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Golden Copy - Introduction
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This portion of the User Guide will go through troubleshooting techniques for certain errors as well as the
procedure to modify the code in various situations. In order to understand what changes will cause errors in
the code, this page will breakdown the basic functionalities of the Golden Copy. The following table
sequentially lists the actions that occur to produce the Golden Copy and which module the code resides in.

Golden Copy Report Process Flow

I N L

User Input of date via Show
Calendar button

2. User Input click ‘Create
Golden Copy’ button

3a Open Main report webpage

3b  Open Sub reports on the
webpage

3c Import to Excel

4. Place Main and Sub reports to
the Main and Sub tabs

The SPV data from this date will be imported
to Excel. The calendar exists in the VBA
component of Excel

This button will run the macros that generate
the report.

An Internet Explorer window will open, direct
itself to the website of the ASIA report based
on the date entered.

A link within the Main report is triggered to
display the Sub reports .

All data on the webpage is pasted into the
HTMLScrape tab

The macro counts how many data rows of the
Main/Sub report exist and pastes them into
the Main /Sub report where there is an empty
row.

Calendar, UserForm1, CONTROL_Mainlmport

CONTROL_Mainlmport

CONTROL_Mainlmport

CONTROL_Mainlmport

CONTROL_Mainlmport

HTMLScrape



Golden Copy - Introduction

Golden Copy Report Process Flow cont’d
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I e o

10.

Repeat 3-4 for EMEA and
GLOBAL reports

Reformat Main tab data

Fill the Golden Copy tab

Fill the Matured tab

Create new workbook with
only the Golden Copy and
Matured tab

Create a Summary tab in the
new workbook

All data on the HTMLScrape tab is deleted
before reuse.

The SPV Name data in the Main report is
formatted as merged cell. To allow for data
mappings this merged cell is unmerged and
the resulting empty columns are deleted.

Formulas that point to data in the Main and
Sub tabs are entered for each SPV trade.

This copies the Golden Copy tab and filters
the trades to only display trades that have
matured on or before the current date.

The Golden Copy and Matured tab are both
copied and pasted into a new workbook as
values. This means there will be no formulas
in the cells.

The Summary tab consists of two tables. The
bottom table has formulas that count the
number of trades in the report against the
number of trades listed in the static table
above.

CONTROL_Mainlmport, HTMLScrape

MainCleanSheet

GoldenCopy

MaturedTabCreate

SaveNewWorkbook

SummaryTab
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The following slides describe how changes in the actually Golden Copy report can be made. Changes can only be made
if the data is still available in the import of data. These changes will need to be implemented in the VBA code. The
following steps will describe how to open the VBA editor

*  Toopen the VBA editor
*  Goto the tab Developer > Visual Basic

- ;
£
. Home Insert Page Layout Formulas Data Review ﬁﬂﬂh Developer Add-Ins

ﬁ :1 ﬂ Record Macro _-{:- 1 M % Properties E: _T Map Properties :]';]Impnrt a-lﬁ

— [ Use Relative References === Gl view Code — & Expansion Packs ) Export =
Yisual Macrns Insert Design Source . Document
Basic i\.‘Macrn security - Maode F Run Dialag "¢ Refresh Data Panel

Code Controls XML Modify
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column in the Golden Copy

* If the Developer tab is not available:
*  Click on the Microsoft Office button> Excel Options > In the Popular field
check the Show Developer tab in Ribbon box

Fr = R s Create Golden Copy

\ Recent Documents
Hew

1 Create Golden Copy for 2007 Dec 5 = |
Excel Options
% pen | 2 ColmnW =
L 3 Warkboard = - a
Popular — ; :
lf;‘ z it 4 Create Trigger and Error Reports Dec 5 = &3 Change the most popular Optlons in Excel.
; anye
- 5 Bookl = Formulas
— 6 Create Golden Copy for 2007 Mova = Proofing Top options for working with Excel
- 3 Create Trigger and Error Reports Mové {=1
8 Create Trigger and Error Reports Dec 5 I=l Save F Show Mini Toolbar on selection

Save As P Ad g ¥ Enable Live Preview G
Advance
v Show Develaper taly in the Ribban G

; Print 3 Custamize WN\«:}-‘S use ClearType
Adddns Color sheme: IBIue VI
|
B

Trust Center screenTip style: IShnwfeaturE descriptions in ScreenTips j
Send 4 Besaurces Create lists for use in sorts and fill sequences: Edit Custam Lists... |

/ Publish »
—

Jﬁ Clase l

2] Exeel O_ptions | X Exit Excal
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Golden Copy Output changes — Add a

column to the Golden Copy

Scenario 1: Add a column in the Golden Copy

To add a column to the Golden Copy tab, modifications to the VBA macro need to be made.

