aAPR33 15.00 10

L 2622 k(b C APR93 1.00 38

L 38R0 BHF P APR93 14.00 10 ;I

||ﬂj Fow 3 of 14 - ROSE BAY TRADERS ﬂﬂ
[HErmimate nawls] [ o ra=] | Refrezh |

Note: Only positions due to expire on the current business day are shown.

There are two methods of exercise exclusion, which are described below:

Method One: You can manually enter the number of contracts you wish to exclude. This
method will usually be used if you do not wish to exclude all of the positions on that line. To
do this key in the number of contracts to exercise under the "Exercise Exclusion" heading, as
shown above.

That is, in order to exclude a given quantity:
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Enter the number of positions to be excluded in the Exercise Exclusion column. The image of
the pen writing, in the shaded area on the left hand side of the screen, indicates that the record

is still being updated.

Click the Refresh button to immediately update the number of open positions, or arrow down
to the next line. You may also close the function by clicking on the *X" button in the top right
hand corner of the screen, if you have completed doing Exclusions. If you have further
exclusions to do, which require a different selection criteria, click on the "Selection" tab to

return to the Selection screen.

The system will warn you if excluding the position will result in a loss (i.e. abandoning an in-
the-money option) or if underlying price information is not available for that particular option

position.

Method Two: The Exercise Exclusion screen enables you to exclude all contracts for a given

row or rows. This is shown below:

E xercize Exclusion

1. Selectian 2. Results
Account I manth | Strike
L 1120 BHF F APR93
L 1547 BHP C APRS93
1708 kI C APR93
kb4 C APRSS

. APR a0
0 APRSS 14.00

g

M| 4 Row3of14-EAST TRADERS M

Undo row(=]

1l]

R efrezh

To exclude all positions for a particular row(s):

Select the appropriate row(s), by holding down the Control key whilst clicking on them, or by
clicking on the first row you wish to select, holding down the Shift key, then clicking on the

last row you wish to select.

Click the Nominate row(s) button. This will cause the appropriate number of contracts to be

shown under the "Exercise Exclusion™ heading.

Note: Any actions in regards to manual exercises, including exclusions, will be recorded in

the Exercise Audit Trail (see 4.1.48).

3.3.7.2 Reversing Exercise Exclusions
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It is possible to reverse any exercise exclusions until the end of the day, in the same manner
as you enter the exclusion.

To reset any exercise exclusions which you have initiated:
Select the appropriate row(s).
Click the Undo row(s) button.

As shown below, the number of contracts under the "Exercise Exclusion" column are
removed and replaced under the "Quantity Available™ column.

Exercize Exclusion

1. Belection 2. Results |

Product hanth | Strike 3 i >
lahle L

EHF 15.00
EHF 16.00
ik

Ik
Ik
It
EHF
ik
3 EHF F APR3S 1400 10 -

14| 4] Row3of 14-EAST TRADERS M
MHaominate rowls] | Refrezh |

Note: Any actions in regards to manual exercises, including exclusions, will be recorded in
the Exercise Audit Trail (see 4.1.48).

L

3.3.8 Account To Account Transfers

It is possible to transfer contracts between two of your accounts. Transfers are useful in that
they allow any errors made in the allocation of contracts to be rectified. Transfers only
involve cleared or settled open positions. To amend trades executed and allocated on the
current business day, you must use the “Allocation - Edit” function.

It is possible to transfer any number of contracts equal to or less than the Quantity Available.
Hence:

Quantity Available to be Transferred = Current Position — New Business.
For any transfer to be complete, it must receive the approval of ACH.

When transferring out of an account, the open position for that account is immediately
affected, although the status of the Transfer will be "Awaiting Approval” (see 4.1.5 for
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appropriate "View" screen) until ACH approves the transfer. The contracts will not appear in
the open position of the ‘transfer in” account, until such time as ACH has approved the
transfer, when the status will change to "Approved”. If however, ACH rejects the transfer, the
status will change to Not Approved. A transfer that has not been approved by ACH by the end
of the day, will be unwound. That is, the contracts will return to the open position of the first
account.

Note: When initiating a transfer, an explanation must be entered, along with the Date/s of the
original trade/s and their Traded price/s. There is also a “Member Info” or reference field
(which will not be transmitted to ACH) that can be used to enter additional information.

Transfer requests cannot be deleted or amended by Participants, so if an error occurs, ACH
must be requested to reject the transfer.

When you click on "Account to Account Transfers"” under the Contracts menu, the

following screen will appear:

(S Account to Account Transfers M= E3

1. Selection | 2 Results |

Account :
A5x Code
Product :
Month :
Strike Price :
Option Type :

Werzioh |

S

Clear |

As a minimum, you must enter an account code, however, all of the criteria are described
below:

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for information on selecting a traded entity). Selecting or
entering a code will fill the Product, Option Type, Month, Strike and Version fields described
below.

Product — This refers to a single product, eg BHP. For LEPQ’s, you must enter the code, eg
BHPL

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 79
Version 1.40 April 2004

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — Enter the Strike or Exercise Price of the Option.

Option Type — This enables you to select either Put or Call options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Clear — Clears the contents of the selection criteria.

Once you have entered the appropriate account code you wish to transfer the positions from,
and any other criteria, click on the Results tab, and the following screen will appear:

Account to Account Transfers M= E3
1. Selection 2 Results |
Product mMaonth | Strike Guantity | Transferred @ Guantity JiE
Auailable Today

| ANZ C JuLss

.~ |BHF C AFPRS9S 1550 5

__|EHP C JUW3S 1850 5

~ |BHP P MARS3 20,00 5

~ |BOR P MAYIE 375 5

~ |CBA F AFRS93 15.50 5

~|GIo C SEP38 475 5

| GMF P JuLss 250 5

.~ |LHG F Way'3g 200 5 ;I

14 o] Row1 of 18 i

inarEfer HErmitate nawls] e =] | Refrezh |

There are two methods of transferring positions between accounts, which are described
below:

Method One: You can manually enter the number of contracts you wish to transfer. This
method will usually be used if you do not wish to transfer all of the positions on that line. Key
in the number of contracts to transfer under the "Quantity" heading, as shown below:
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F| EHP
EHP
BHP
BOR
CBA
GIO
GMF
LHG

L R v B v R B I

Fh

Account to Account Transfers

1. Selection

|iiiiﬂiii|l| Manth | Strike
CANZ C

JuL3g  11.00
APR32 15560
JUW3E  1E.50
MaR33 20.00
Mavy3s 3.75
APR32 1550
SEF33 475
JuL3s 250
Mavy3s 2.00

2. Results

L T o T I o L p O 4 I

—_

| Transferred

Today

oM o = L = —

|14 Al Row 2 of 18

Tranzfer

[Harmitate rawls]

[de rawz] |

ol

Refrezh |

That is, in order to transfer a given quantity:

Enter the number of positions to be transferred in the quantity column. The image of the pen
writing, in the shaded area on the left hand side of the screen, indicates that the record is still

being updated.

Tab or use the arrow keys to move to the next line. Clicking the Refresh will remove the
numbers you have input under the Quantity column. When you have completed entering all of
the contracts you wish to transfer out of this account to one other account (you cannot
nominate two receiving accounts), click on the "Transfer" button. This will take you to the
screen shown below, which has the details already filled in:

Account to Account Transfers

|4444

B

Incomect allocation

254700
A2 @ 25, BHF @ 02

031 KA

5

4444; 1.5%

LCancel

Account — Allows for input of a valid account number (up to 10 alpha humeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts). This is a compulsory field.
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Comment — Also compulsory, this field requires an explanation for the transfer.

Supporting Information — Used to provide further information to ACH, including the

original date of the trade/s and their traded price/s.

Member Info — It is anticipated that this field will be used to pass information on to the
BOAS. It is a 50 character free-form (i.e. non validated) field, which is not transmitted to
ACH. In the example above, it is being used to pass commission information onto the BOAS.

Once you have completed the fields, click on OK, and the following message will appear:

Member Clearing Module Ed

@ The transfer batch haz been successfully proceszsed. Batch id: |BI183.

The progress of this batch can be monitored via 4.1.5

Method Two: The Account to Account Transfer screen enables you to transfer all contracts

for a given row or rows. This is shown below:

8 Account to Account Transfers

1. Selection 2. Results |

Product hManth | Strike 2l ity | Transferred
A Today

_ |&NZ  CJUL3s 11.00

_ |BHP T APR38 1550
_ |BHP T JUN3B 1650

L ]

~ |GMF P JUL38 250
~ |LHG P MavSs 2.00

oo

IS [ E3

|14 4| Row 7 of 18

Transzfer |

To transfer all positions for a particular row(s):

Select the appropriate row(s), by holding down the Control key whilst clicking on them, or by
clicking on the first row you wish to select, holding down the Shift key, then clicking on the

last row you wish to select.

Click the Nominate row(s) button. This will cause the appropriate number of contracts to be

shown under the "Quantity" heading.
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If you have made a mistake, clicking the "Undo row(s)" button will restore the positions to
the "Quantity Available™ column, as shown below. Remember that a transfer cannot be
amended or deleted once it has been transmitted, but must be rejected by ACH.

Account to Account Transfers M= E3

1. Selection 2 Results |

Product Manth | Strike Quantity § Transferred [l Guantity J&
Avallable Today

C|ANZ CoJULes
__|BHP T APRSZ 1550 5
_ |BHP T JUNS8 1650 5
| [BHP MARSS 2000 c

APR38

T SEP9S 5

J GMF P oJuLss 2560 5

J LHG P May38 200 5 ;I

[ 4] RowE of 18 o
Tranzfer Mominate row(s] Refrezh |

Click on the "Transfer" button and the following screen will appear:

Account to Account Transfers E

4444

Incorect allacation ﬂ
=

2RA7A00 -

AN =3 25, BHP & .02 _I
=

44441 5%

ok | Cancel

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts). This is a compulsory field.

Comment — Also compulsory, this field requires an explanation for the transfer.

Supporting Information — Used to provide further information to ACH, including the
original date of the trade/s and their traded price/s.
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Member Info - It is anticipated that this field will be used to pass information on to the
BOAS. It is a 50 character free-form (i.e. non validated) field, which is not transmitted to
ACH. In the example above, it is being used to pass commission information onto the BOAS.

Once you have completed the fields, click on OK, and the following message will appear:

Member Clearing Module Ed

@ The transfer batch haz been successfully proceszsed. Batch id: |BI183.

Refer to 4.1.5 for details of how the progress of this batch can be monitored.

3.3.9 Member to Member Transfers - Initiate

It is possible to transfer contracts from one of your accounts to an account of another
Participant. Transfers only involve cleared or settled open positions. Transfers can only
involve contracts that were in the open position at the start of the current business day. To
amend an allocation of new business, you must use the allocations function. Member-to-
Member transfers require initiation by one Participant (dealt with by this section) followed by
acceptance from the receiving Participant (see 3.3.10), followed by Approval from ACH.

It is possible to transfer any number of contracts less than or equal to the quantity available.
Hence:

Quantity Available to be Transferred = Current Position — New Business.

It is also possible to transfer a Cash amount along with a Member to Member transfer,
however this will only ever be a debit to initiating Participant and a credit to Receiving
Participant.

A transfer that has either not been accepted by the receiving Participant, or has not been
approved by ACH by the end of the day, will be unwound. That is, the contracts will return to
the open position of the initiating Participant. For any transfer to be complete, it must receive
the approval of ACH.

When transferring out of an account, the open position for that account is immediately
affected, although the transfer will remain with the status "Awaiting Acceptance”, ( see 4.1.5
for appropriate "View" screen) until such time as the receiving Participant accepts the
transfer. Given the acceptance of the receiving Participant, the status of the transfer will
change to and then remain "Awaiting Approval®, until such time as ACH approves the
transfer. It is at this time that the transfer becomes complete, the contracts appear in the open
position of the receiving Participant's account, and the status changes to "Approved". If
however, the receiving Participant rejects the transfer, the status will become "Not Accepted".
Similarly, if ACH rejects the transfer, the status will become "Not Approved". A transfer that
has either not been accepted by the receiving Participant, or has not been approved by ACH
by the end of the day, will be unwound. That is, the contracts will return to the open position
of the initiating Participant.
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Note: When initiating a transfer, an explanation must be entered in the "Comments” field.
This field is available for all parties (i.e. receiving Participant and ACH) to see. There is
another field called "Supporting Information™ which can also be seen by all parties, this field
generally contains the trade dates and prices of the positions being transferred. Finally, there
is a" Member Info" field (which will not be transmitted to ACH) that can be used to enter
additional information for use by the BOAS.

When either another Participant or ACH accepts/rejects a transfer, they must also enter a
"Comment".

Transfer requests cannot be deleted or amended by Participants, so if an error occurs, ACH or
the receiving Participant must be requested to reject the transfer.

When you click on " Member to Member Transfers”, then "Initiate™ under the Contracts
menu, the following screen will appear:

IS Member to Member Transfers - Initiate M= E3

1. Selection | 2. Results |

Account ; I
A5 Code :
Product :
Muanth :
Strike Price :
Cption Type

Werzion ;

A 1]

Clear |

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code - This is the 5 character code used by ASX to identify a particular series, eg
BHPKA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (see 2.9.2 for information on selecting a traded entity). Selecting or
entering a code will fill the Product, Option Type, Month, Strike and Version fields described
below.

Product — This refers to a single product, eg BHP. For LEPO’s, you must enter the code, eg
BHPL.

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — Enter the Strike or Exercise Price of the Option.
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Option Type — This enables you to select either Put or Call options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Clear — Clears the contents of the selection criteria.

Once you have entered the appropriate account code you wish to transfer the positions from,
and any other criteria, click on the Results tab, and the following screen will appear:

[\§ Member to Member Transfers - Initiate M= 3
1. Selection 2 Results |
Froduct haonth | Strike Transferred @ Quantity
Available Today

B | KFLF JUMOZ2

|| ®FLF DECOZ2 B ]

| |HFLF DECO2 5 2

| #FLF MARD B 1

|| ®FLF kMARD3 5 14

.| RIOF JUMDZ2 5 10

|14 4| Row1ofe v
Tiratefer HErmmatenasE] [ e =] | Refrezh |

There are two methods of initiating a transfer of positions to another Participant, which are
described below:

Method One: You can manually enter the number of contracts you wish to transfer. This
method will usually be used if you do not wish to transfer all of the positions on that line. Key
in the number of contracts to transfer under the "Quantity" heading, as shown below:
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[\S Member to Member Transfers - Initiate M= E3
1. Selection 2 Results |
Froduct Manth ity | Transfarred @ Quantity
Today
| |HFLF JUNOZ2
| ®FLF DECOZ B 5
|| ®FLF DECOZ ] 2
|| XFLF MaR03 ] 1
L#| XFLF MaRD3 S 14 14
| |RIOF JUNOZ2 S 10
|14 4| RowS5ofe i
Tranzfer Hammrmatenaz] I d e =] Fefresh

That is, in order to transfer a given quantity:

Enter the number of positions to be transferred in the quantity column. The image of the pen
writing, in the shaded area on the left hand side of the screen, indicates that the record is still

being updated.

Tab or use the arrow keys to move to the next line. Clicking the Refresh will remove the
numbers you have input under the Quantity column. When you have completed entering all of
the contracts you wish to transfer out of this account to one other Participant (you cannot
nominate two receiving Participants), click on the "Transfer" button. This will take you to the
screen shown below, which has the details already filled in:

I\ Member ko Member Transfers - Initiate

Cancel
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To Member — Nominates the Participant to transfer the position/s to. When this field is
clicked on a drop down list of Participants will be available or you can enter the Participant
number manually. This is a compulsory field.

Account — Allows for input of an account number (up to 10 alpha numeric) for the receiving
Participant, if known. This field can be left blank if the account code is not known.
Comment — Also compulsory, this field requires an explanation for the transfer, along with
the original date of the trade/s and their traded price/s.

Supporting Information — Used to provide further information to ACH and passed on to the
receiving Participant to enable faster/easier communication between brokers.

Member Info — It is anticipated that this field will be used to pass information on to the
BOAS. It is a 50 character free-form (i.e. non validated) field, which is not transmitted to
ACH.
Cash — Enter any CASH amount that you would like to transfer to the Receiving Participant.
The amount can only be a credit to the Receiving Participant and a debit to the Initiating
Participant. If you wish to transfer only positions and no cash enter 0.00
Once you have completed the fields, click on OK, and the following message will appear:

Member Clearing Module |

@ The transfer batch haz been succeszsfully processed. Batch id: PALTE.

The progress of this batch can be monitored via 4.1.5.
Method Two: The Member to Member Transfer screen enables you to transfer all contracts
for a given row or rows. This is shown below:
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I\ Member to Member Transfers - Initiate M= 3

1. Selection 2. Results |

| LR DECOZ B

|4 4 FowBof >

Transfer Undo row(=] Refrezh

To transfer all positions for a particular row(s):

Select the appropriate row(s), by holding down the Control key whilst clicking on them, or by
clicking on the first row you wish to select, holding down the Shift key, then clicking on the
last row you wish to select.

Click the Nominate row(s) button. This will cause the appropriate number of contracts to be
shown under the "Quantity" heading.

If you have made a mistake, clicking the "Undo row(s)" button will restore the positions to
the "Quantity Available" column, as shown below. Remember that a transfer cannot be
amended or deleted once it has been transmitted, but must be rejected either by the receiving
Participant or ACH.
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[\§ Member to Member Transfers - Initiate M= E3
1. Selection 2 Results |
Guantity
| ®FLF JUNDZ 5
| HFLF DECO2 B
| ®FLF DECO2 5

|14 4] Row5af6 M

Refresh

iramsEfer Haominate row(z]

ok LCancel

Participant — Nominates the Participant to transfer the position/s to. When this field is
clicked on a drop down list of Participants will be available or you can enter the Participant
number manually. This is a compulsory field.

Account — Allows for input of a valid account number (up to 10 alpha humeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts). This is a compulsory field.
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Comment — Also compulsory, this field requires an explanation for the transfer, along with
the original date of the trade/s and their traded price/s.

Supporting Information — Used to provide further information to ACH, which does not
necessarily relate to position information.

Member Info — It is anticipated that this field will be used to pass information on to the
BOAS. It is a 50 character free-form (i.e. non validated) field, which is not transmitted to
ACH. In the example above, it is being used to pass commission information onto the BOAS.

Cash — Enter any CASH amount that you would like to transfer to the Receiving Participant,
the amount can only be a credit to the Receiving Participant and a debit to the Initiating
Participant. If you wish to transfer only positions and no cash leave this field blank or enter
0.00

Once you have completed the fields, click on OK, and the following message will appear:
Member Clearing Module |

@ The transfer batch haz been succeszsfully processed. Batch id: PALTE.

The progress of this batch can be monitored via 4.1.5.

3.3.10 Member to Member Transfers - Accept/Reject

Other Participants may transfer a trade from one of their accounts to one of your accounts (to
initiate a transfer, see 3.3.9). Having received a transfer from another Participant, you have
the option of either accepting or rejecting the transfer. Transfers are useful in that they allow
any errors made in the allocation of contracts to be rectified. Transfers can only involve
contracts that were in the open position at the start of the current business day. To amend the
open position for new business, you must use the allocations function. Member-to-Member
Transfers require initiation by one Participant (see 3.3.9 above) followed by acceptance from
the receiving Participant (dealt with in this section), followed by Approval from ACH.

