CollateralDemands7-14-03 Section 4 UBS Comments

INITIAL DAY 1 DAY 2 DAY 3 DAY 4 DAY 5 DAY 6
DEMAND

MADE: Demand Date Transfer Date Resolution Date Resolution Transfer Date Quotation Transfer Date N/A
° SP demands PP transfers full PP transfers
3 EC amount of requested agreed PP ransfers EC
-g > EC by 5:00 p.m. est. amount of EC based on the
S —P by 5:00 p.m. quotes by 5:00
z .m. est.

BEFORE est. P

NOTIFICATION 7'y
TIME
| After 5:00 p.m.
i est.
2
&
a Notice of dispute PP transfers undisputed amount | ||SP & PP attempt Resoivadby ves M Ei/ldl-\l/l()bstg '::;E‘g‘:;t’ge”
L] given before 5:00 — | of EC by 5:00 p.m. est. 1 to resolve dispute NT? before 5:00 p.m. et
p.m. est. - No
Secondary Resolution Transfer Secondary Quotation
Demand Date Secondary Transfer Date Secondary Resolution Date Date Transfer Date

° =F . PP transfers full PP tranders PP transfers EC
‘g_ eC emands amount of agreed based on the
a rsqggﬁ e:q E;tby amount of EC quotes by 5:00
g .00 p. ;‘ . by 5:00 p.m. p.m. est.

AFTER est.

NOTIFICATION Notice of T
TIME dispute given
after 5:00 p.m.
est.
(0]
&
a NO“C‘E‘; dispute PP transfers undisputed amount SP & PP attempt = Yes — Em"bstgn 1 q“g‘efmm
» given before 5:00 X . esolved by , SPto send notice
p.m. est. of EC by 5:00 pm. et to resolve dispute |— NT? before 5:00 p.m. est.
No

SP = Secured Party

PP = Pledging Party

EC = Eligible Collateral

RMM = Reference Market Maker
NT = Notification Time