* Open VBA. In the left hand panel :
* Expand the VBA Project for the file you have open (In this case its Create Golden Copy for 2007 Dec 5)
* Expand the Modules folder
* Select the GoldenCopy Module and window will open in the right pane
JSETE

% File Edit View [Inset Format Debug Run  Tools  Addldns  Window Help Type aquestion forhelp = 2 & X
=ERER | M- 4 a9 e o nom S FE @ mncn

_ o — i =
‘ﬁ VBAProject (BOACustomHeadFoot.xlam) ﬂ B =3 z [ub Fi11GoldenCopy () = - j_
=& VBAProject (Create Golden Copy for 2007 Dec 5.xls) -84 VBAProject (BOACustomHeadFoot.xlam) =l Dim mrcat As String =

Bl-E§ Microsoft Excel Objects

Sheetl (HTMLScrape)
1 Sheet? (Main)
1 sheet3 (Sub)
| Sheetd [Fx)
] Sheets (Contral)
| Sheetd (Gaolden Copy)
| Sheetd (SPY L)
| Sheetd (Matured)
38 Thiswarkbook

£

H--(Z7] Forms

25 Modules

22 Calendar

2% CONTROL_MainImport
Y Coicencon,

fﬁi HTMLScraps,

2 MainCleans

- MakeHeaders

-4 MaturedTabCreate
4o SaveMenwWorkbook
- SummaryTab

E]---Eli VBAProject (Credit Strategy Tools.xla)

£-#4 VBAProject (Create Golden Copy for 2007 Dec 5.xls)
[=l- Microsaft Excel Chjects
Sheetl (HTMLScrape)
Sheet2 (Main)
Sheet3 (Sub)
Sheetd (FX)
Sheet5 (Control)
Sheets (Golden Copy)
Sheets (5PV LU)
Sheetd (Matured)
-] Thisworkbook
- [E3 Forms
=5 Modules
g8 Calendar
483 CONTROL_MainImport
% GoldenCopy
483 HTMLScrape
¥ MainCleanshest
488 MakeHeaders
¥ MaturedTabCreate
488 SaveMewWorkbook
2 summaryTab
(-8 VBAProject (Credit Strategy Tools.xla)
[-#3 VBAProject (SNLXLAddin.xla)

Properties - GoldenCopy

[GoldenCopy Module

% Ll

L

Alphabetic I Categorized I

GoldenCopy

Dim srent As String

Sheets ("™Main") .Select
Range ("A2").Select

Range (Selection, Selection.End(x1Down)).Select
mrent = Selection.Rows.Count

'//Create unigue Coper and ISN identifier in Main Column T
Range ("T2") .Select
LotiveCell.FormulaR1Cl = "=RC[-16] &RC[-15]"
Range ("T2") .Select
Selection.AutoFill Destination:=Range ("T2:T" & mrcnt + 1), Type:=x1FillL

s 1 Copy"™) .S5elect
Rows (" .Select
Range (Selection, Selection.End(xlDown)).Select

Belection.Delete 3k t:=x1Up
// £ill first data row with formulas
Sheets ("Golden Copy"™).S5elect
Range ("A2") .Select
1.FormulaR1Cl =
JumberFormat = "General"

"MER
= mMQOBRLNM, nwMECTWN, IF(RIGHT (RC[1], 4) = "UEME
=5ub!RC[-3
_'l_I
Expression Value Type Context 2
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The code listed in the right field is that part of the macro that creates the Golden Copy report. Formulas are
placed into the first row of the report and then copied and pasted for all other rows.

Underneath the text '// fill first data row with formulas begins the automatic entry of formulas.