A transfer that has either not been accepted by the receiving Participant, or has not been
approved by ACH by the end of the day, will be unwound. That is, the contracts will return to
the open position of the initiating Participant.

For any transfer to be complete, it must receive the approval of ACH.

For a Member-to-Member Transfer, the transfer will remain with the status Awaiting
Acceptance, until such time as the other Participant accepts the transfer. Given the acceptance
of the receiving Participant, the status of the transfer will change to and then remain
"Awaiting Approval”, until such time as ACH approves the transfer. It is at this time that the
transfer becomes complete, the contracts appear in the open position of the receiving
Participant's account, and the status changes to "Approved". If however, the receiving
Participant rejects the transfer, the status will become "Not Accepted". Similarly, if ACH
rejects the transfer, the status will become "Not Approved". A transfer that has either not been
accepted by the receiving Participant, or has not been approved by ACH by the end of the
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day, will be unwound. That is, the contracts will return to the open position of the initiating
Participant.

Note: When initiating a transfer, an explanation must be entered in the "Comments" field.
This field is available for all parties (i.e. receiving Participant and ACH) to see. There is
another field called "Supporting Information™ which can only be seen by ACH. Finally, there
is also a " Member Info™ field (which will not be transmitted to ACH) that can be used to
enter additional information for use by the BOAS.

When either, another Participant or ACH accepts or rejects a transfer, they must enter a
comment in the "Comments" field.

Transfer requests cannot be deleted or amended by Participants, so if an error occurs, ACH or
the receiving Participant must be requested to reject the transfer.

When you click on " Member to Member Transfers"”, then "Accept/Reject” under the
Contracts menu, the following screen will appear if there are transfers awaiting your
acceptance:

Member to Member Transfers - Accept/Rejeckt - |EI|5|
—Batch
B2 3R12 0007 AkE, ETO auD 10.00  Awaiting acceptance
3|1 IRE 300 AKA ETO AlD 30,00 Awwaiting acceptance
(4 4] Fow 1 of 1 ¥
—Detail —Comments —————
EITE Y TR I M = || 572 Geroner ]
D.-’-‘-.N COCTO3 3560
[14]4] Fiow 1 of 1 HM

Reject | Accept

At this point, you are able to either accept or reject the transfer. Under the "Detail” section of
the screen, you can see exactly what is being transferred to you (if there were different entities
being transferred, several lines would be showing in this box). You can also see what the
initiating Participant has filled in, in the "Comments" box.

3.3.10.1 Accepting a Member to Member Transfer

If you click on the Accept button, the following screen will appear:
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Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts). This is a compulsory field.

Comment — Also compulsory, this field requires an agreement to the transfer.

Once you have completed the fields, click on OK, and then on the F5 key to refresh the screen
as follows:

Member to Member Transfers - Accept/Rejeckt - |EI|5|

—Batch

B2 3R12 0007 AkE, ETO auD 10.00  Awaiting acceptance

(4 4] Fow 1 of 1 ¥
—Detail —Comments —————

EITE Y TR I M = || 572 Geroner ]

D.-’-‘-.N COCTO3 350
[14]4] Fiow 1 of 1 HM

Reject | Accept

As you can see, the transfer you have accepted has disappeared from the screen. You can
monitor it's progress via 4.1.5 in order to check whether ACH approval has been granted or
not.

3.3.10.2 Rejecting a Member to Member Transfer

If you click on the Reject button, the following screen will appear:

Transzfer Rejection |

Mo confirmation from A Big Bank: - they zay it iz naot
theirz]

ok Cancel

Comment - Also compulsory, this field requires a reason for rejecting the transfer.

Once you have added a Comment, click on OK, and then on the F5 key to refresh the screen
as follows:
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Member to Member Transfers - Accept/Rejeckt - |EI|5|
—Batch
I Ledger
(4 4] Fow 1 of 1 ¥
—Detail —Comments —————
[14]4] Fiow 1 of 1 HM

Reject | Accept

As you can see, the transfer you have rejected has disappeared from the screen and there are
no further Member-to-Member Transfers requiring your intervention. If a new transfer was
received, you would need to press the F5 button in order refresh the screen and be able to see
it.

3.3.11 Trading Activity Transfer — Initiate

A give-up occurs when, instead of allocating a trade to one of your accounts you choose to
give-up the trade to another participant to clear. If, for any reason, a give-up does not go
through on the date of the trade the position can be transferred via a Trading Activity
Transfer. DCS keeps a history of all trade done over the previous 5 business days.
Transferring a position via a Trading Activity Transfer will in effect be the same as doing a
give-up as any financial posting are automatically raised as part of end of day processing in
respect of fees, commission, GST, premium and settlement to market.

The Trading Activity Transfer functionality is designed to work with all contract types
(ETO’s, LEPQO’s and Futures) including contracts that have been subject to capital
adjustments. However this function will not be available for positions that have expired or for
the individual components of a price-averaged contract.

Note: When initiating a transfer, an explanation must be entered in the "Comments" field.
This field is available for all parties (i.e. receiving Participant and ACH) to see. There is also
a " Member Info" field (which will not be transmitted to ACH) that can be used to enter
additional information for use by the BOAS.

When you click Trading Activity Transfer, then Initiate under the contracts menu, the
following screen will appear:
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Trading Activity Transfers - Initiate - | Ellﬂ
1. Selection | 2 Results
Trade date : I P/

Account ; ||

Clear |

Trade Date - Allows you to enter any trade date within the past 5-business days, this will
display all contracts executed on that date

Account — Allows for input of a valid account number (up to 10 alpha humeric). A double
click will present you with a list of the available accounts

Once you have entered the appropriate data, click the results tab, the following screen will
appear:

Trading Activity Transfers - Initiate = - |EI|E|
1. Selection 2 Results |
Account ity iy e ﬂ
:O001AM AP Put Mow03 B.50 B
| D00TAKE C5L Call Mow03 16.00 5 08600
| D00TAKEK AP Put Mow03 650 B [0.2808
| D001AKEK "WhR Put Oct03 4,25 5 [0.0900
| D0MAKK CBA Call Octd3 28.50 5 11 0.2700
I LLLYEIAS RIO Call Oct3 34.00 5 15 04900
| DOMAKK RIO Call Mer03 33.00 B 5 1.3700
| DOMAKK AGL Call ka4 11.50 B 10 [0.1350
| DDOTAKE AR Call Jun04 10,00 5 46 0.1400
I LLLYEIAS AP Call Oct03 6.75 B 15 02050 d
||ﬂj Faowe 1 of 138 - Funds Management Py s
Details
[ 12E.36 Transzfer | Refresh |

From this screen you can choose a position to give-up to another participant. Alternatively if a
trade has already been given-up to you and it was done in error, you can perform a reverse
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take-up, which returns the position to the original Participant and reverses any financial
postings. Once you have chosen the appropriate trade click the transfer button, the following
screen will appear:

Trading Activity Transfer Requeskt El

k. Cancel |

Activity Type — Allows you to either give the position up to another participant using the
Failed Give-up button. Alternatively if the trade was given up to you previously and you no
longer require it, you can undo the take-up using the reverse take-up button

To Member — Nominate the Participant to transfer the position/s to. When this field is
clicked on, a drop down list of Participants will be available or you can enter the Participant
number manually. However this field will not be able to be changed when performing a
reverse take-up as it will automatically choose the Participant that originally gave the trade up
to you. This is a compulsory field

Quantity to Transfer — Allows you to enter the number of contracts you wish to transfer

Comm Charge/Refund — Allows you to enter the amount of commission you wish to charge,
this will be a net amount to be charged not the percentage or rate. Alternatively if you were
performing a reverse take-up you would enter the amount of commission you would like to
refund. This defaults to the original amount of commission received for that take-up.
However, typing a different amount over the top will change the amount of commission to be
refunded.

Comment — This field requires an explanation for the Failed Give-up or Reverse Take-up,
This field is also compulsory

Member Info — It is anticipated that this field will be used to pass information onto the
BOAS. It is a 50 character free form (i.e. non validated) field, which is not transmitted to the
ACH

Please note all Trading Activity Transfers require ACH approval before positions will be
transferred, all Trading Activity Transfers are sent automatically to ACH when initiated.
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3.3.12 Trading Activity Transfer — Accept/Reject

Other Participants may transfer a position to one of your accounts via a Trade Activity
Transfer. This will either be a trade being given-up to you or a Reversal of a previous give-
up. Having received a Trade Activity Transfer from another participant, you have the option
of either accepting or rejecting the request. Trading Activity Transfer can only involve
contracts executed within the past 5-business days of the original trade date. Trading Activity
Transfers require Initiation by one Participant (see 3.3.11 for more information) followed by
Acceptance from the receiving Participant (dealt with in this section), followed by Approval
from ACH.

Any Trading Activity Transfers that have not been actioned by the receiving Participant, or
have not had approval from ACH by end of day, will be unwound. That is, the contracts will
return to the open positions of the initiating Participant.

For Trading Activity Transfers, the transfer will remain with the status *“Awaiting
Acceptance” until such time as the other Participant accepts the transfer. Given the acceptance
of the receiving Participant, the status of the transfer will change to “Awaiting Approval”,
until such time as the ACH approves the transfer. It is at this point that the transfer become
complete, the contracts appear in the open positions of the receiving Participants account, and
the status changes to “Approved”. If however, the receiving Participant rejects the transfer the
status will become “Not Accepted”. Similarly if ACH rejects the transfer, the status will
become “Not Approved”.

When either, another Participant or ACH accepts or rejects a Trading Activity Transfer, they
must enter a comment in the comments field.

Trading Activity Transfer requests cannot be deleted or amended by initiating Participants, if
an error occurs, ACH must be requested to reject the transfer.

When you click Trading Activity Transfer, then Accept/Reject under the contracts menu the
following screen will appear:

Trading Activity Transfers - Accept/Reject =101 x|
—Requests
(30/09/03 3612 MBL Call Mapl4 34,85 B 50 2.3650 20.00DR Awaiting acceptance !
30/09/03 3612 MBL Call Mapl4 4025 B 10 0.5000 15.00 DR Awaiting acceptance
||Hﬂ Flow 1 af 2 ]
—Details ——— Comments
3B12: Late Give-up ;I
Beject |
j Accept |
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This section allows you to either accept or reject any of the Trading Activity Transfers that
you have received from other Participants, whether they are failed give-ups or reverse take-
ups.

3.3.12.1 Accepting a Trading Activity Transfer
If you click on the accept button, the following screen will appear:

Trading Activity Transfer Acceptance x|

ok Cancel

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts. This is a compulsory field.

Comment — This field requires an explanation for the acceptance this is also compulsory.
Once you have entered the appropriate information click OK, the contracts will be transferred

to the account specified by the receiving Participant as soon as it receives ACH approval.

3.3.12.2 Rejecting a Trading Activity Transfer

If you choose to reject a transfer, select the transfer you wish to reject then click the reject
button, the following screen will appear:

Trading Activity Transfer Rejection 5[

[].4 Cancel |

Comment — This field requires an explanation as to why you have rejected the transfer. This
field is compulsory.

Once you have entered a comment click OK, the comment message will be sent to the
initiating Participant as well as the ACH.
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4 CHAPTER FOUR - VIEWS AND REPORTS

This Chapter will describe the Views and Reports that are available within MCM. If you are
looking for a specific area, check the Contents pages for the appropriate page number
reference to go to.

MCM contains two presentation formats for displaying screen-based on-line data. These are
called “Views” and “Reports”. All Views and Reports can be simply viewed on the screen,
printed or exported. Additionally, any screen image can be “screen dumped”.

Views selected for the current day show “real time” information. The printed versions of the
View screens are called “Listings” because the information contained in them can be changed
at any time up until end-of-day processing begins. They therefore need to be able to be
distinguished from the more formal Reports (which are called "Statements™). Some Views can
be used to display yesterday’s information or today’s; other Views show the current day’s
information only, whilst still others show information as at the close of business yesterday,
depending on the type of information they contain.

Reports (Statements) are always as at the close of business the previous day. The Current
Account Statement, Current Account Summary and Interest Statement are for the current
month-to-date, plus the previous month.

You may not have access to all of the functions listed in this chapter. Your Security
Administrator determines your system access. Some menu items will not even appear on your
screen, others will be "greyed”. We will approach the menu items as they appear across the
screen (i.e. View, followed by Reports), and within each menu item, the sub menus or
functions will be examined in the order in which they appear.

MCM contains many view facilities. These do not allow you to edit the information that you
see in any way. Views are useful tools in accessing information, allowing you to see
information, even if you do not have the required permission to use the edit functions
connected to that information. Views exist in regards to contracts, financials, collateral, and
the parameters that you have set up, along with those that have been set up by ACH,
communications and system security. Many windows incorporate a Selection criteria tab,
from which you may narrow down your searches for information. Each of these functions is
available from the View menu item.

Note: all references to “ASX code” mean the 5-character series indicator, eg BHPJA or
XJO2Z; the actual strike, month and P/C indicator are shown instead of the fourth and fifth
characters of the ASX code on the Views and Reports.

Additional functionality includes the ability to export report data from the MCM database in a
variety of data formats for use by various other applications including Microsoft Word™ and
Excel™ as well as ODBC interfacing applications. Once exported, the data can be sorted into
whatever order is required and, for example, distributed internally, or put on letterhead for
external distribution. This data export capability also enables Participants to up-load Options
information into their Back Office Accounting System (BOAS) or Risk Management System.
The distribution of end-of-day information from ACH is an automatic process and will not
require downloading by Participants.
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References to "real time" in this document merely reflect the Participants instruction/s on the
Participant’s database. Until end-of-day processing is completed by ACH, these instructions
should not be relied upon, as they are subject to change, for example, the Participant may
decide to vary the instruction or ACH may reject the instruction.

Listings show in a report format, the information displayed in the active window. Not all
windows have listings associated with them. Those which do have listings associated with

them can be identified by the and [& buttons (located on the toolbar) becoming available.
The first of these buttons prints the listing associated with the active window, whilst the
second enables you to preview the listing before you print.

When viewing a listing, you can scroll between pages by using the page navigation buttons
located on the listing toolbar.

It is also possible to zoom in or zoom out when viewing the listing by selecting the
appropriate magnification from the drop-down list located on the listing toolbar.

Note: The date and time of the listing is printed beside the listing title.

4.1 View Menu

MCM contains several view facilities. These do not allow you to edit the information that you
see in any way. Views are useful tools in accessing information, allowing you to see
information, even if you do not have the required permission to use the edit functions
connected to that information.

Views exist with regards to:

Trading;

Transfers;

Trading Activity Transfers;
Open Interest;

Deliveries;

Expiring Contracts;
Exercise Activity;

Exercise Summary;
Financials;

Collateral;

Depository;

Margin Details;
Parameters;

Clearing House Parameters;
Status Check;

Messages;

Audit Trail;

Exercise Audit Log and
System Log.

Many windows incorporate a Selection criteria tab, from which you may narrow down your
searches for information.

99
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411 Trading - Trades.

This window shows all trades for either the current or previous day, including trades that have
been given up to you by other Participants. When opening this window you will see the
following:

Trades S 3
1. Selection | 2. Results |
Business Dlap: | & Cument ¢ Previous Sales Slip Number ; I
Traded By I vl
A5k Code I e
S I— ¥ Show your executions
Take Ups
tanth :
on I v Show
Strike Price :
= Fg= I ™ Include rejections
Option Type : I vl Customized Column
WErsion : I IStatus vl
Exchange : I vl Clear |

You may view all trades for the current or previous business days or use any or all of the
following selection criteria to select specific items. Once criteria selection has been made,
click on ‘Results’ to view required trades.

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show you all of the BHP trades
that also fit any other criteria you may have selected. To see LEPO’s, you must enter the
code, eg BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — If you have selected an option product, you will be given the option of
entering the Strike Price (eg if you enter BHP as the product, you could enter 15.00 as the
strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Exchange — This enables you to select either ASX — ETO or ASXF. If left blank you will get
both exchanges.
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Sales Slip Number — Allows selection of individual trades by Sales Slip number. Add a zero
in front of the CLICK (DTF) Sales slip number

Traded By — If you have chosen to "Show Take-ups™, (i.e. trades given up to you by another
Participant), you can either key in the number of the other Participant or select it from the
drop down list. Alternatively, if you clear for a RT, RIOT or Non Clearing Participant, you
can enter or select their number.

Show Your Executions — A tick in this box will show all of your own trades - remove the
tick and only those trades executed by another broker will be shown.

Take Ups — Coupled with a tick in the ‘Show Your Executions’ ticking this box will show
your trades and trades executed by other brokers. With ‘Show Your Executions’ left blank it
will show trades executed by other brokers only (i.e. Give-ups).

Include Rejections — A tick in this box will include trades given up to you by other brokers
but rejected by you.

Customised Column — Status - Select “Status’ and trades through other brokers will have an
indication beside them such as ‘Waiting’, ‘Rejected’ or blank for accepted trades, depending
on the action taken in the Allocation screen (see 3.3.1.8 and 3.3.1.9). Your own executions
will also show a blank Status.

Customised Column — Commissions - Select ‘Commissions’ and the commission rate
expressed as a percentage or rate will appear in the Commission column. Commission rates
may be maintained via the “Commission Rates” table in the Parameters menu (see 3.2.4.2 for
further information). Your own executions will not, however, show commission.

Clear — Clears the contents of the selection criteria.

Once you have entered your criteria, click on the "Results"” tab, and the following screen will
be displayed:

Trades M= E3
1. Selection 2 Results |
aded | Product Price | Bought Sold | o i Time i d
i Unallac. MNumhber
AP P DECOO 10.00 nooio 1 07:53:58 0561000021
L CBaA C JaNnm 26.50 0.9800 4 15:29:43 AQ0039
0 CBA C JaMo 26.50 0.9800 4 15:29:43 AD00D39
o ERG C 0OCToS 13580 E 01100 i 15:30:28 AQ0040
o 1132 ERG C OCTOG 1360 E 01100 13 13 15:30:28 400040
.| 1802 b1 C JaMo 1.10 00300 22 22 16:02:35 A0004H
|80z MAB P JuLo 21.00 1.0000 7 52 ‘waiting 16:03:28 A00042
|||z b1 C JaMm 1.10 00300 22 22 16:02:35 A0004H
|3k MAB PJuLo 21.00 1.0000 52 52 'waiting 16:03:28 AQ0042 j
|14 4] Row1of 14 o
‘ 0502 |

Another useful method of seeing similar information is by using the Daily Position Activity
Report - see 4.2.18.
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If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the@ button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

41.2 Trading - Allocations

This window shows all allocations (enter via the Contracts - Allocations screen - refer to 3.3.1
to 3.3.1.10) for either the current or previous day, including trades that have been given up to
you by other Participants.

When opening this window from the View menu, you will see the following: -

Allocations M= E

1. Selection | 2. Results |

Business Day: ﬁ'il:urrenf‘;  Previous

Account ; I

&5 Code I—
Product : I—
Morith : I—
Strike Price : I—
Option Type : Iﬁ

Werzion ; I
Exchange : I - I Clear |
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You may view all allocations for the current or previous business days or use any or all of the
following selection criteria to select specific items. Once criteria selection has been made,
click on ‘Results’ to view required allocations.

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show you all of the BHP trades
that also fit any other criteria you may have selected (eg a particular month). To see LEPO’s,
you must enter the code, eg BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — If you have selected an option product, you will be given the option of
entering the Strike Price (eg if you enter BHP as the product, you could then enter 15.00 as
the strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Exchange — This enables you to select either ASX — ETO or ASXF. If left blank you will get
both exchanges.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Exchange - This enables you to select either ASX — ETO or ASXF. If left blank you will get
both exchanges.

Clear — Clears the contents of the selection criteria and defaults to the current business day.

Once you have entered your criteria, click on the "Results" tab, and the following screen will
be displayed:
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Allocations M= E

1. Selection 2. Results

C DECOO
AMP F DECOD 10.00 0.00a
ELOGGS ERG C OCToS 1350 E 01100
HOUSE CBA C JaMm 26.50 0.3300 4

||ﬂj Row 1 of 4 - Default account for RIOT 3082 e

"Member Through" displays the number of the Participant who executed the contracts. The
footer (at the bottom of the screen) displays the allocation reference and commission details.
Double-clicking on a row allows you to zoom in on the trade.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click thet® button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

41.3 Trading - Give Ups

This window will display trades given up by you to other Participants (via the Contracts -
Allocations screen - refer to 3.3.1.5 to 3.3.1.7), when selected from the "View" menu.

When entering the window you will be presented with the following Selection screen:
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Give-ups M=

| 2. Results |

Businesz Day: | & Curent ¢ Previous

T ake-up Member : I = |

Clear |

The criteria screen will allow you to specify either the current or the previous business day.

As the default is the current business day, by clicking on the ‘Results’ tab, all trades given up
by you for the current day’s trading will be displayed.

Selecting ‘Previous’ and then clicking on the “Results” tab will display all trades given up on
the previous business day.

You may select a “Take Up Member’ from the drop down list, or enter the Member number,
then choose to display either the current or previous business day’s trades given up to that
Participant.

Clear — Clears the contents of the selection criteria and defaults to the current business day.

Once you have entered your criteria, click on the "Results" tab, and the following screen will
be displayed:

Give-ups = =]
1. Selection 2. Results
Strike I. Cormimm | Status
3.343.000 AUD 52.00 Delsted
3,343.000 26 AUD 29.90 W aiting
3.421.000 20 AD 20,00 ‘W aiting
3.421.000 20 AUD 25.00 Delsted
3,353.000 3 AUD 52.50 Rejected
3.353.000 3\ AUD 40.25 Delsted
|14 4 Row1of6 o
‘ ASHDAT
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The "Status” column displays the current status of the give-up, which can be Accepted,
Waiting, Rejected or Deleted. Any change in status will not be reflected unless you press the

F5 key to update the window.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

41.4 Trading - Price Averaging

This View will show you any trades that you have selected for Price Averaging via the
Contracts - Price Averaging screen (refer to 3.3.2). When opening this window from the

"View" menu, you will see the following: -

L‘C‘ Price Averaging

—Batch
Batch | Entity | | otf  Price]Status

+f 05021 AGL C DECOO 1000 B 174 05557 Actioned !

[144] R 1 0f 1

| &0 1.80 CR

[ 17)
~Detail
[ Trader| o] Price]

f 93  05&00
7o 05500

[144] Fow1or2 M

A00037
0&02

2540700
15:28:16
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Batch — A unique code is assigned to each batch of trades that have been considered
collectively to create a single trade. This unique code is shown together with the quantity and
the average price of the resultant trade.

Detail — Displays details of each of the individual trades that were taken into consideration
when creating a single trade at the average price.

Should you wish to ‘Zoom In’ on trades either in the ‘Batch’ screen or the ‘Detail” screen
then select the appropriate one and double click with the mouse.

Note: The Financial Adjustment that has taken place to take into account any changes in value
during the price averaging process is displayed in the footer of the window.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

41.5 Transfers

The Transfers View shows the detail and status of all transfers for the current day, whether
they are Member-to-Member transfers or Account to Account transfers. These are initiated
and accepted or rejected via the Contracts menu (refer to 3.3.8 to 3.3.10.2) when you select
Transfers from the View menu, the following will be displayed:
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Transfers M= E3
—Batch
Ot 40001 1545 PaLA030 Awaiting appraveal
Out 40002 1545 PALAT 300 Transfer actioned
i0ut 40003 0000000000 | Pal1234 Awaiting acceptance
14/ 4] Row 3 of 3 - Diefault Account M
—Detail —Comments —————————————
Corfirmed Account m = 4000: Allocation emror last < |
BHP C SEP3&14.50 120 night
BHP P DEC32 1450 120 28 N ETE R

the ather party about thiz?

I a
||wﬂ Row 1 af 2 M

Supplementary nfo I

Type — Displays the type of transfer, i.e. Internal, In or Out.

Status — Displays the current status of the transfer, i.e. Awaiting Acceptance, Awaiting
Approval, Not Accepted, Not Approved, Transfer Actioned.

Detail — Contains Confirmed Account; Entity; Bought and Sold for the transfer you have
highlighted in the "Batch" section of the screen.

When Transfers are initiated by a Participant, accepted by a Participant and approved by ACH
each of those steps requires a comment to be entered. These comments are available for view
in the Comments screen. Clicking on the *Supplementary Information’ button can access any
supplementary comments.

Note: Participants are known as Members on the screen.
Participants are required to input a reason for the transfer in the comments area.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:
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Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.
Click the OK button.
41.6 Trading Activity Transfers — Current
Displays the details and status of all Trading Activity Transfers initiated or received for the
current business day. These are initiated, accepted and rejected via the contracts menu (refer
3.3.11 t0 3.3.12). When you select Trading Activity Transfers, then Current the following
screen will appear:
Trading Activity Transfers - Current 01/10/03 o ] |
—Reguests
T Fom [To  fentty ] | [ Pricel  Comm]
L O L UL I et
In 30/09/03 3612 MEBL Call Map0d 40,258 B 0.5000 15.00 DR Awaiting acceptance
Out 30/03/03 000TAKE. 312 MBL Call MapD4 3485 B 2.3650 20,00 CR Awaiting acceptance
Out 30/03/03 000TAKE. 312 RI0 Call Oct03 34.00 5 0.4300 30.00 CR Mot accepted
[44] Row1of 4 OC]
—Details ——— - Comments
0 b e =
CH: ok
-
In/Out — Shows whether the position is a failed give-up (In) or a reverse take-up (Out)
Traded — Displays original trade date.
From — Displays account or member number of Initiating Participant
To - Displays account or member number of Receiving Participant
Entity — Shows information about the Product (eg BHP), whether it is a Put or a Call, Month
(eg Apr04) and Strike Price of the position being transferred.
Qty — Shows the number of contacts (lots) being transferred
Price — Display the price at which the trade was executed.
Comm - Displays the amount of commission being Debited or Credited for the transfer, this
is shown as a cash amount only.
Status — Displays the current status of the transfer, i.e. Awaiting Acceptance, Awaiting
Approval, Not Accepted Not approved, Transfer Actioned.
Details — Displays whether the transfer is a Failed Give-up or Reverse Take-up
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Comments — Shows any communication between Initiating Participant, Receiving Participant
and the ACH.

When Transfers are initiated by a Participant, accepted by a Participant and approved by ACH
each of those steps requires a comment to be entered. These comments are available for view
in the Comments section located at the bottom centre of the screen.

41.7 Trading Activity Transfers — Previous

Shows the details and status of all Trading activity transfer initiated or received for the
previous business day whether they are Failed Give-ups or Reverse Take-ups (refer to 4.1.6
for more details).

4.1.8 Undo Match Out Requests

Displays the details and status of all Undo Match-Out requests initiated during the current
business day (refer to 3.3.5 for more details). When you select Undo Match-Out requests from
the view menu the following screen will appear:

Undo Match Out Request

)l;D?2EId C DECO4 875 241404 1 Pending

114 4| Row1 of 1-BRUDA PTY [
Reasons
2222: Incomect quantity matched-out -]
[~
Account — Displays the account that the undo match out was requested on
Product — This refers to the product involved in the undo match out request
Month - Displays the expiry month of the positions involved
Strike — Shows the strike price of the positions involved
Match Out Date — Shows the date that the positions matched out on
Qty Matched Out — Displays the number of positions that originally matched out
Qty to Re-Open — Displays the number of positions requested to re-open
Status — Shows the status of the request, which are as follows —
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Pending — The request is awaiting approval from ACH

Accepted — The request has been accepted by ACH and the positions will appear in the
requested account

Rejected — The request has been rejected by ACH and you will see a rejection reason
displayed in the reasons section of the screen

Reasons — Displays the reason stated for the undo match-out request, this will also display
any rejection reasons as well as any approval messages

41.9 Account Confirmations

The Account Confirmation screen displays the details and status of any accounts with open
positions that have had a change of name or address requested (refer 3.2.1.2 for more details).
When you select Account Confirmations that following screen will appear:

Account Confirmations ;|g|5|
Account Code — Details
Pending 1116 HOUSE ACCOUNT - DESE 1 ﬂ
HOUSE ACCOUNT Mo ﬂ
Azcount name set up incorectly ﬂ
||ﬂj Row O aof 0 ¥ =

Status — Shows the status of the request, which are as follows —

Pending — The request is awaiting approval from ACH

Accepted — The request has been accepted by ACH and the account name will change as
requested

Rejected — The request has been rejected by ACH and you will see a rejection reason
displayed in the reasons section of the screen

Account Code — Displays the unique account code

Current Details — Show the current un amended details of the account

Proposed Name — Show the details of the new account name

Reason — Displays a reason given by the participant for the name change, this section will
also display any rejection reasons stated by ACH
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41.10 Open Interest.

The Open Interest is the total number of open contracts for the entire market as at the end of
the previous business day. MCM displays the Open Interest for each product type, product

and traded entity.

The window can be described as three separate sub-screens, as shown below:

Open Interest for 11410702 _ (o] x]

—Summary
Product Cuantity ﬂ
b | AGL C £.250
| aGL P £,893
el P 45
~laMc c o1aFo2
~ lamMc P £.005
AMCL € £ 662
C|aMp C 29427
_aMP P 33047
[l Rowiof185  »n
Cuantity
ETO Calls 1.078.636
ETO Puts 1.002.178
Futures 1.297

— Detail

F

DECO2
CDECO2
DECOZ
DECOZ
DECO2
DECO2
MaR02
MARDZ
MARO3
MAaROZ
MARDZ
MaR02
JURD3

9.50
10.00
10.25
10.50
11.00
11.50

8.50

3.50
10.00
10.50
11.00
11.50
10.50

230
1,986
a7e
1.432
ara
352
15
206
443
ana
92

10

EUd

[« Fowioiis

L]

Summary — Displays the number of open contracts by product type, with totals shown at the

bottom of the screen.

To select an entity you may scroll through the list either by clicking on the up/down arrow to
the right of the sub-screen or by clicking on the selection arrows under the sub-screen. When
the required entity is highlighted on this sub-screen, you may click on it for further

information.

Detail — Displays the number of open bought contracts for each delivery month for the

selected product.

From these screens you may ascertain the open interest in any product by Product; Call/Put;

Month and Strike.

Beneath the ‘Summary’ screen the gross open interest for the Market is displayed.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the @. button located on the toolbar.
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Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.11 Deliveries
This function is used to display a list of all the contracts that are currently under delivery.

When you click Deliveries under the View menu the following screen will appear:

Deliveries

=101

2312403
2312403
2312403
2312403
2312403
2312403
2312403
2312403
2312403
2312403

00000a00aa
Q0000a000a
00000a00aa
00000a00aa
00000a00aa
Q0000a000a
00000a00aa
00000a00aa
00000a00aa
Q0000a000a

5EwWF
BEWE
ACMF
ACMF
ACMF
ACMF
ACMF
ACMF
ACMF
ACMF

- 4 a4 a4

- 4 a4 a4

21,375.00 CR
22,247.50 CR
8.264.60 CR
8.228.80 CR
B.520.40CR
813640 CR
7.864.60 CR
8.718.20CR
775280 CR
8.429.40CR

213780 CR
222475 CR
826,46 CR
82283 CR
85204 CR
21364 CR
7BE.46 CR
871.82CR
77828 CR

84294 CR
3 |

14 4| Row 1 of 15 - Default dccount

Preliminarny

000140

0

Account — Displays the account in which the position that is currently under delivery is being

held.

Product — This refers to the product that is under delivery.

Month — Displays the contract month of the position under delivered.

Other Member — Displays the member number of the other Participant involved in the

delivery

Days To Delivery — Displays the amount of days left before delivery

Receive Qty — Shows the amount of contracts currently delivered
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Delivery Oty — Shows the total amount of contracts to be delivered
Tender Value — Displays the total value of the tender

GST - Displays the amount of GST charged for the tender

4.1.12 Position Explorer

This is an extremely flexible function that will enable you to select very specific criteria,
particularly by using the "Customised Column". When opening this window from the View
menu, you will see the following: -

Position Explorer M= E3
1. Selection | 2 Results |
Seq. Tepe d ¢ Unseqregated
Account : I
A5 Code I—
Product : I—
Manth : I—
Strike Price : I— ‘-.J'ersicun:l_
Option Type ; Iﬁ
Eus&z‘;‘:j?:nd: IT::u:Ia_I,Is bl overment j
[T Show zeros Clear |

Account Type — Allows you to display either Segregated or Unsegregated accounts (see
3.2.1.1 and 3.2.1.2 for establishing and amending accounts).

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP trades that
also fit any other criteria you may have selected. To see LEPQO’s, you must enter the code, eg
BHPL
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Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — If a Product is selected, you will be given the option of entering the Strike
Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Customised Column — Allows you to select from the following: -

Today’s Movements — Displays the number of contracts by which the current position
varies from the start of day open position. A red downward arrow denotes a decrease in
the number of contracts in the open position, whilst a blue upward arrow indicates an
increase. Movements may be due to matchout, exercise, transfers etc.

Start of Day — Displays the number of contracts in the open position at the start of the
day.

New Business — Displays the number of contracts added to the open position as a result
of trading activity (see 3.3.1 for information on allocating contracts).

Match Outs — Displays the number of contracts that have been matched out (see 3.3.4.1
for information on Match Outs).

Transfers In — Displays the number of contracts that have been transferred into the open
position either from another account or from another Participant (see 3.3.8 and 3.3.9 for
information on Transfers)

Transfers Out — Displays the number of contracts that have been transferred out of the
open position to either another account or to another Participant (see 3.3.8 and 3.3.9 for
information on Transfers)

Adjustments — Displays the number of contracts that have been adjusted by ACH, which
can increase or decrease the number of contracts in the open position.

Under Delivery — Displays the number of contacts that have been placed under delivery
today.

Exercises — Displays the number of contracts that are to be exercised (see 3.3.6.1 for
information on exercises).

Exercise Exclusions — Displays the number of contracts that are due to expire and are to
be excluded from the automatic exercise process (see 3.3.7.1 for information on
excluding from exercise).

Show Zeros — Enables you to display entities with Zero quantity for the other criteria you
have selected. For example, if you chose "Today's Movement" as your Customised Column,
an Account with no movement today, but which still had open positions in the Product you
had selected would still be shown.

Clear — Clears the contents of the selection criteria and defaults to segregated.
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Once you have entered your criteria click on the “‘Results’ tab and the screen will display
Account; Product; Call/Put; Month; Strike; Version; Bought/Sold; Quantity Open;
Customised Column (in this case "Exercises™) as shown below:

Position Explorer

1. Selection 2. Results |
F B A
L 1020 LLE P alGIs 30.00 B 1 3
L 1120 AMZ P APR92 10.00 B A A
L 1120 k[ b4 C APR392 1.10 B 1 10
L 1120 WSO FoJUM9a B75 B 1 A
L 37E0 BHP F APRI32 15.00 B n 10
||ﬂj FRove 1 of B - AalL 0K BEACH TRADERS ﬂﬂ
@ Indicates allfart of the position iz under delivery.

To “Zoom In’ on an entity, double click on the display and the following window will appear.

Pozition Zoom |
Pozition b ovement
BE0
n
n
n
n
n
1]
555
1]
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If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.13 Open Position Summary

On opening the window from the View menu, a summary of your entire open position, by
product and traded entity, will be displayed. You will also have the option of displaying either
your Segregated or Unsegregated accounts by the use of tabs, as shown below:

Open Pozition Summarny M= E
1Al | 2. Segregated | 3. Unsegregated |
— SuUmmany — Detail

| [ ot [ 5o ISR crir | [ [Bougr | So [ it |
P 20 0; )| AUGSS 1.75 30 0 a0
C 0 g
F 1] 20
C s 0
C 15 IEi
P 14 ]

L BHF C 113 174

L BHF F 43 125

L BIL C 0 20

L BOR C 3 | LI

||Mﬂ Row 1 af 73 M ||Mﬂ Fow 1 of 1 [

All - Displays the open positions for all accounts.

Segregated - Displays the open positions for segregated accounts.
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Unsegregated - Displays the open positions for unsegregated accounts.
Summary - Displays the open position by product.

Detail - Displays the open position by traded entity for the product currently selected (i.e.
highlighted on the Summary screen).

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.14 Expiring Contracts

This View allows you to see contracts which are due to expire within a given time period.
When opening this window from the View menu, you will see the following:
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Expinng Contracts M= B

1. Selection | 2 Results |

A5 Code : |—
Product : |—
Month : |—
Strike Price : |—
Option Type : |—Ll

Wersion ; I_

Expining
’VBEtWEEﬂ IEEIDEHEDDE and |03/09/2002

LClear |

Bought/Sold — You must specify either Bought or Sold trades.

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP trades which
also fit any other criteria you may have selected (eg Unallocated, or a particular month). To
see LEPQO’s, you must enter the code, eg BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — If a Product is selected, you will be given the option of entering the Strike
Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Expiring Between — You can specify a range of dates; the default range is today and the next
6 days.

Clear — Clears the contents of the selection criteria and defaults to bought.
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Once you have entered your criteria, click on the "Results"” tab, and the following screen will
be displayed:

Expining Contracts

1. Belection 2. Results |
L 03./04,/93 1120 b [ C APR93 1.10 ]
L 02/04/33 1547 BHF C APRA33 16.00 a0
L 02/04,/93 1708 b [ C APAR93 1.60 A0
03/04,/93 1809 b b4 C APR93 0.0 10
: 03./04,/93 1857 b b4 C APR93 1.80 A0
L 0a/04,/33 2227 b Ihd C APRS9S 1.00 aa
L 02/04,/93 2229 BHF C APAR93 16.00 ]
03/04,/33 2229 BHF F APR393 16.00 10
: 03./04,/93 2622 b b4 C APR93 1.00 H
L 0a/04,/33 2560 BEHP F APR9S 14.00 10
L 02/04,/93 3860 BHF F APA93 14.50 12 ;I
||ﬂj Fow 1 of 16 - 10TH FLOOR TRADERS ﬂﬂ
& Indicates consolidated account.

Expiry Date — Displays the date on which the contracts expire.

Quantity Open — Displays the number of contracts currently open.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the (& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.
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Click the OK button.

41.15 Exercise Activity

If open option contracts are not exercised, either manually or by the automatic exercise
process, by their expiry date, then the contracts will expire. The expiry date is usually the last
day of trading for the particular traded entity. For call options, the automatic exercise process
will allow contracts to expire if their strike price is greater than the latest Reference Price
issued by ACH. For put options, contracts will be allowed to expire if their strike price is less
than the latest Reference Price issued by ACH.

MCM provides you with details of all activity in regards to contracts that expired on the
previous business day. This View shows what exercise activity occurred yesterday - that is, it

shows Exercises, Assignments and Expiries. When opening this window from the View
menu, you will see the following: -

Exercise Activity for 27/08/02 S B3

1. Selection | 2. Results |

Account ;
A5 Code :
Product :

M anth :
Strike Price :
Cption Type :

Wergan ;

Activity ; I,.f_-.,|| j Clear |

A

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

ASX Code — This is the 5 character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP trades that
also fit any other criteria you may have selected. To see LEPQO’s, you must enter the code, eg
BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.
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Strike Price — If a Product is selected, you will be given the option of entering the Strike
Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Activity — The drop down list offers a choice of All; Exercised; Assigned; Expired Long and
Expired Short.

Once you have entered your criteria, click on the "Results"” tab, and the following screen will
be displayed:

Exercize Activity for 25/02/99 M= B
1. Selection 2 Results |
Account I Marth Strike I Other Party
[z L) C FEB393 275 4000 15,000 15 Assigned
L 1112 A C FEBES9 275 4000 4,000 4 Aszzighed
[z L) C FEB393 275 16 Ewpired - Shart
L 1113 AMNZ C FEBES9 11.00 4 Ewpired - Long
L 1114 AMNZ C FEE39 11.50 10 Ewpired - Long
L 1115 BHF F FEE33 10.00 4000 15,000 15 Ewercized
L 1115 BHF P FEE34 10.00 10 Ewpired - Long
L 1116 1T C FEE33 .00 b Expired - Long
L 1117 ANZ C FEBE39 11.50 4000 £,000 B Exercized ll
| 14] ] Fiow 9 of 33 - HOUSE ACCOUNT No | M

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.
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Select the format and the destination of the listing.

Click the OK button.

4.1.16 Exercise Summary

This View shows exercise activity across the whole market for the previous day. On opening
the window from the View menu, the market Exercise Summary will be displayed:

Exercise Summary for 277082002 M= B
~Summarny ~ Detail
| B vonir | e B
P | ANN P | AUGOZ 5.00 42
~ |NCP C 1.747
|14 4 Row1of2 M
‘Equity Option~ CALLS 1,747
E quity Option PUTS 42
[14 4 Row1of2 v |14 4] Row1of1 v ]

Summary — will display the number of contracts for each product, as well as for each product
type. It will also distinguish between Futures and ETOs in the total call/put section. Click on
the required entity on the Summary part of the screen and the *Detail” section of the screen
will appear.

Detail — Displays the number of contracts for each traded entity for the selected product.

If you wish to print a listing without first viewing it:
Click the button located on the toolbar.

To first preview, then print a listing:

Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
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Click the OK button.
To export a listing:
Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.
Click the OK button.
4.1.17 Financials - Daily Postings
Financial Postings are recorded for amounts payable to and receivable from ACH. MCM
keeps a record of all such postings for the previous month, as well as for the current business
month. These postings are shown separately for your segregated and unsegregated accounts.
This window will display postings made by ACH as at the previous business day, based on
your selection/s, as described below:
Ledger — This enables you to select either ETO or Futures
Segregation Type — Select segregated or unsegregated.
Currency — Enter or select the currency of postings. Currently only AUD (Australian
Dollars) is used.
Clear Button — Clears the contents of the selection criteria and defaults to segregated.
Once you have made your selection, click on the Results tab and the following screen will
appear:
Daily Postings for 3011400 M= E3
1. Selection 2 Results |
............................................................................................................................................................. DS E LR H0TTI0

0 Cazh Recernved Journal Q0ECR 3041100

0 Trade Registration Fee BOEYI0R 142400

0 Clearing House - Trade Registration Fee - GST R9100R 1A2400

| Interest Paid 191.32CR 141200

|| Fundsz Transfer In - Fees - CAS Accounts TB28CHR 1412400

0 Funds Tranzfer In - Fees GST-CAS Accounts FEOCR  1A12400

| Premiums - Buy 29538411 800R  1AM2/00

| Premiums - Sell B0.28200CHR  1/12/00 j

14 4] Row1 o113 v

AUD 5582602 DR
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Amount — Displays the value of the brought forward balance (in the first row) followed by
the value of all postings (in subsequent rows). Credit amounts are shown in black, whilst debit
amounts are shown in red.

Value Date — Displays the date when interest will start to be calculated for the applicable
posting.

Note: The balance carried forward to the current business day is displayed in the footer of the
window.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.18 Financials - Monthly Postings

This View displays postings made to your Participant Accounts by ACH. On opening this
window from the View menu, you may use the following selection criteria:

Month — Select the current or previous month. The current month displays information from
the first day to the previous business day of the current month, whilst the previous month
displays information for the entire previous month.

Ledger — This enables you to select either ETO or Futures

Account Type — Select segregated or unsegregated.

Currency — Enter or select the currency of the postings. Currently only AUD (Australian
dollars) is used.

Clear Button — Clears the contents of the selection criteria and defaults to current month and
seg. type, segregated.
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The “Results’ screen will be displayed:

Monthly Postings M=
1. Selection 2 Results |
Description
Jate

B [2A0/00  Brought Forward Ledger Balance 44095 19CR 210400 ¢
L 20400 Caszh Payment Journal 4409519 0FR 240400

L 20400 Mark. ta Market Postings 000 2640400

L 26/10/00  Cazh Received Jourmal 4319926 CR 2610400

L 26/10/00  Trade Registration Fee 1545 0R 2740400

L 26410400  Cleanng House - Trade Registration Fee - GST 1.R0DR 2710400

L 261000 Funds Transfer Ih - Fees - CAS Accounts 1545 CR 27410400

L 261000  Funds Transfer In - Fees GST-CAS Accounts 180CR 27410400

|| 26410400 Premiums - Buy 33.000000R 270400 d
14 4] Frow 1 of 16 >

ALD 38.40 CR

Amount — Displays the value of the brought forward balance (in the first row) followed by
the value of all postings (in subsequent rows). Credit amounts are shown in black, whilst debit
amounts are shown in red.

Value Date — Displays the first date when interest was calculated for the applicable value.

Note: The total carried forward to the current business day or to the end of the previous
month, as applicable, is displayed in the footer of the window.

If you wish to print a listing without first viewing it:
Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.
Click the OK button.

4.1.19 Financials - Variation Margins

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 127
Version 1.40 April 2004

ACH calculates the Mark to Market (or Variation Margin) amounts for en positions registered
in the name of the Clearing Participant each day. When opening this window from the View
menu, you will see the following:-

[i§ variation Margins - 24/11/00 MIE B
1. Selection | 2. Results |
Account : ||

Froduct : I—

LClear |

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)

Product — This refers to a single product, eg BHPL or XFLF and will show all of the
variation margin postings for BHP LEPQO’s or XFL futures.

You may enter Selection criteria described above then click on the “Results” tab and the
following information will be displayed:

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE
Version 1.40 April 2004

128

'H’ariatinn Margins - 30/11/00

I B3

1. Selection 2. Results |

e | e

770,000.00 CR:

0 908 AMEL ALD 4,000.00 DR

0 BLOGGS AMPL ALID £93.,000.00 CR

0 INSTO AMPL ALD 533,000.00 CR

0 SomIR AMPL ALD 847,000.00 CR

0 I T AMPL ALD B16,000.00 CR

0 Il HOUSE AMPL ALD 285,000.00 CR
||Hj Fiow 1 of 7 - Four Fours Py Ltd M

4.1.20 Financials - Accrued Interest

On opening this window from the View menu, you may request a display of either the current

Month - To - Date or the Previous Month’s interest.

You will also be required to choose either the Segregated or Unsegregated account, and

Ledger where a drop down list will allow you to choose either ETO or Futures. A drop down

list allowing you to choose Currency is also available. Currently only AUD (Australian

dollars) is used.

s B3

Accrued Interest
1. Selection 2. Results |
Date Balance Interest | Motes
B 1407700 Fra 024 25 CR 5.50 2 23448 CR Cash Used to Cover Margine
| 3/07/00 58387168 CR B0 1 8798 CR Cash Used to Cover Margins
|| B/0700 7.027 43595 CR 5.50 1 1.088.93CR Cash Uszed to Cover Marging
|| 1zsarson 125,300.00 CR 5.580 1 1888 CR Cash Ewcess
|| 27AaFion B3.FIEE0 DR 550 1 811 DA Cash Shortage

|14 4| Row1cf5

ALD 139216 CR

L3

Balance — Displays the cash balance on which interest was calculated.

Rate — Displays the interest rate applicable on the day.
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Days — Displays the number of days on which interest is calculated.

Interest — Displays the amount of interest accrued.

Note: The Total Interest Accrued is displayed in the footer of the window if current month
has been selected. The Total Interest Posted is displayed in the footer of the window if the

previous month has been selected.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.21 Financials - Commissions

Each time that you give-up contracts to another Participant, you may earn a commission.
Similarly, each time that you take-up contracts from another Participant, you may incur a
commission charge.

You can set up your own Commission Rates, for each product and Participant combination
(see section 3.2.4). These Commission Rates provide a guideline for what commission should
be transferred along with contracts.

This View enables you to see the commission you have earned from and the commission that
you owe to other Participants. On opening this window from the View menu, you will be
presented with a selection screen allowing for either the current or previous business day. A
drop down screen to select Currency is also available and also Ledger where a drop down list
will allow you to choose either ETO or Futures. Currently only AUD (Australian dollars) is
used:
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Commiszions [_ ]

1. Selection | 2 Earned | 3. Due |

Business day: | & Cument ¢ Previous

Ledger: IETD vI
Currency : I'&'UD vI

Clear |

You may select ‘Earned’ or ‘Due’, both will display Participant; Product Type; Quantity;
Amount excluding GST and GST.

At the bottom of each screen the accrued total amounts for that screen are displayed.
Commissions earned are credit values; commissions due are debit values

Note: The commission earned and due amounts are posted daily to your Current Account.
If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the @. button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.22 Financials - Fees

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd

Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 131
Version 1.40 April 2004
Fees are incurred for various types of trading activity and are always shown as at close of
business on the previous business day. Fees are analysed by their fee category.
Fee categories are set for each product type, so that the same fees apply to all products in the
same fee category (see 4.1.43 for information on fee categories).
This window displays Fees accrued for the previous business day.
On opening this window you will be offered a choice of Currencies (initially only AUD will
be used) and Ledger, which will allow you to choose either ETO or Futures.
Fees for 27/08/2002 [_ [ %]
1. Selection | 2 Fees | 3. Rebates |
Ledaer: [ET0 -
Curency: [a00 7]
Clear |
Two display screens are available, One for Fees and the other for Rebates.
Fee Category — Displays the category of the fee/rebate.
Type — Describes the nature of the fee/rebate.
Clearing Fee — Displays ACH fee rate.
Exchange Fee — Displays the exchange fee rate.
Quantity — Displays the number of contracts for which a fee or rebate has been calculated.
Total — Displays the total combined value of Exchange/ACH fee amount for that Fee
Category. Fees are shown as debit values, whilst rebates are shown as credit values.
Each screen shows a column which indicates whether the fees were accrued for 'S'egregated
or 'U'nsegregated accounts.
Note: The Total Fees and the Total Rebate, as applicable, are displayed in the footer.
If you wish to print a listing without first viewing it:
Click the button located on the toolbar.
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To first preview, then print a listing:
Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.23 Depository — Holdings

Displays details of all the items held in the ASX Commaodity Depository System as at close of
business on the previous day.

When you click Depository, then Holdings under the View menu the following screen will
appear:

Depository Holdings for 30,/09,/Z2003 - |EI|5|

| 2. Results

Seq. Type: | {* Segegated & Unsegregated

Account ; I
Product ; I - I

Clear |

Seg Type — Allows you to select which account type you wish to search for either
unsegregated (house) or segregated (client)

Account — allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts)
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Product — Shows the ASX code of the product that has been deposited.

Once you have entered the appropriate information click the Results tab, and the following
screen will appear:

Depository Holdings for 22/12 /2003 - |I:I|5|
1. Selection 2. Results

.| dooo0aoo0o A5wF 00153 QUALITY 2500 1]

|| Dooooooooo AEwF Q001EY QUALITY 2,780 1]

|| 00d00aa000 ACHF Q00035 1 G0 1]

|| Dooooooooo ACMF 00043 0z G0 1]

|| Dooooooooo ACMF Q00051 03 G0 1]

| 00a0oaanoa ACMF Q0006 04 B0 1]

|| Dooooooooo ACMF Qoooya 05 G0 1]

|| 00d00aa000 ACMF Q0ooeeE i3 B0 1] J
||Hj Fiow 1 of 15 - Default Account M
State: MSw -
Reference: MAF _I

Account — Displays the account the commaodity is held under
Product — Shows the ASX code of the product that has been deposited.

Deposit ID — Shows the unique deposit ID, which is issued when a commodity is deposited
with ACH.

Held At - Indicates the physical location of the commaodity

Units Available — Displays the total amount of units available to be delivered

Units Being Delivered — Displays any units that have been flagged to be delivered, this
amount cannot exceed the amount in units available column.

Status — Shows the status of the deposit, there are 3 status types that appear in this field they
are as follows: -

Confirmed (2) — This indicates that the position has been received for tender and it is
confirmed as Day 1 status

Confirmed (1) — This means that the position has been received for tender and it is confirmed
as Day 2 status

Blank — This shows that the position is ready for Tender

4.1.24 Depository — Activity

Displays details of all items in the depository system that have had activity on either the
current or previous business day
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When you click Depository, the Activity under the View menu, the following screen will be
displayed:

Depository Activiby ;lglﬂ

1. Selection 2. Results

Business Day: | (& Curent  Previous

..................

Seq. Tepe: |  Segregated ¢ Unsegregated

Aocount ; I

Product : I j

Clear |

Business Day — Allows you to select either Current or Previous business day.

Seg Type — Allows you to select which account type you wish to search for, either
Unsegregated (house) or Segregated (client).

Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching
for accounts).

Product — Shows the ASX code of the product that has been deposited.

Once the appropriate information has been entered, click the Results tab and the following
screen will appear:
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Depository Activity

1. Selection 4 Results
GROWER

.| 1805 ACk 0ao7 44 anD 100 Lodged
L 1025 ACM 0ao744 AMND 100 Confirmed
L 11204 FARE Y | 0o0264 MAF 20 Lodged
L 120 A 000264 MAF 20 Confirmed
L 1430 B 0a1138 GROWER 20,000 Lodged
L 1490 ACk 0a0yed anD 100 Lodged
L 1500 ACM 0a07ed AMND 100 Confirmed
0 1503 FARE Y | 0aozys MAF 20 Lodged J
||ﬂj Fiow 1 of 18 - Client Omnibus Account »M
State: WIC -
Reference: & _I

Account — Displays the account that a commodity has been deposited to.

Product — Shows the ASX code of the product that has been deposited

Deposit ID — Shows the unique deposit 1D, which is issued when a commaodity is deposited

with the ACH.

Held At — Indicates the physical location of the commodity.

Units — Displays the amount held

Activity — Displays the current state of the lodgement

4.1.25 Collateral - Activity

Collateral may be lodged with ACH to cover margins requirements. Collateral may be lodged
for one particular account or subject to ACH procedures, it may be used to meet the needs of a
group of accounts. Refer to your ACH Procedures manual for details concerning the

acceptable forms of collateral.

When opening this window you will see the following:-
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Collateral Activity [_ [}

1. Selection | 2. Results |

Buzinezs Day

AccountType ;

Account
Cover Group :
Collateral Type :

Clazs

Clear |

Business Day — Allows you to select the current or previous business day.

Account Type — Allows you to select either Segregated or Unsegregated accounts.
Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching

for accounts)

Cover Group — This drop down screen allows you to choose a particular Cover Group (refer
to 4.1.44 for a list of Cover Groups).

Collateral Type — This drop down screen allows you to choose a particular Collateral Type.

Description/Class — Shows a description (eg stock class) of the collateral.

On selecting the ‘Results’ tab the following collateral details will be displayed:

Collateral Activity

1. Selectian 2. Results

||ﬂj Row 0 of 0 I
Row 0of 0
s
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Account/Cover Group name — Displays the name of the Account or Cover Group

Lodgement ID — Displays the lodgement ID number

Class/Description — Describes the collateral lodged

Type of Collateral — Describes the type of collateral lodged

Units — Hllustrates the number of units of collateral lodged
Cover Value - Details the value of cover lodged

Date Lodged — Displays the date the collateral was lodged
Expiry Date — Shows expiry date of particular collateral lodged

Activity — Shows any activity relating to Collateral for either the current or previous business
day. The different types of messages displayed here are as follows: -
Adjustment — There has been an adjustment to the original holdings of the collateral i.e.
2 for 1 offer or deletion of acceptable stock.
Held Withdrawal — The stock is being held to cover a margin this can be released by
lodging additional stock or after payment of the following days’ margin.
Lodgement — The stock has been successfully lodged.
Lodgement (Amend) — The original state of the lodgement has been amended this will
usually be because of a change to the specific cover flag.
Release Hold — A withdrawal being held for a margin has been released for settlement.
Removal Actioned — The stock has been approved for removal by CHESS.
Reinstate Lodgement — The removal request has either been rejected by ACH, rejected
by CHESS or not actioned within the designated time frame.
Removal Pending — The stock is pending removal waiting for approval from CHESS.
Transfer In — The stock has been transferred into one of your accounts.
Transfer Out — The stock has been transferred out of one of your accounts.
Withdrawn — The stock has been withdrawn.

Note: If you highlight a row by clicking on it, both the account name and holder details will
be shown in the footer of the window.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:
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Click the i button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.26 Collateral - Holdings

Shows collateral holdings as at the previous business day. The Selection screen is therefore
the same as for Collateral Activity (see 4.1.25 above), except that you cannot select the
Current or Previous day.

Account Type — Allows you to select either Segregated or Unsegregated accounts.
Account — Allows for input of a valid account number (up to 10 alpha numeric). A double
click will present you with a list of available accounts (see 2.8 for information on searching

for accounts)

Cover Group — This drop down screen allows you to choose a particular Cover Group (refer
to 4.1.44 for a list of Cover Groups).

Collateral Type — This drop down screen allows you to choose a particular Collateral Type.

Description/Class — Shows a description (eg stock class) of the collateral.

On selecting the “Results’ screen the following collateral details will be displayed:

Collateral Holdings for 30/06/98 _ 0] %]
1. Selection 2 Results |
p . OODAKK S BSDR456  Mational Austiala  ALID 100,000 1.780,000 29/05/95
[14 4] Row Tof 1 -AKKA DAKKA INVESTMENTS PTY LTD M
AUD 1,780,000
Holder : IM‘-.K trading

Account/Cover Group name — Displays the name of the Account or Cover Group

Collateral Type — Describes the type of collateral lodged

Lodgement ID — Displays the lodgement 1D number
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Class/Description — Describes the collateral lodged

Number of Units — Illustrates the number of units of collateral lodged

Cover Value - Details the value of cover lodged
Date Lodged — Displays the date the collateral was lodged

Expiry Date — Shows expiry date of particular collateral lodged

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.27 Margin Details

Participants are required to lodge cash/collateral with ACH to cover their margin liability,

which reflects the risk that their open position creates. The margin liability equates to ACH’s
assessment of the likely maximum loss that the particular position may experience during one
day. Importantly however, it does not represent the maximum loss that may be experienced in

all circumstances — the actual loss can be much higher than the margin liability. In

circumstances, such as significant change in market prices, ACH may require Participants to
lodge additional cover at short notice to protect ACH and thus, the interests of the market as a

whole.

For information on Margin Hierarchy, refer to 4.1.39. For information on Margin Rates, refer

t0 4.1.38.

On opening this window you will have the choice of four screens, each showing the margin
position as at the previous business day:

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd

Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 140
Version 1.40 April 2004

Margin Details for 27/08/2002 M= E
| 2. By Account | 3. By Product Group |
Ledger Premiurm 2isk Spread {Delivery | Total Margin
ﬂ ETO Segregated  AUD 1,364 427 1,497,387 1] 1] 382273 T 5914
J ETO Unzegregated AUD 57337701 8,460,592 0 0 0 0
J FUTURES  Segregated  AUD 0 2E73117 0 ] 2EFNT T 26737
|14 4 Row1of3 o

1. Summary — Displays Ledger, Account Type; Currency; Premium Margin; Risk Margin;
Spread Margin; Delivery Margin, Total Margin and Margin Movement, as shown above.

2. By Account — Lists the total margin details for each account.

Premium — Displays the amount of Premium Margin for each account.
Risk — Displays the amount of Risk Margin for each account.

Spread - Displays the amount of Spread Margin for each account.
Delivery — Displays the Delivery Margin amount for each account.
Total Margin — Displays the amount of total margin for each account.

The highlighted account’s hame appears at the bottom of the screen.
A double click on a particular account will show a breakdown for that account as follows:

Product Group — Shows the short name of the Product Group.
Premium — Displays the amount of Premium Margin for each account.
Risk — Displays the amount of Risk Margin for each account.

Spread — Displays the amount of Spread Margin for each account.
Delivery — Displays the Delivery Margin amount for each account.
Total Margin — Displays the amount of total margin for each account.

If you double click on a Product Group, it will list the margin details for each margin class for
the selected account and Product Group:

Level (1-5) — Displays the price of the derivative product, should the price of the underlying
product change. Theoretical Prices are calculated for five different underlying prices, both up
and down.

Short Option — Displays the minimum margin that may be required on a short option
position in recognition of the risk of the particular option position.

3. By Product Group —Lists the margin details of total margin for each Product Group.

Premium — Displays the amount of Premium Margin for each Product Group.
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Risk — Displays the amount of Risk Margin for each Product Group.

Spread - Displays the amount of Spread Margin for each Product Group.

Delivery — Displays the Delivery Margin amount for each Product Group.

Total Margin — Displays the amount of total margin for each Product Group.

A double click on a particular Product Group will show which accounts have a margin
requirement for that Product. For each account the following information will be displayed:
Premium — Displays the amount of Premium Margin for each account.

Risk — Displays the amount of Risk Margin for each account.

5U/5D Indicator — Shows where the highest margin occurs.

Spread - Displays the amount of Spread Margin for each account.

Delivery — Displays the Delivery Margin amount for each account.

Total Margin — Displays the amount of total margin for each account.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [ button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.28 Parameters - Accounts

Selecting this window displays Account details. You may select all Accounts, choose a range
using "From/To™ Accounts or select a Group of Accounts to view. For information on
establishing, amending or deleting accounts, refer to Accounts (See 3.2.1 for further
information).
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8 Accounts =101 =]
1. Selection 2. Results
. Details
j Default Account ;I
DORTAKK — - =
oo clive ouze
1020 Mo
1025 Mo
11204 Yes MHa
Ll D efault
1480 0000
1440
1600
1603
1605
d 0939
44 Row1 o777 »p No
Show Groups |

The “Results’ screen displays:

Name — Shows the name of the account.

Status — Displays the current status of the account, i.e. active, inactive or suspended.
Segregated — Specifies if the account is a segregated or unsegregated account.

Auto Match Out — Specifies if offsetting contracts open in the account should automatically
be matched out.

Auto Exercise — Indicates whether contracts held in the account are to be considered by the
Automatic Exercise process.

Account Type — Indicates the type of account, i.e. Private, Institutional, House etc.
Cover Group — Indicates the cover group that the account is a Participant of.

Specific Cover — Indicates whether or not collateral lodged in respect of the account is used
as specific cover, i.e. to cover specific contracts.

Equity Clearer — Indicates the equity clearer for the account, that is, the SEATS Participant
used to settle equity trades resulting from the exercise or assignment of equity options.

Address — Displays the account address.
Member Info — Displays any Member information.

Date Created — Displays the date an account is created. This field will be blank for any
accounts created before 14/10/02.

Paperless Collateral — Displays whether or not the selected account is flagged for paperless
collateral processing, this is displayed as either Yes or No
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Note: If you highlight an account by clicking on it you may then click on the *Show Groups’
button at the bottom of the screen to display any/all groups that account is associated with.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.29 Parameters - Account Groups

Selecting this window will display all of your Account Groups and a description of each
Group. For information about Account Groups, refer to Account Groups (see 3.2.2 for
further information).

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.
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Click the OK button.

4.1.30 Parameters- Account/Group Links

Select this window and Groups will be displayed in the left hand screen. By clicking on a
Group the Accounts associated with that Group will be displayed in the right hand screen, as
shown below:

Account/Groups Links M= E3
—Groups —Accounts
Group | Aceourt Er - |
SEXISTING Al Existing Accounts 11447 JOHM SMITH
HOUSE Houze Trading Accounts 1545 IMSURAMCE MUTUAL LTD —I
IMSTOD Inshitutional Accounts 1572 LEVEL 8 TRADERS
HELB Melbourme Accounts 1655 NELUTRAL TRADERS
PRIMATE  Private Client Accounts 1717 HIGH TRADERS
REGIOMAL Regional Accounts 1780 BERALS TRADERS
SYDMEY  Spdnep Accounts 1770 MELBOURME TRADERS
<Maner Maon grouped accounts 1820 ATH FLOOR TRADERS
1852 WOROMORA TRADERS
2100 DISCOYERY TRADERS
2292 ARCADIA TRADERS LI
||ﬂﬂ Row 1 of 8 M ||ﬂﬂ Flow 1 of 33 HH

For information about Account Group links, refer to 3.2.3.
If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.
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4.1.31 Parameters - Commission Rates

Selecting this screen will list the default commission rates paid and charged for a given
product when dealing through or for a particular Participant.

At the bottom of the screen the full name of the highlighted Participant is displayed.
For more information about establishing and maintaining Commission Rates refer to 3.2.4.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.32 Parameters - System Configuration

This window will display your Participant information held on file at ACH. It also lists details
relating to settings within the system.

Participant Info — Your full name, address, telephone number, facsimile number and E -
Mail address.

Contacts — A quick guide to the people in your business who would deal with ACH on a
regular basis for Management, Financial, Trading and Back Office.

Dates — Displays the current, next and previous business days.

Data Retention — Displays the number of days that the Audit Trail, Security Audit Trail and
System Log will be held on file.

Note: If any of the Participant Information or Contact details are incorrect, please advise
ACH.

If you wish to print a listing without first viewing it:
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Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.33 Parameters - SOD Printing

Selecting this screen will list the reports that you have set up to automatically print as part of
Start Of Day processing. The View displays the following information;

Report Name — The name of the report, which is available for SOD printing.
Print — Will show “Yes” of the report has been set up to print on a regular basis.
Print Today — Will show “Yes” if the report has been selected to print for today only.

Print Frequency — Will show whether the report is to be printed daily, weekly or monthly.

Copies — Shows the number of copies to be printed.

4.1.34 Clearing House Parameters -Traded Entities

This window will display a selection screen allowing you to choose from the following list:

ASX Code — This is the 5-character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP entities that
also fit any other criteria you may have selected. This is a compulsory field. To see LEPO’s,
you must enter the code, eg BHPL

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.
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Strike Price — If a Option Product is selected, you will be given the option of entering the
Strike Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike
price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

On selection of criteria, click on ‘Results’ and the traded entities will be displayed in the
format shown below:

8§ Traded Entities M= E3
1. Selection 2. Results |
| e
piBHP C MaY3s 1300 B 01/05/98 American
~ |BHP T MavIs 01/05/98 American
| BHP T Mayas 01/05/98 American
EHP T Mayas 01/05/98 American
-~ lBHP T Mayas 01/05/98 American
~ |BHP T Mayoas 01/05/98 American
| BHP T Mayas 01/05/98 American
EHP T Mayas 01/05/98 American
-~ lBHP T Mayas 01/05/98 American
~ |BHP T Mayoas 01/05/98 American 0.0400
EHP T Mayas . ) 01/05/98 American 0.0200 = |
|14 4| Row 1 of 134 /¥

Units Per Lot — Displays the number of underlying units in a contract (eg 1,000 shares).

Expiry Date — Displays the date on which the traded entity will expire (applicable to options
only).

Exercise Style — Displays the exercise style applying to the traded entity. Currently this will
be either “American” or “European” (applicable to options only).

Previous Sett Price — Displays the settlement price for the Traded Entity on the previous
business day.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
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Click the @. button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.35 Clearing House Parameters - Previous Theoretical Prices

This screen lists the Settlement Prices and the Theoretical Prices for all traded entities, for the
previous business day.

Theoretical Prices are termed “theoretical’ because they are calculated using option pricing
models. The prices produced by these models represent estimates of likely market prices
under a given set of circumstances. An option pricing model will take into account several
factors, including the underlying price, the option strike price, the exercise date, interest rates
and volatility.

Theoretical Option Prices are calculated for each option series. They are calculated for a range
of underlying product price movements, covering five evenly distributed upward movements
and five evenly distributed downward movements in the underlying product price.

Theoretical Prices are essential in the calculation of portfolio risked based margins.

This window will display a selection screen allowing you to choose from the following list:

ASX Code — This is the 5-character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP trades that
also fit any other criteria you may have selected. To see LEPQO’s, you must enter the code, eg
BHPL

Month - You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry.

Strike Price — If a Product is selected, you will be given the option of entering the Strike
Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike price).

Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.
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Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Click “Results’ and the screen will display the following as at the previous business day.

Previousz Theoretical Prices for 01 /05798 M= E3
1. 5election 2. Results |
J Traded Entity
J;EHF’ C MaY98 13.00 T
BHF C MaY"33 13.50 T 264 246
l 114 1.27
BHF C MaY33 14.00 T 212 1.96
l 073 0.a3
BHP C hAY38 14.50 T 1.67 1.51
l 0.44 052
BHP C kAY38 15.00 T 1.27 112
l 0.26 0.3z
BHP C haY38 15.50 T 0.90 n.ye
l 01z 0y
|14 4] FRow 1 0f 134
‘ 328.00% 312 227

Level (1-5) — Displays the price of the traded entity, should the price of the underlying
product change by a given amount. The Theoretical Price of the traded entity is calculated for
five preset increases in underlying prices and five corresponding decreases in underlying
price.

Settlement Price — Displays the settlement price for the traded entity on the previous
business day.

Implied Volatility — Displays the implied volatility of the selected traded entity.

Short Option Adjustment — The risk posed by short option positions may not be fully
recognised by portfolio based risk margining techniques. Accordingly a minimum margin,
termed the Short Option Adjustment, may be imposed in respect of uncovered short option
positions.

Theoretical Market Price — Displays the Theoretical Market Price that is computed using the
implied volatility value.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.
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To first preview, then print a listing:
Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.36 Clearing House Parameters - Latest Theoretical Prices

This screen lists the Settlement Prices and the Theoretical Prices for all traded entities, for the
current business day, once they have been authorised by ACH.

Theoretical Prices are termed “theoretical’ because they are calculated using option pricing
models. The prices produced by these models represent estimates of likely market prices
under a given set of circumstances. An option pricing model will take into account several
factors, including the underlying price, the option strike price, the exercise date, interest rates
and volatility.

Theoretical Option Prices are calculated for each option series. They are calculated for a range
of underlying product price movements, covering five evenly distributed upward movements
and five evenly distributed downward movements in the underlying product price.

Theoretical Prices are essential in the calculation of portfolio risked based margins.

This window will display a selection screen allowing you to choose from the following list:

ASX Code — This is the 5-character code used by ASX to identify a particular series, eg
BHPJA or XJO2Z. If you do not know the code, double-clicking in this field will enable you
to select a code from a list (refer to 2.9.2). Selecting or entering a code will fill the Product,
Option Type, Month, Strike and Version fields described below.

Product — This refers to a single product, eg BHP and will show all of the BHP trades that
also fit any other criteria you may have selected. To see LEPQO’s, you must enter the code, eg
BHPL.

Month — You can key this in as either Oct02 or 1002, in order to select options with October
2002 expiry..

Strike Price — If a Product is selected, you will be given the option of entering the Strike
Price (eg if you enter BHP as the product, you could then enter 15.00 as the strike price).
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Option Type — This enables you to select either Put or Call options. If left blank, you will get
both types of options.

Version — If you have entered a strike price, you will be given the option of entering a
Version number. This can be anything between 0 and 999, and relates to corporate events that
occasionally result in 2 or more versions of the same product having open positions at the
same time. This can occur, for example, when some positions have 1000 shares per contract,
and some have a different number of shares per contract.

Click “Results’ and the screen will display the following:

[§ Latest Theoretical Prices for 30/11/00 M= 3

1. Selection 2 Results |

Traded Entity

AMZ CJaMW0T 8.00

AMZ CJaMOT 3,50

AMZ CJAMOT 10.00

AMZ CJANDT 11,00

AMZ CJAMDT 11.50

T
1
T
+
T
1
AMZ CJaM0T 10,50 T 209 1.98 1.88
1
T
!
T
3

114 4] Row 1f 30

2.00% 345 2.86

Level (1-5) — Displays the price of the traded entity, should the price of the underlying
product change by a given amount. The Theoretical Price of the traded entity is calculated for
five preset increases in underlying prices and five corresponding decreases in underlying
price.

Settlement Price — Displays the settlement price for the traded entity on the previous
business day.

Implied Volatility — Displays the implied volatility of the selected traded entity. This is the
volatility that is implied by the daily settlement price of the option.

Short Option Adjustment — The risk posed by short option positions may not be fully
recognised by portfolio based risk margining techniques. Accordingly a minimum margin,
termed the Short Option Adjustment, may be imposed in respect of uncovered short option
positions.

Theoretical Market Price — Displays the Theoretical Market Price that is computed using the
implied volatility value.
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Note: ACH will send you a message to let you know that theoretical prices have been
distributed.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.37 Clearing House Parameters - Reference Prices

The term ‘Reference Price’ is given to the price of each underlying product over which a
Derivative product is listed. ACH distributes reference prices for both the current (when they
become available) and previous business date. The date and time that the reference prices
were last updated is also displayed.

Reference prices for the current business day are used by the automatic exercise process to
determine whether exercise notices should be generated for a particular option contract.

Opening this window will allow you to display either the current or previous business day’s
Product; Underlying Product and Reference Price, as shown below:
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Reference Prices M= E3
Date: | & Eiar  Previous | 07/04/98
LCurent e

Underlying Reference ﬂ
Froduct Price
b |BME AMC E.70
AN ANI 1.38
ClaNZ aNZ 10.87
aNZL aNZ 10.87
" |BHP  BHFP 15.21
~ |BHPL  aNZ 10.87
~ |BL BIL 31.55
BOR  BOR 162

~ |BPC  BFC 021 =

|14 4] Row 1 af 52 0

Note: ACH will send you a message to let you know that reference prices have been
distributed. The date and time that the reference prices were last updated is shown at the top
of the window.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the (& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.38 Clearing House Parameters - Margin Rates

Margin Rates are used in the calculation of the margin amounts required by ACH. The
margins required, as determined using the margin rates, help to protect ACH (and thus the
market as a whole) from the risk that a Participant will not be able to meet their obligations.
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The margin interval estimates the possible daily loss that a single position may incur. If
however, offsetting contracts are held, this will be taken into account when calculating the
margin for multiple positions. For example, bought and sold call options for the same
underlying instrument, despite having different contract months/strike prices, will be partially
offsetting, reducing the amount of margin required to be lodged with ACH. However,
depending upon the time frame of contracts in a spread, the level of risk involved with the
offsetting contracts may vary. To illustrate this point, a spot spread position may be
considered to involve higher risks than a remote spread position and therefore different
margin rates may be charged.

Selecting this window will display the following Margin Rate Information:-

Margin Rates M=
Short | Min. Contrac ﬂ
b A .
| AN AUD 1000 % n.on 0.o0 0.00 200 0.o0
[ AUD B.00 % 0.0 0.00 0.00 200 0.00
BMNZL AUD E.00 % 0.00 0.00 0.00 200 0.00
__|BHF AUD 650 X n.on 0.o0 0.00 200 0.o0
| BHRL AUD E.00 % 0.0 0.00 0.00 200 0.00
. |EIL AUD R25 % n.on 0.o0 0.00 200 0.o0
__|BOR AUD B.50 % 0.0 0.00 0.00 200 0.00
_|BPFC AUD 35.00 % 0.00 0.00 0.00 200 0.00 ;I
|14 4] Fow1 of 54 o

Margin Interval — Displays the margin interval either as a percentage or as an amount.

Spot Spread Rate — The margin rate for contracts that are spread (i.e. offset against another
contract in a different month) and that are regarded by ACH as being “spot’ for the purpose of
calculating margins.

Non-Spot Spread Rate — The margin rate for contracts that are spread (i.e. offset against
another contract in a different month) and that are regarded by ACH as being ‘non-spot’ for
the purpose of calculating margins.

Delivery Rate — A special margin rate in respect of contracts that are ‘under delivery’
(currently not used).

Short Option % — Displays the minimum margin rate (expressed as a % of the margin
interval) that may be required on a short option position in recognition of the risk of the
particular option position.

Min Contract Charge — Displays the minimum charge applied to a contract for each product.

If you wish to print a listing without first viewing it:
Click the button located on the toolbar.
To first preview, then print a listing:

Click the (& button located on the toolbar.
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Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.39 Clearing House Parameters - Margin Hierarchy

This screen lists the margin class in each Product Group, and the products in each margin
class via three sub screens.

The first screen lists Product Groups. To select, click on the desired Product Group:

Margin Hierarchy M= Ed

—Product Group —Margin Class —————  ~Product

EQOPT A, ﬂ AM1
AnP AkTL
AGG
AL
LAk
Ak
AP
AHE
fivess)
EHF
BIL

BLD d
[ETETGEE eI T 44| Rowsorrr MM 4 4] Rewrarz BIM
E quity Based Options AMCOR LIMITED A1 Equity Options

The second screen displays Margin Classes. To select, click on the desired Margin Class.
The third screen displays the Product. To select, click on the desired product.
The name of each selection is displayed at the bottom of the relevant screen.

If you wish to print a listing without first viewing it:
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Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.40 Clearing House Parameters - Exchange Rates

Exchange Rates are used to translate balances in foreign currencies to the base currency of
ACH. This facility is not used as ACH currently only holds cash and collateral balances in
Australian Dollars.

Exchange Rates may be Viewed on this window. The display will show:

Symbol

Description

Buy Rate - this is the rate used to translate a foreign

Currency credit balance to AUD.

Sell Rate - this is the rate used to translate a foreign

Currency debit balance to AUD.
Date and Time of the last Update.

If you wish to print a listing without first viewing it:
Click the button located on the toolbar.

To first preview, then print a listing:

Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
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Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.41 Clearing House Parameters - Interest Rates

This window will display current Interest Rates as follows:

Interest Rates M= E3

Rate (%)

0 Cazh Uszed to Cover Marginz ALD S.EIEIEIEI.
| CashExcess AUD 2.9000
0 Cazh Shortage alD E. 4000
[14.4] Frow T af 4 D

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.
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Select the format and the destination of the listing.

Click the OK button.

4.1.42 Clearing House Parameters - Non Business Days

This window will display Non Business Days, as determined by ACH.
Mon-Buziness Days M= E

Description ﬂ

| 3 ?25.-"1 21997 Chnstmas Day
26/1241937  Bowing Day

MAM1A998 Mew Years Day'z
27401415998 Australia Day

/M998 Australia Day

17/03/1998 Canberra Days
28403419328 Good Friday

/03415938 Holiday zet on expiny night
154041938 holiday

16404419393 holiday

1740441938 holiday j

|14 4 Row 1ot 23 >

Drat

m

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.
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4.1.43 Clearing House Parameters - Fee Categories

Fees are analysed by their fee category. Fee categories are determined by product type, so that
the same fees apply to all products in the same fee category.

Opening this window will display two screens, the Fee Category screen and the Products
screen. Click on a Fee Category to display the Products in the Product screen.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.44 Clearing House Parameters - Cover Groups

Collateral may be lodged against a cover group. A cover group can contain any number of
accounts, each of which may benefit from that collateral. The maintenance of cover groups is
the responsibility of ACH, hence if you wish to amend a cover group, you must contact ACH.

Opening this window will allow you to display all your Cover Groups. If you click on a
nominated Group, the Account screen will display all accounts related to that Cover Group.
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ﬂi‘ Cover Groups M=l E3
—Cover Groups —Accounts
iMoo Cover Group 0000000000 Defaul Account ﬂ
CoverGroupl 00 AKE, AREDA INVESTMENTS PTY LTD
RIOTCOVER 11447 JOHM SMITH
1545 INSURAMCE MUTUAL LTD
1672 LEVEL 8 TRADERS
1655 MEUTRAL TRADERS
1717 HIGH TRADERS
1750 BERA&LA TRADERS
1770 MELBOURME TRADERS
1820 ATH FLOOR TRADERS
1852 WOROMNORA TRADERS
2100 DISCOVERY TRADERS
3140 Account 3140
3300 Mew 3300 ll
|14 4| Row1 of 3 MM || |14 4] Row1of31 o

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [ button located on the toolbar.

Click the & button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.45 Status Check

MCM enables you to check the status of the communications link at any time. This is
performed by sending a status check message to ACH. Assuming the communications link is
functioning correctly, ACH will respond to the status message by sending a message back to
MCM. The response identifies the current status of the communications link, as well as
providing other relevant information.

On opening the window you will see the following display.
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[I¥ Status Check

IInallozated trades [including take-ups] ;
Give-upz pending :

Transfers out pending :

Transferz in pending ;

nread meszages ;

Rejections :

ALLLLLYE

Commurication status | Checking

Please wait while the status of your
communications link iz checked.

Note: This window can be run at any time however it is particularly useful to view this
screen as a final check prior exiting MCM (i.e. before the End-Of-Day is run). “Status
Check” displays any unallocated trades unactioned tasks.

If the Communication Status is functioning correctly, then "OK" will appear in the
Communication status box.

It is important not to run “Status Check” as a continuous open window. This may cause
problems communicating with CCC. If messages are banked up, then the Status Check
message will go to the end of the queue. Instead, use Status Check as a periodic check.

4.1.46 Messages

Broadcast Messaging involves messages directly initiated by ACH, enabling ACH to have
direct communication with you, so that you may be informed of events that affect you, i.e.
expiring contracts or changes in Clearing rules. Although there is a continuous flow of
information over the communications link, with constant messages passing between
Participants and ACH, there are only two types of messages that will be brought to your
attention. Collectively, they are called “Broadcast Messages”.

Broadcast Messages consist of:
Messages prepared by ACH (eg circulars, updates to rules or changes to margin rates); and
System generated messages (eg cut-off time warnings or the rejection of a transfer).

When either of these two message types are received by MCM, a pop up window will be
displayed informing you that new mail has been received. You will be required to
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acknowledge receipt of this message by clicking the OK button. This notifies ACH that the
message prompt has been acknowledged and by whom.

The new message may be seen by opening the “Messages” viewing facility. New message are

identified by the word New, which appears in the first column of the viewing facility.

Meszages M= EE

Date f Time Attachment ﬂ

: 16/02/99 124508 D Account Mame Change Fejected

o 11403733 12:08:34 'F\:;' Exercize Azsignment

g 10/03/99 152613 *\ Pending Cut-off Time

o 1040393 145710 'F\:;' Reference Prices

o 10/03/9911:51:38 (&) Exercize Assignment

o 10403433 10:58:03 L\ Give-up Aejected

o 9/03/993 16:30:47 'F\:;' Half Day Trading

o 9/03/99 163036 (3 New listed series

o 9403499 16:26:19 Q}' Member Mame Change

o 3/03/39 16:24:28 'F\:;‘ Market Maker Obligations LI

|14 4] Fiow 3 of 37 I

Where applicable, details of an attachment to the message will be displayed.

When a new message first arrives in MCM, a = symbol will appear in the status bar. This
will remain until such time as the message detail has been checked. To check the details
associated with a message, open the Messages viewing facility, then double-click on the
appropriate message.

It is also possible to open the Messages viewing facility, by double clicking the = symbol.

The first user to open a given message, will have their name recorded in the System Log as
the reader of the message.

IS E3

Mezzages

Attachiment

Date f Time

n [T

1B NEw 23/12/% 54508 @ e ey
J 21/12/98 3:06:54 ﬁ Pending Cut-off Time
J 2012298 1710:26 @ test

|14 4] Row1of2
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Note: By double-clicking a message, the details of that message will be displayed. It is then
possible to save an attachment, by clicking the “Save Attachment as" button and choosing the
directory where the attachment will be copied.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:
Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.
Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.47 Audit Trail

The Audit Trail displays user initiated updates made to the system. Actions taken by a user
that are recorded in the Audit Trail include:

Add,
Edit, and
Delete.

Additionally, details of where, when and by whom the updates were made are included, along
with any additional notes.

It is possible to either scroll through the dates for the Audit Trail, or enter the date in the
format DD/MM/YYY.

Data in the Audit Trail cannot be changed, however it will be automatically deleted after a

given period of time known as the “Data Retention Period” (see Data Retention 3.2.5 for

further information). Data can, however, be archived before the automatic deletion process
takes place.

A specific Exercise Audit Trail is provided for user updates in regards to manual exercises
and exercise exclusions.
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It may also be accessed by clicking on the ‘Audit’ button on the top toolbar. The following
window will be displayed:

{lC‘ Audit Trail M= E3
[08/04/98
Type D : ser
Data  Undo MO Request  Account 1024 15/12/38 3.38:39 A5=DUSER
Add Data  Acc Tsfer Batch: |BI82 15412738 8:55:11 ASxDUSER
= Delete [Data  Price Averaging Batch: [BIZ. 14412/98 16:39:18 ASxDUSER
= Add [Data  Price Averaging Batch: IBIZ. 14/12/93 16:30: 34 SY'STEM
L Add Param  Accounts "% kikih 1412/9811:0356 ASXDUSER
Delete Faram Account Groups TEST F12498 10:44:30 ASHDUSER
Add Faram Account Groups TEST 71298 10 44:25 AS5=DUSER
Add Param Accounts 1024 A4 BIG INSURAMCE AM2M98 124612 ASDUSER
Edit Param Accounts 1020 avALOM BEACH TRADERS 4412/98 12:44:19 ASxDUSER
Edit Param  Accounts 0011: DESK - & 412498123639 ASxDUSER
Ej Row 1 of 173 L
BHPF Put Dec93 15.00; Request to re-open 20 of the B0 lote matched out on 03,/04./1998. ;I
Feazon: Trades allocated bo wiong account and automatically matched out last night. _I

If you wish to print a listing without first viewing it:

Click on the toolbar.

Enter the Date From and the Date To for which the Audit Trail is to be printed.
Click the OK button.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.48 Exercise Audit Trail

A specific Exercise Audit Trail is provided for user updates in regards to manual exercises
and exercise exclusions.
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The Audit Trail displays user initiated updates made to the system. Actions taken by a user
that are recorded in the Audit Trail include:

Add,

Edit, and

Delete.

Additionally, details of where, when and by whom the updates were made are included, along
with any additional notes.

It is possible to either scroll through the dates for the Audit Trail, or enter the date in the
format DD/MM/YYY.

Data in the Audit Trail cannot be changed, however it will be automatically deleted after a
given period of time. It can, however, be exported before deletion takes place, as described
below. The period of time between the update and the deletion of the data is known as the
data retention period. (refer to 3.2.5.4 for further information).

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the € button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the i button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.49 System Log

The System Log displays a log of important events occurring within the system, and is a
useful tool to assist you with troubleshooting. System events include such things as users
logging on and off the system and system error messages. The following icons represent
different events:

=

i Connection Details
Q Errors
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@
Information
15 o
= Message Rejections

With each event, details including the date of the event, the application in which the event
occurs, the user who is associated with the event and specific information relating to the event
are also displayed.

Data in the System Log cannot be changed, however, it will be automatically deleted after a
given period of time. The period of time between the update and the deletion of the data is
known as the data retention period.

Selection of this window will show the following display:

System Log M= E3
B [Date  laopiication Jser ﬂ
> [ 15/12/98341:15  Member Clearing Mochie ASXDUSER Viewed Message: dfgs =l

@ 15/12/38 8:53:15 MCH Send Meszage Handler SYSTEM
@ 165/12/38 8:53:.02 MCH Send Mezzage Handler SYSTEM
N @ 15/12/38 8:52:56 MCH Tazk Manager SYSTEM
_ @ 15/M12/98 85251 MCh Send Meszage Handler SYSTEM
: @ 15/12/38 8:52:46 MCH Receive Message Handler SYWSTEM
_@ 1412/9816:31:21 MCM Task Manager SYSTEM
@ 1412/9816: 3116 MCM Send Message Handler SYSTEM
_ @ 14M12/9816:30:04  MCM Send Meszage Handler SYSTEM
: ﬁ 11A12/9817:32:37  Member Clearing Module AS=DUSER
L ﬁ 11A2/9817:31:57  Member Clearing Module AS=DUSER
Ci:] 11A2/96817:11:48  MCM Send Message Handler SYSTEM LI
[14 4] Fiow1 of 533 0 |

All system events, such as a database refresh from DCS Server or a database restore from
backup, are logged to the DCS Client system log.

You will be able to view this system log, which will show details of all system events together
with the date and time and the user who initiated the event.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:
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Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.50 Toolbar Button - Audit

Clicking on this button on the top task bar will display a window that lists each Audit Trail
currently stored by MCM. The number of Audit Trail displays available to you will be
determined by the Data Retention Period (see 3.2.5.4 for further details). The Audit Trail
records user initiated updates made to MCM (see 4.1.47 for further details).

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).

Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.
Select the format and the destination of the listing.

Click the OK button.

4.1.51 Toolbar Button - Accounts

Clicking on this button on the top task bar will display a window that lists Accounts (called

the Account Reference card) by Account code; Account Name; Segregated Account Indicator

and Status. The Status indicates whether the account is Active, Inactive or Suspended. (refer
to 3.2.1 for further information).

If you wish to print a listing without first viewing it:
Click the button located on the toolbar.
To first preview, then print a listing:

Click the @. button located on the toolbar.
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Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.1.52 Toolbar Button - Members

Clicking on this button on the top task bar will display the Member Reference Card. This lists
Participant information under the headings of Member Codes, Participant Short Name and
Participant Type.

If you wish to print a listing without first viewing it:

Click the button located on the toolbar.

To first preview, then print a listing:

Click the [& button located on the toolbar.

Click the & button located on the listing toolbar.

Enter the Print Range and the number of copies to be printed (or accept the default values).
Click the OK button.

To export a listing:

Click the & button, located on the listing toolbar.

Select the format and the destination of the listing.

Click the OK button.

4.2 Reports Menu

MCM provides you with clearing reports, which can be quickly and easily printed as required.
The reports are divided into the following categories:

Financial Reports,
Collateral Reports,
Position Reports,
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Exercise Activity Statement,

Buyer’s Tender Advice, and

Reconciliation Report.

When any Report is selected and displayed, a separate toolbar appears at the top and may be
used to enlarge/decrease the display, print the display or export the display to another
function.

When viewing a report, you can scroll between pages by using the page navigation buttons (
144l and [=[kL ) 10cated on the report toolbar.

It is also possible to zoom in or zoom out when viewing the report, by selecting the
appropriate magnification from the drop-down list located on the report toolbar.

Note: The date of the report is printed below the report title.

4.2.1 Printing A Report

To print a report:

Open the report that you wish to print.

Click the = button, located on the report toolbar.

Enter the Print Range and the number of copies to be printed.

Click the OK button.

If there is no printer installed and the user clicks the print icon a warning message will be

displayed.

4.2.2 Exporting A Report

To export a report:

Open the report that you wish to export.

Click the & button, located on the report toolbar.
Select the format and the destination of the report.

Click the OK button.

4.2.3 Financials - Daily Financial Statement

Displays for you gross postings for Segregated accounts and Unsegregated accounts,
including your margin requirement and the net settlement due to or from ACH.
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4.2.4 Financials - Daily Margin Summary

Will display Daily Margin requirement for Segregated and Unsegregated by Accounts and
Cover Groups; and shows Product Groups, Margins, Margin Required and Utilised Collateral,
as at the previous day.

4.2.5 Financials - Current Account Statement - Current

Will display your Month to Date postings in date order, separated into Segregated and
Unsegregated account groups.

4.2.6 Financials - Current Account Statement - Previous

Will display, in date order, your postings for the previous Month separated into Segregated
and Unsegregated account groups.

4.2.7 Financials - Current Account Summary - Current

Will display a summary of your postings Month to Date separated into Segregated and
Unsegregated account groups.

4.2.8 Financials - Current Account Summary - Previous

Will display a summary of your postings for the previous Month separated into Segregated
and Unsegregated account groups.

4.2.9 Financials - Interest Statement - Current

Displays interest accruals for the Month To Date for Segregated and Unsegregated Account
Groups. It indicates the Date, Balance that Interest was calculated on, Interest Rate, Number
of Days, Interest Accrued and any notes relating to the accrual.

4.2.10 Financials - Interest Statement - Previous

Displays interest postings for the previous Month for Segregated and Unsegregated Account
Groups. It indicates the Date, Balance that Interest was calculated from, Interest Rate,
Number of Days, Interest Accrued, and any notes relating to the accrual.

4.2.11 Financials - Commission - Current

Shows commission earned and due, and the GST relating to that commission. A separate
page or pages will be generated for each of Commissions Earned and Commissions Owed for
the current month. The Report shows the information by Participant and Product Type, in date
order.
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4.2.12 Financials - Commission - Previous

Shows commission earned and due, and the GST relating to that commission. A separate page
or pages will be generated for Commissions Earned and Commissions Owed for the previous
month. The Report shows the information by Participant and Product Type, in date order.

4.2.13 Financials - Fees - Current

For the current month, this report shows the fees paid and the GST paid on those fees, by Fee
Category (eg LEPOs), in date order, with an indication of Segregated or Unsegregated
account. The report shows, by Type (eg Exercise or Registration), the Clearing Fee, Exchange
Fee, Quantity, Amount (Excluding GST) and the GST paid. Also shows totals of the Amount
and GST for the month.

4.2.14 Financials - Fees - Previous

For the previous month, this report shows the fees paid and the GST paid on those fees, by
Fee Category (eg LEPOs), in date order, with an indication of Segregated or Unsegregated
account. The report shows, by Type (eg Exercise or Registration), the Clearing Fee, Exchange
Fee, Quantity, Amount (Excluding GST) and the GST paid. Also shows totals of the Amount
and GST for the month.

4.2.15 Collateral - Activity Statement

Displays your Collateral Activity by I. D., Class/Description, Units, Date Lodged, Expiry
Date and Activity.

4.2.16 Collateral - Holdings Statement

Displays your Collateral held by I. D., Class/Description, Units, Cover Value AUD, Date
Lodged and Expiry Date.

4.2.17 Position - Open Position

Displays your full Open Position as at the close of the previous business day separated into
Segregated and Unsegregated accounts, by Account, Product, Month, Strike, Bought, Sold,
Net Open Position and Price.

4.2.18 Positions - Daily Position Activity

Displays your Daily Position Activity for the previous business day separated into Segregated
and Unsegregated accounts, by Account, Product, Month, Strike, Bought and Sold with a
separate column for Notes.
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4.2.19 Exercise Activity

For the previous business day, this report shows a list of all exercise related activity separated
into Segregated and Unsegregated accounts, by Account, Product, Month, Strike,
Bought/Sold, Other Party, Shares, Quantity and Activity.

4.2.20 Tender Advice

You may request the Current or Previous Tender Advice and it will be displayed by Account,
Reference and Amount.

4.2.21 Reconciliation

ACH maintains information that is stored on your MCM database. This ensures that if a
problem occurs in regards to your MCM database, ACH can, via the communications link,
send you a copy of that information.

At the end of each day, ACH sends the information that it maintains to your MCM server.
The data stored in your MCM database will then be compared against the copy sent by ACH.
Discrepancies may occasionally be apparent between the two sources of information. If this
does occur, any differences should be highlighted. The Reconciliation Report provides details
of any of these discrepancies and allows you to further investigate them.

Most commonly, a discrepancy will appear in either allocations or trades. The types of
discrepancies that could appear are either that a record is missing, or that a difference is
found. For allocations, due to default processing, a record may be missing because ACH has
recorded an allocation, yet you have not. For trades, a difference may be found, due to your
failure to accept or reject a take-up.

Furthermore it is possible that a discrepancy will occur in Commission Rates. This may occur
when ACH deletes a Participant, because it will also delete (from its on-line records) all
information associated with that Participant, including any commission rates setup by you for
that Participant. To avoid any discrepancies of this kind, you should keep details relating to
commission rates current.

The following items are reconciled between the Participant and ACH:

Accounts;
Allocations;

Account Groups;
Account Group Links;
Commission Rates;
Trades and

Transfers.
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5 CHAPTER FIVE — GETTING HELP

5.1 Introduction

The MCM has an interactive ‘HELP’ screen available. You may at any time select ‘Help’
from the right hand side of the top task bar, followed by “Contents and Index”. The
following menu will appear.

Help Topics: MCH EHE |

Cantents | Index | Find |

Click a book, and then click Open. Or click anather tab, such as |ndesx.

= ¥ ntoduction to MCH
@ Getting Help
@ F.ey Information

@ Communications Link
@ Trades

@ Traded Entities

@ Open Position

@ End of Day Processing
@ b arginz

@ Collateral

@ Financials

@ Aocounts
@ Reparts & Listings

| Open I Frir.... Caricel

5.2 Contents

The Help Topics are conveniently divided into books, with each book containing either sub-
books or topics. This help facility is generally broader than window-level help (accessed by
selecting F1 in the active window). Display a help topic by either double-clicking the topic or
selecting the help topic, and clicking the Display button.

5.3 Index

The index enables you to easily search for topics by using an index of help subjects. All index
entries are listed alphabetically, and by typing the first few letters of the subject you are
looking for, you will be automatically moved to the appropriate part of the index. To select an
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index entry, double-click the appropriate index entry or select the index entry and click the
Display button.

5.4 Find

The find tab allows you to search for specific words and phrases in the help file. Having
followed the prompts, type the word(s) you want to find. A list of similar words will be
displayed, and for each of these, a list of topics that include the word(s) is displayed. To
display a help topic, select the appropriate topic and click the Display button.

5.5 Using Window Level Help

In addition to the “Contents and Index”, there is a more specific type of help that recognises
the window you have active at the time. Press the F1 key to display the help topic associated
with the active window. This type of help usually outlines the major features of the window
and provides the step-by-step instructions required to perform each function.

5.6 Using Help

Attaching Notes to a Help Topic

To attach your own comments or notes to a particular help topic:

Select the Annotate option from either the Edit menu item or Options button
2. Enter the notes to be attached to the help topic.

3. Click the Save button.

A help topic with notes attached to it will appear with a paper clip icon next to the topic title.
By double-clicking this at any time it is possible to view or edit the attached notes.

Changing the font or color of a Help topic

In the Help topic window, click Options.

You can also use the right mouse button to click inside the Help topic.

To change the font size, point to Font, and then click Small, Normal, or Large.

To change the color, click Use System Colors

When prompted to close Help, click Yes.

When you open Help again, the background color and text will match your system colors.
Note: When you change the font or the color, it affects only the current Help file.

To specify whether Help stays in front of other windows
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In the Help topic window, click Options. You can also use the right mouse button to click
inside the Help topic.

Point to Keep Help On Top, and then click the setting you want.

Note: The Default option may include different settings for different types of Help
windows. If you choose On Top, all Help windows in the current Help file will stay on top.
If you choose Not On Top, none of the Help windows in the current Help file will stay on top.

Adding a comment to a Help topic

In the Help topic window, click the Edit menu or the Options button. You can also use the
right mouse button to click inside the topic.

Click Annotate, and then type your comments or notes.

When you’re done, you’ll see a paper-clip icon at the top of the topic. You can click to see or
change your comment.

Putting a bookmark in a Help topic

In the Help topic window, click Bookmark, and then click Define.

If your Help topic does not have a Bookmark menu, you cannot add a bookmark to the topic.
Specify a name for your bookmark so that you can use it to find the topic again.

If you want, you can also type a comment in the box.

To return to this topic later, click the Bookmark menu, and then click the bookmark name for
the topic you want to view.

Finding a topic in Help
Click the Contents tab to browse through topics by category.

Click the Index tab to see a list of index entries: either type the word you're looking for or
scroll through the list.

Click the Find tab to search for words or phrases that may be contained in a Help topic.
If your Help file doesn’t have a Contents tab, click the Contents button to see a list of topics.

Tip:  For more information about the items on each tab, click '?' at the top of the dialog
box, and then click the item.

Getting Help in a dialog box
Click '?' at the top of a dialog box, and then click the item you want information about.

To close the pop-up window, click inside it.
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If the dialog box doesn't have the '?' button, look for a Help button, or try pressing F1.

Tips:  If you want to print or copy the information in a pop-up window, use the right mouse
button to click inside it, and then click Print Topic.

Another way to get Help on an item on the screen is to use your right mouse button to click
the area you want Help on, and then click the What's This? command.

Copying information from a Help topic
In the Help topic window, click the Edit menu or the Options button, and then click Copy.
You can also use the right mouse button to click inside the topic or pop-up window.

In the document where you want the information to appear, click the place where you want to
put the information.

On the Edit menu, click Paste.

Tip:  If you want to copy only part of a topic, select the part you want to copy before you
click the Copy command.

Printing a Help topic

In the Help topic you want to print, click the Print button or the Options button, and then click
Print Topic.

You can also use your right mouse button to click inside the Help window, and then click
Print Topic.

Tips:  You can print a group of related topics by clicking a book in the Help Contents and
then clicking Print.

To print the Help in a pop-up window, use your right mouse button to click inside the pop-up
window, and then click Print Topic.

Viewing a list of topics you've seen
In the Help topic window, click Options, and then click Display History Window.

If your Help topic does not have a Display History Window command, you cannot view the
History window.

Tip:  If your Help window has a Back button, you can click it to view topics you've seen
before.

Searching for words in a Help file

In Help, click the Find tab. If this is the first time you've clicked the Find tab, follow the
instructions on your screen to compile a word list.

In the first text box, type the word(s) you want to find. Matching words appear in the list
below it.
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In the list of matching words, click the word(s) you want to look for.
In the bottom list box, double-click a title to display the topic or select “Display”.

Note: The text of each topic found contains the word(s) you looked for, even if the word(s)
are not in the topic title.

Tips:  If you want to look for more than one word, separate them with spaces in the first text
box.

When you look for hyphenated words, be sure to type the hyphen. To set specific search
criteria, click Options.

Searching for a phrase in a Help file

In Help, click the Find tab, and then click Options.

Click the words you typed in exact order, and then click OK.

If this option is unavailable, recreate the word list by clicking Rebuild on the Find tab and
then choosing Customize Search Capabilities. Make sure Include Phrase Searching is

checked.

In the text box, type the words you want to look for. Topics that contain the phrase you
specify appear in the bottom list box.

Double-click a title to display the topic.

Note: The text of each topic found contains the word(s) you looked for, even if the word(s)
are not in the topic title.

Selecting which Help files to search

In Help, click the Find tab, and then click Options.

Click the Files button.

To exclude files from the search, press and hold down CTRL, and click each file.

Tips:  For Help on an item, click '?"' at the top of the dialog box, and then click the item.

If you decide you want different features, you can recreate the word list by clicking Rebuild.
Marking a topic as relevant to your search

In Help, click the Find tab to search for words or phrases in the Help file.

In the bottom list box, click the box next to the topic title(s) containing information you are
looking for.

If this option is unavailable, recreate the word list by clicking Rebuild and then choosing
Customize Search Capabilities. Make sure Support Similarity Searches is checked.

Member Clearing Module (MCM) USER GUIDE © Copyright 2002 ASX Operations Pty Ltd
Version 1.40 April 2004



Member Clearing Module (MCM) USER GUIDE 178
Version 1.40 April 2004

Note: The topics you mark as relevant will be used when you click the Find Similar button.

Finding similar topics

In Help, click the Find tab to search for words or phrases in the Help file.

In the bottom list box, click the box next to the topic title(s) that are relevant to your search.
Click Find Similar.

If this option is unavailable, recreate the word list by clicking Rebuild and then choosing
Customize Search Capabilities. Make sure Support Similarity Searches is checked.

Double-click a title to display the topic.

Note You can search for similar topics only if you have marked topics as relevant.

6 CHAPTER SIX-MCM SECURITY

6.1 Security Administration System Structure

The Security Administration System is divided into four components:

Security Policy
Users

Groups

Audit

When Users log onto the MCM, their User ID will be used to identify which User Group’s
“Permissions” they have been granted. Permissions are incremental, i.e. where a User is
linked to more than one Group; the Permission levels are merged to provide the widest
possible access.

Permissions are granted at User Group level. An individual User gains access to a menu, an
application or other MCM facility by being linked to a User Group that has permission to
access these functions. In other words, if a User has been linked to a User Group, they are
automatically granted the Permissions associated with that Group. Likewise, removing a
User’s link to a User Group takes away those Permissions.

For example, a User Group may be allowed to view data but not allowed to enter data.
Another User Group may be allowed to modify commission data, but not permitted to modify
position related data.

6.2 Policy Window

When opening this window you will see the following: -
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Policy M= E3
User-id
The minirmurm length of a Uzerl D = I 5 characters.

— Password

The mininum length of a uger's pazsword iz I 5 characters.
Ilzer pazawords will expire afterl a0 daps.

Warn Lzers of the expiry of their pagswardz I 3 days in advance.

Amend

This window allows you to view the following fields:

The minimum length of a User ID;

The minimum length of a User password;

Length of time a User password is valid; and

Number of day’s notice of the expiry of User password.

User ID

This setting determines the minimum length of a User ID for all Users who have permission
to access MCM. This must be between 3 and 10 characters.

Password

To maintain system security, each user is required to have a password. The User ID together
with the correct password is required for logging onto the MCM system

The Security Policy defines password settings. These settings include the minimum length of
a password, the time period for which a password will remain valid and the time period used
to warn users that their password will soon expire.

When establishing a new user it is necessary to enter an initial password for that user. When
the user next logs onto the system, the initial password will automatically expire, and a
request will be made for a new password to be established. After this, the user may change
their password at any time.

Note: The first setting specifies the minimum password length. It must be between 4 and 10
characters. Passwords must contain at least 1 alpha and 1 numeric character.

The second setting specifies how long a password will be in effect. Passwords may last
between 1 and 999 days.

The third setting specifies when a User will be warned of the pending expiry of their
password. This may be between 1 and 31 days.

Note: Once a password has expired, the System will not allow that password to be used
again for a period of one year. Passwords are case-sensitive.
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If you click on the “Amend’ button you will be able to alter the Policy settings, as shown
below:

Policy - Amend i
—User-id

T he minimurn length of a Uzer-lD s I E characters.

—Pazsword
The minirmum length of a uzer's pazsword isl R characters.

|lzer pazzwards will expire afterl 90 daps.
Warn uzers of the expiry of their pazswords I 3 days in advance.

ok | Cancel

Click on “‘OK’ to save changes.

6.3 Users

Under this menu you will find the following functions.

Edit
Group Membership

6.3.1 Users - Edit
When you click on this option, the following screen will be displayed.
N Lsers - Edit _ (1) %]

J Logon User Id

b |ASHDUSER  ASXD User

Llzer Mame

14 4] R of 1 M

Delete |

This screen allows you to insert, amend or delete MCM Users.
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Establishing a New User

Click the New button to open the ‘Users — New’ dialogue box as shown below:

8 Users - New

Llserld:l

Izer Mame : I

|ritial Faszwiord ; I

Werify Iritial Pazsword : I

ok LCancel

Enter the User ID.
Enter the name of the User.

Enter the initial password for this User. This is a temporary password only and is not subject
to criteria in 5.1.1 above.

Enter the initial password again to confirm it in the “Verify Initial Password’ field.
Click the OK button.

When the new User logs on for the first time, the System will request they reset their initial
password. This password must consist of both alpha and numeric characters.

The required length of these inputs depends on the policy settings. See 5.1.1 above.
Note: This action is logged to the Audit Trail.
Amending a User.

Select the User you wish to amend by highlighting their name on the *Users - Edit’” screen,
then: -

Click the Amend button to open the ‘Users — Amend’ dialogue box as shown below.
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N Lszers - Amend |
Uzerld: AS=DISER oK
Idzer Name : I.-'-‘-.SKD |zer
Cancel

Set Initial Pazsward : [

[ritial Pazswiard ; I

YWerify [nitial Pazswaord ; I

Enter the new name of the User, if it has changed.

To reset the initial password for this User, select the Set Initial Password check box by
clicking on it.

Enter the initial password for this User.

Enter the initial password again to confirm it in the “Verify Initial Password’ field.

Click the OK button to confirm any changes that you have made. These changes will apply
immediately. Otherwise, click the Cancel button to close the dialogue box without saving any

changes that you have made.

Note: If a User forgets their password or you wish to reset a password, you can use the
“Amend” function as outlined above.

Amending a User's access privileges is achieved by amending the Groups that they are
attached to - see 6.4.2 and 6.4.2.1 below.

Changes made are logged to the Audit Trail.
Deleting a User

Select the User account you want to delete by clicking on their name in the ‘Users - Edit’
screen, then: -

Click the Delete button.

Note: This action is logged to the Audit Trail.

6.3.2 Users - Group Membership

When you click on this option, the following screen will be displayed.
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Group Membership M= E3

—User
UserId: [SHDUSER =]
—Group Membership
Axaillable Groups ; b ember of ;
- ALL -
fdd > Secunty
Izer
<< Bemove

This screen allows you to attach a User to a User Group. User Groups allow access to
particular functions (see ‘Overview’ above and 6.4 below).

To grant a User Membership to a User Group:

Select a User ID from the drop-down menu provided. All Groups, of which the User is
already a Participant, will appear in the ‘Participant of” box on the right hand side of the
screen. All Groups to which the User is not a Participant, will appear in the *Available
Groups’ box on the left hand side of the screen.

In the ‘Available Groups’ box, select the Group you want to add the User to.

Click the Add button, or double-click the Group to make it move across to the ‘Participant of’
box.

Repeat steps 2-3 if you want to grant the User Membership to another User Group.

Repeat steps 1-3 if you want to add another User to a User Group.

6.4 Groups

Under this menu you will find the following functions.

Edit
Permissions

6.4.1 Groups - Edit

When you click on this option, the following screen will be displayed.
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Groups - Edit M= E3

J lser Group

AL
J SecLrty
J | ger

14 4] Row 1 af3 M

Creating a New User Group

Click the “‘New’ button to open the ‘Group — New’ dialogue box.

Groupsz - Hew

Izer Group ; ||

Enter new User Group name.

Click the OK button.

Note: This action is logged to the Audit Trail.

Deleting a User Group

Select the User Group you want to delete by highlighting it on the ‘Groups - Edit’ screen.
Click the Delete button.

Note: You will not be able to delete a User Group if there are still Users who are
Participants of (i.e. attached to) the Group.

Note: This action is logged to the Audit Trail.

6.4.2 Groups - Permissions

When you click on ‘Permissions’, the following screen will be displayed.
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Permizsions

I E3

~User Group ~Menu kems Facilities
ALL Y MM
Security 2 Flle
Izer - ) Parameters
[+ Contracts
- Yiew
[l Feports
[y Wi o
[ Sy Help
T fy MCM Faciliies
Frice dweraging A equest
MCH g Unda Price Averaging Rlequest
MCK Start Menu
Mk Switch Communications
Security Adminiztration ﬂl

This screen allows you to specify what menu items and facilities (functions) a User Group can
access.

User Group

Displays a list of all User Groups.

Application

Displays a list of all of the applications

Menu Items/Facilities

Displays the menu items associated with the selected application and the access rights of the
selected User Group to those Participant items. If an open padlock is displayed alongside the
menu item, the menu item is unlocked however not all facilities under that menu are
necessarily available. If a locked padlock with a cross through it is displayed alongside the

menu item, it is locked and access is not available to the menu or any of the facilities that are
under that menu.

6.4.2.1 Adding and Removing Permissions:

There are two methods for adding and removing permissions to and from User Groups.
Method One is at individual facility level and Method Two is at menu level. That is, you can
be very specific about what access a Group has by giving it permission to access, say, the
Contracts menu, but not allowing the Group access to Manual Exercises, even though Manual
Exercises comes under the Contracts menu. These methods are described below:

Method One
Select a User Group from the User Group box.

Select an Application from the Application box (eg MCM).
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Permissions M= E
—User Group —Menu kemsFacilities
aLL hd Che

Secuy | B g Fila

User o —
.............. ACCDuntS

-------------- Account Groups
Account/Groups Links

Commizzion B ates
-------------- % System Configuration

—Application Cf:'ntram
Wiew
hACH Reportz
M Start benu Window
MK Switch Communications Help
Securnity Administration c MCM Faciliies Uriash |

-------------- g Price Averaging Request

[ndo Price Averaging Reguest Lagk |

Expand the Menu under which the facility is found, by clicking on the "+" box. In the
example above, the Parameters menu has been expanded and now you are able to see the
facilities (or functions) found under that Menu. To unlock (make available) a facility,
highlight it, then click the Unlock button, or click on it, then double click on the right mouse
button.

The cross will disappear, and the padlock will appear to be unlocked. You can see that only
two of the facilities (Account Groups and System Configuration) have been unlocked. This
means that for the group selected, the Parameters Menu will be available, but Participants of
that group will not be able to access Accounts, Account/Group Links or Commission Rates. If
a Participant of that group were to be logged onto MCM and choose the Parameters Menu, the
three facilities they do not have access to would be "shaded".

4. To remove permission to access a particular facility (function), select the facility,
then click the Lock button or double click on the right mouse button. A cross will
appear over the padlock, which will appear to be closed (or locked). This facility will
no longer be available to the User Group you selected in Step 1, although the Menu
will still appear to be unlocked, even if there are no facilities available.

Method Two
Select a User Group from the User Group box.

Select an Application from the Application box (eg MCM).
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Permizsions [ _ (O] =]
—User Group —Menu tems Facilities
ALL S ,
Security E j File
Uszg [ i Parameters
£ Contracts
- Yiew
[+ B Feports
£ indow
[ Help
i ‘r MOM Facilities
-------------- Price Awveraging Request
MM ] Indo Price Averaging Request
Mk Start Menu
Mk Switch Communications
Securty Adrinistration Unlock |
Lock |
To give permission for this User Group to access all of the facilities under a menu item, select
the locked padlock with a cross through it, then click the Unlock button, or double click on
the right mouse button. The padlock will then appear to be open. In the example above, this
has been done for the "File", "Window", and "Help" Menus.
To remove permission to access a particular menu item, select the open padlock, then click
the "Lock" button or double click on the right mouse button. A cross will appear over the
padlock, which will appear to be closed (or locked). This menu item and all of the facilities
under that menu item will no longer be available to the User Group you selected in Step 1.
6.5 View
Under this menu you will find the following functions.
Security Audit Trail
System Log
6.5.1  Security Audit Trail
When you click on this option, the following screen will be displayed.
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Security Audit Trail [_ ]

Iﬂgﬂ 2198

Add Group Membership  ASKDUSER - ASKD User 02:40:38 pm  asxkduser

_I ALL Delete Group Membership  ASHDUSER - ASKD User 024017 pm  assduser
|14 4] Row1of 2 ]
tembership granted to group ALL. ;I

The Security Audit Trail lists all actions and changes made by the Security Administrator(s)
within the system.

Changes cannot be made to this audit report.

The report may be exported to another application by previewing the Listing (see 3.1.2) and
then clicking on the ‘Export’ button, as shown below.

6.5.2 System Log

When you click on this option, the following screen will be displayed.

System Log

Date
: 91298 11:13:39  asxduser Invalid login attempt. Workstatio
L 941298 11:13:39 azsduzer bd axtirmum number of login attemptz has been reached. Userld haz been
L 9412498 35343 azrduser Logon...
L 312498 15:44:59 asrduszer Logatf...
L 81298 15:33:13 azmduzer Logon...
L 3512498 14:59: 41 azsduser Logatf...
L 8/12498 14:43:.05 azmduzer Logan...
L 31298 12:07:43 azrduser Ihvalid login attemnpt. Workstation=PAL_IATQA; Userld=asuduser
|| BAZ2AEEZ0RA az=duser Imvalid login attempt. ‘Workstation=PAL_UAT QA Userld=azxduser
L 2/12/98 12:06:03 azmduzer b amirnurn nurmber of login attempts has been reached. Userld haz been LI
|14 4 Row1of23 i
=|

The System Log lists important events that have occurred within MCM.

Changes cannot be made to this audit report.
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The report may be exported to another application by previewing the Listing and then
clicking on the ‘Export’ button.

N |

Format: | ok I
IWDrd for WwWindows document j Eapeal |
Destination:
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7 CHAPTER SEVEN — COMMUNICATION AND DATABASES

7.1 Communication
7.1.1  Messaging

The messaging facility ensures a reliable communication link between each Participant and
ACH. Messaging works in both directions, ACH sends you information and you send ACH
information.

It is possible at any time of the day to check the current status of your communications link
with ACH.

Although there is a continuous flow of information over the communications link, with
constant messages passing between Participants and ACH, there are only two types of
message that will be brought to your attention. Collectively, they are called Broadcast
Messages. The first types are messages prepared by ACH, eg circulars, updates to rules or
changes to margin rates. The second type of message that may be brought to your attention,
also originating from ACH, are system generated messages, eg cut-off time warnings or the
rejection of a transfer.

When either of these types of messages is received by MCM, a pop up window will be
displayed, informing you that new mail has been received. The new message may be viewed
by opening the Messages viewing facility. New messages are identified by the word New,
which appears in the first column of the viewing facility.

When a new message first arrives in MCM, a = symbol will appear in the status bar. This
will remain until such time as the message detail has been checked. To check the details
associated with a message, open the Messages viewing facility, then double-click on the
appropriate message. It is also possible to open the Messages viewing facility, by double
clicking the [ symbol. The first user to open a message will have their name recorded in
the System Log as the reader of the message.

7.1.2 Current Status Of Communication

At times, there may be disruptions to the communications link between MCM and ACH.
Such a disruption may originate at either end of the communications link or within the ASX
NIPPA Network itself.

Importantly, if ACH detects that a message has been corrupted, it rejects the message and
requests MCM to re-send the message. If ACH detects an unusually high number of error
messages it will disconnect the communications link. If your communications link is
disconnected, you should refer to the ACH Procedures for what to do in such circumstances.

MCM enables you to check the status of the communications link at any time; this is
performed by sending a status check message to ACH. Assuming the communications link is
functioning correctly, ACH will respond to the status message by sending a message back to
MCM. The response identifies the current status of the communications link. In addition, the
response also provides the status of allocations, give-ups transfers, unread messages and
rejections.
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7.1.3 Behind the Scenes

The MCM messaging system is part of an advanced communications link. Messaging
between MCM and ACH uses what is commonly termed *“Store and Forward” messaging.
This involves the storage of messages in message databases, located at both ends of the
communications link. These messages will be stored in one of the message databases until
they can be forwarded to the message database at the other end of the communications link.
As such, the messaging software is designed to deliver each message and, importantly, to
deliver it once only.

The software services responsible for handling the movement of messages between your
MCM server and ACH are the “Send Message Handler” and the “Receive Message Handler”.
The ASX NIPPA network, connecting all Participants to ACH, facilitates the connection
between the message databases. Should major problems occur with the link to ACH, the
ACH Disaster Recovery Plan (DRP) will be invoked.

7.1.4 MCM Services

MCM Messages are processed by three services: Task Manager, Send Message Handler and
Receive Message Handler. These services only run on the MCM Server. They are
automatically stopped during Start of Day (SOD) processing and automatically re-start once
the SOD Refresh is complete.

Task Manager monitors other services and directs the messages to the right place. It may start
up a particular process once a certain message has been received, ensuring that the message
gets processed.

Receive Message Handler processes messages sent from ACH to Members. These include
trades, acceptance/rejection of transfers, broadcast messages, cut off messages etc.

Send Message Handler sends messages from Members to ACH. The types of messages
processed will be allocations, transfers, match outs, exercises etc.

Occasionally, one or more of these services may cease functioning correctly. In this case,
following consultation with ACH, you may be advised to “stop and start the services” using
the icons on the MCM Server desktop. It may be detrimental to your system to do this
unless advised by ACH.

71.1.5 Reconciliation Report

ACH maintains a copy of the information that is stored on your MCM database. This ensures
that if a problem occurs in relation to your MCM database, ACH can send you a copy of that
information via the communications link.

At the end of each day, ACH sends the information that it maintains to your MCM server.
The data stored in your MCM database will then be compared against the copy sent by ACH.
Discrepancies may occasionally arise between the two sources of information. If this does
occur, any differences should be highlighted. The “Reconciliation Report” provides details
of these discrepancies and allows you to investigate them further.
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Most commonly, a discrepancy will appear in either the allocations or the trade’s information.
Discrepancies could appear when a record is missing or where a difference is found. In the
case of allocations, a record may be missing due to default processing. This may occur when
ACH has recorded an allocation but you have not. In the case of trades, a difference may be
found due to your failure to accept or reject a take-up.

Furthermore, it is possible that a discrepancy may occur in your Commission Rates table. An
example of this could occur if ACH deletes a Participant, thereby deleting all on-line records
associated with that Participant, including any commission rates set up by you for that
Participant. To avoid discrepancies of this kind, you should keep details relating to
commission rates current.

7.2 Database Management
1.21 Compact/Repair Databases

The compact and repair database procedures are house keeping procedures designed to
prevent discrepancies occurring between the MCM and ACH databases.

Note: Database management procedures should only be undertaken following instructions
from ASX staff. These must be run from the computer designated as the MCM server.

Compacting a Database

Your database may occasionally become fragmented. This will cause the computer to use
disk space inefficiently. Compacting a database rearranges the way that the database file is
stored on disk. This frees up disk space and improves the performance of the system.
Repairing a Database

Your database may occasionally become damaged and behave in an unpredictable manner. If

you experience any such problems, contact ACH. You may be advised to use the database
repair facility provided by MCM.
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8 CHAPTER EIGHT — GLOSSARY AND INDEX

8.1 Glossary

Audit Trail
The Audit Trail lists all user-initiated actions that have updated the system.
Broadcast Messaging

Broadcast Messages are messages directly initiated by ACH, which inform you of events
that may affect you, eg expiring contracts or changes in Clearing rules.

Central Clearing Controller (CCC)
The Central Clearing Controller is the system used by ACH, to interface with each
Participant.

Data Retention Period
The time period for which data is retained in the system, before it is deleted.

Default Account
The default account is established by ACH on your behalf. The default account has the
account code 0000000000. The default account will always have an Active status and be
unsegregated. The default account cannot be deleted.

Derivatives Clearing System (DCS)
The name given to the automated clearing system applications used by ACH.

Exercise Style
A - American - the option may be exercised at any time up until the expiry date.

E - European - the option may only be exercised on the expiry date.

Give-ups
Trades allocated by you to another Participant in return for a commission.
Listing
A listing contains the information displayed in the window currently open and is
presented in a printed format.

Match Outs
Match-outs occur when you choose to offset bought and sold contracts in the same
traded entity.

Open Interest
The Open Interest is the number of contracts open at the end of the previous business
day.

Page Navigation Buttons
Page Navigation Buttons are buttons that allow you to move quickly between pages in a
listing.

Reconciliations
At the end of each day, ACH sends its copy of your database to your server. The two
databases are reconciled so that any discrepancies may be identified.
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Reference Prices
The prices used in the automatic exercise process.

Row Navigation Buttons
Row Navigation Buttons are buttons that allow you to move quickly between rows.

System Log
The System Log lists details of important events that have occurred within the system.

Take-ups
Trades executed by another Participant and allocated to you, in return for a
commission.

Theoretical Prices
Theoretical Prices represent estimates of likely market prices under a given set of
circumstances. They are used to measure the likely effects on option prices for various
changes in the price of underlying products.

Toolbar
The Toolbar contains a number of buttons that allow you to easily access commonly
used functions.

Traded Entity
Traded Entities are the particular derivative contracts traded. Each traded entity is a
unique combination of a derivative product, contract month and (if applicable) option
type, strike price, version and exercise style.

Wildcard
A character used to replace one or more characters as an indefinite search term.

Window Level Help
Window level help is a specific type of help page, which relates to the active window
you currently have open. It provides information in relation to the particular functions
of the active window and can also provide step-by step procedures to perform certain
functions. Window Level Help is accessed by pressing the F1 key in any window.
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Accepting NEW Trades ......cooereereieineeeseee e 45
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ACCOUNE GIOUPS....cevieiieiieieiesresie s 28 SeleCtionS ....cc.oveiiicc 41
AAAING ..o 28 SPlit i 45,49, 50
AMENAING .t 29 TaKE UPS .evvvivieirieiciiee e 53, 54
Deleting ....cccooveeieniiiece e 29 Trade Reference ......ccocvvvvvvervciienciienn 42
Linking Accounts to Groups........ccccceeeueneens 30 Trade StatuS.......cccooeivereiieeeees 42
Using to allocate .........cccevevvieecicievciecies 51 TrAAEr .o 43
VIBWING ..o 132, 133 Using Account Group .......ccoeevevenreenenrenenns 51

Account to Account ValU ... 45
Transters ..o 75 VIBWING ..ot 97

ACCOUNES....oviiiciicecreie et 24 Amending
0000000000 ......ccverrerreeneeienrenre e 25 ACCOUNE GIOUPS ... 29
AAUIESS ..o 26 ACCOUNES. ...t 27
AHOCALIONS ..o 46 COMMISSION.....ccvevieieierie e ee e e 33
AMENAING ...viiiieiiieie e 27 Data Retention Periods..........c.ccoceevrerinennn. 36
Automatic EXErcise ......ocoovvereivnenieenienenns 26 AITOWS ... See Navigation Buttons
Default.......cccoooiviiiieiee e 25 ASX COR ...vvivireieieie e 17
Deleting.....cccooeeveneiiencseee e 27 AUdit Trail ..o 19
Finding or Searching For .........ccccccoiiiinns 13 Data Retention Period ...........c.ccocecvrenininnen. 36
Linking t0 Groups.......ccoceeveeveivnenieesiesienens 30 VIEBWING .coviveeiieieseescns 153, 154, 157
NAME ... 26 AUtOMALIC EXEICISE.....vvvvivververerieieieriesieseesiens 26
NEW o 26 Automatic Match Out.........cccceevvvviiiiriiciene 26
Reference Field ... 27 AVEIAGING .cvviveieiiire e 56
Segregated.......cooveveiiie i 25 Brokerage ........ccocoevveneinnniencnns See Commission
Setting UpP oo 25, 26 Bulk
SPECITIC COVEN ..o 26 AOCALIONS ... 51
StALUS ..o 26 Bulk AHOCALION ......covvvvieicsice 45
TYPE ettt s 25 BULIONS......cveiiiirecieece e See Toolbar
Unsegregated .........cccovvevievieienesieiesesienens 25 Changing - Password..........ccoccovvernieneneienenene 8
VIBWING..coviiiiiiie e 131, 157 Checking

Address AOCALIONS ... 55
ACCOUNT ..o 26 ClOSE .ttt 23

AHOCALIONS ..o 40 Collateral
"Ind"” (Indicator)........cccoeveveiecieeeeceeeee, 44 REPOITS ..o 161
ACCOUNE ..ot 46 VIBWING ...ciiiiiiieee e 125, 127
AULOMALIC. v 42 Columns.......c.covvvveee. See Organising Columns
BUIK . 45, 51 COMMISSION ..o 31, 33,44
Checked Trades........cccoovvervnenenieenienans 43, 45 AOCALIONS ..o 44,47, 48
ChecKing ....coovvvviieeeec e 55 AMENAING...ccvieiieiece e 33
COMMISSION ..ocveeevieeceeeccre et 47, 48 Deleting a Rate........cocovvveniiiiniceec 34
Date ..o 45 NEW .o 33
Default........cccooeviiiiiiciecece e 49,53 TaKE UPS v 53
DefaultS.....covvvircieece e 41 VIBWING ..eviecirieeiere e 122
Deleting.....ccccvveveveiereie e 40, 49, 54, 55 Control Key .....cccocovvevviennns See Selecting Rows
GIVE UPS oot 47 Daily Postings
Market MakKers.........cccoceveieieieevieicieseeiens 42 VIBWING cviiiiciiiieeesieese s 117
Member (GiVe UP)...ccveveeereieriesie e, 47 Data Retention
Multiple trades ........occovvvereiiieniiieicie 51 AMENAING ... 36
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AUt Trail. oo 36 Match Out
Security Audit Trail ... 36 AULOMALIC......oveeiiiiiieeeee e 26
Security System Log.....cccccevvvvevevennieninne, 36 MatCh OULS .....cveieiecececc e 60
SYSIEM LOG .oovvivveeeeeesere e 36 REVEISE....ei et 64
Default ACCOUNT ..o 28 LU oo o TS 64
Deleting Member INformation............cccvvvvvneincnenas 34
ACCOUNT GIrOUPS ... 29 CONLACES.....ooeeiieeeee e 35
ACCOUNES ... 27 DALeS....cveeeiire e 35
ANIOCALIONS ... 49,55 Member to Member
CommisSion RAte/S........cccovvrveienieinirieinens 34 TranSTers. ... 82
Excluding Navigation BUttONS..........cocevvvvrieiinieicnnnns 11
From eXErCiSe.....ccccurverererennseseeeeienie s 71 Open Interest
Exercise VIBWING ..ot 104
EXCIUAING ..o 71 Organising Columns..........c.cocovvveirrnnnnn. 12
Exercise exclusions Parameters ........cocoovverrineneneeeseee s 22
REVEISING ..o 75 PaSSWOI. .....covviiiiiiriiicicrieee e 8
Exercises Password -
Manual ........ccooeiviiir 67 Changing ......ccovvevveieeiere e 8
VIBWING...ocieecesree s 114, 116 Postings
Exercising COMMISSION......ccuiieiiieieie e 32
Manually ... 67 Price AVEraging.......ccoceeererenenenineeiene e 56
EXIE v e 24 VIBWING ..oiiieciiiiciee e 101
FEES...ooiiiiii 149 Prices
VIBWING ..ot 124 Reference ..o 142
File MeNU ...c.ocviiiiiiii 23 Theoreticals.........ccoovvvvvereieiircieiens 138, 140
Finding Printing
AN ACCOUNE ... 13 LiStINGS ..cveeeierieiee e 24
Free-form Fields Preview Listing .......ccocooveveinencinencee 24
ACCOUNES ...t 27 Printer SEtUP.......ooevereiiie e 24
Allocation Reference........ccocoovvevvecvienieennn, 48 Start of Day (SOD) .....ccccvevvvvvevieriennn, 37,135
ANIOCALIONS ..o 44 Product Code ........ccoviiiriiiiiic s 19
Allocations - Date ........ccoceveeenenienecee, 45 Rates
Allocations - Indicator ..........cc.ccoeviennienen 44 COMMISSION ..o 31, 33,44
Allocations - Value .........cccooevnniiinicinnns 45 Reconciliation Report ......c.coeeveeenene. 21,162
Function Keys ............... See Keyboard Functions Rejecting
Give-up Commission................. See Commission TaKE UPS v 54
Give-ups TaKE-UPS...veviiiieiriiecirie s 45
Reference .......coovveeinccscee 48 TranSfers. ... 88
VIBWING ..o 99 Reports
GrOUPS .o See Account Groups Collateral .......ccocevvveveieieneieieee e 161
HEIP s 164 Financial..........ccooooviniiiiiie 160
Interest Reverse
RALES. ..o 147 MatCh OQULS .....cceviiiiiiere e 64
VIBWING ..o 121 Reversing
Keyboard FUNCLioNS ..........ccceovviniininciicn 10 EXercise exclusions .........ccoceevverireneniniennen, 75
Listings Manual EXErcises .......ccoouvvvriereeneneienieneenne 71
PIrEVIEW ..o 24 Searching For
LOQgING ON .oviiiiiiccee e 8 AN ACCOUNE .t 13
Manual EXErcises .........cccovvivnniinniciniene 67 Security AAmInistration............ccoeeeerreerenene. 170
REVEISING ..o 71 Security Audit Trail
MaArQiNS......coveieiireceee e 145 Data Retention Period .........c..ccccceeeveivnnenn, 36
RALES. ... 143 Segregated ... 25
VIBWING....ooiiiiiiiie s 129 Selecting ROWS .....c.covvviriireeeee 13
Mark to market..........cccoovreiniieinciieee 120 Shift Key.....coovviiiiins See Selecting Rows
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Shortcut Keys................ See Keyboard Functions ACCEPLING .. 45

SOrtiNG ROWS .....oviiiiiieiieieie s 12 REJECLING ..oveiieiieiee e 45

SPECITIC COVEN ..o 26 Tick

Split Allocation.........cceeevererevene e 45, 49 ANOCALIONS ... 55
BULEON.....ooiiiiie e 50 TOOIDAN ..o 11

System Configuration..........ccocveeveivevevencnennens 34 Traded ENtity ......ccccoeoeeiiiiiiieieicceeeee e 17

SYSIEM LOG...iiieiieieeieeiere e 20 Trades - VIEWINg........ccooooviiiiieiicie e, 94
Data Retention Period............ccoceovviriivncnnns 36 Transfers

SYSEEM SECUNILY ..ot 8 ACCEPLING v 88

System Security Log Account to ACCOUNT ......covvevreieriieieeeeieeen 75
Data Retention Period..........ccccocevvvvirniinennns 36 Member to Member.........c.ccccvvevieienerieean, 82

Take Up Commission................ See Commission REJECING .vvvvvieceece e 88

Take ups VIBWING ..eiiviieieicieece e 103
AOCALING ... 53 Unsegregated.........oooeineniinencineec s 25
COMMISSION ...ovvvevieeeieee e 53 Variation Margins ................... See Mark to Market
Deleting......cooereeiiieiieeeee e 54 VEISION .ttt 18
REJECHING ..o 54

Take-ups
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