* To add a column after column B and before column C:
* Find the line of code that says Range("C2").Select.
Above this line enter: Range("C2").Select
ActiveCell.FormulaR1C1 = “ Enter formula here”
* The formula that can be entered is simply an formula that can be entered in the cell of an worksheet,
however, if quotes are used in the formula they need to be written as 2 quotes in the VBA code.
Ex: cell formula =IFERROR(S2*U2, "ERROR") VBA formula =IFERROR(RC[-3]*RC[-1],
""ERROR"")
* For each Range(“C2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“E2”).Select
Range(“Z2"”).Select new expression: Range(“AA2”).Select

Range(“AB2"”).Select new expression: Range(“AC2”).Select
* Scroll down to the text '// Header for Golden Copy

*Find the line of code that says Range(“C1").Select.
Above this line enter: Range(“C1").Select
ActiveCell.FormulaR1C1 = “ Enter column header name here”

* For each Range(“D1"”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.
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column in the Golden Copy

* To add a column after column C and before column D cont’d:
* Open the MaturedTabCreate Module
* Scroll down and find the text at the bottom that says : Sheets("Golden Copy").Select
Range("AB1").Select
Range(Selection, Selection.End(xIDown)).Delete
* Edit the Range("AB1").Select line in the same manner that it was edited before. The letter was changed
to the next letter of the alphabet. This line will now say Range("AC1").Select (This command deletes the
last entry of the Golden Copy which was the Transaction Description Column because it was used to
create the matured tab but is now no longer needed.)
* Save changes. The added column will now appear in the Golden Copy when it is run.

Depending on the location of the added column, these changes may affect other aspects of the program.
For example, the Summary tab works by comparing certain columns in the Golden Copy. If these columns
move in position due to adding/deleting columns, the Summary tab will need to be updated to point to
the correct values. These changes will need to be made in the SummaryTab module.



Golden Copy Output changes — Delete a

column to the Golden Copy
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Scenario 2: Delete a column in the Golden Copy

To deletea column to the Golden Copy tab, modifications to the VBA macro need to be made.

* Open VBA. In the left hand panel :

* Expand the VBA Project for the file you have open (In this case its Create Golden Copy for 2007 Dec 5)

* Expand the Modules folder

* Select the GoldenCopy Module and window will open in the right pane

]

Project - VBAProject
A = |3

+-&% VBAProject (BOACustomHeadFoot.xlam)

Bl-E§ Microsoft Excel Objects
-] Sheetl (HTMLScrape)

Sheet2 (Main)

sheet3 (Sub)

Sheetd (Fi)

Sheets (Contral)

Sheetd (Golden Copy)

Sheetd (GPV LU

Sheetd (Matured)

38 Thiswarkbook

B-[Z3 Forms

25 Modules

22 Calendar

2% CONTROL_MainImport

Y Coicencon,

fﬁi HTMLScraps,

2 MainCleans

- MakeHeaders

-4 MaturedTabCreate

4o SaveMenwWorkbook

- SummaryTab

E]---Eli VBAProject (Credit Strategy Tools.xla)

El;ﬁ VBAProject (Create Golden Copy for 2007 Dec 5.xls)

IL Al

% Eile Edit View [nset Foprmat Debug  Run  Iools

Add-Ins  Window  Help Type a question for hs

MR- % CEal e r o nod e EFE R @i, cn .
= = —
Praject - VBAProject ] [ TiGenerah =] [FiGoidencopy =l
B = |3 = — —
[pub FillGoldenCopy () =
@ VBAProject (BOACustomHeadFoot.xlam) ;I Dim mrcnt As String =

£-#4 VBAProject (Create Golden Copy for 2007 Dec 5.xls)
[=l- Microsaft Excel Chjects
Sheetl (HTMLScrape)
Sheet2 (Main)
Sheet3 (Sub)
Sheetd (FX)
Sheet5 (Control)
Sheets (Golden Copy)
Sheets (5PV LU)
Sheetd (Matured)
ThisWWorkbook
- [E3 Forms
=5 Modules
g8 Calendar
483 CONTROL_MainImport
% GoldenCopy
483 HTMLScrape
¥ MainCleanshest
488 MakeHeaders
¥ MaturedTabCreate
488 SaveMewWorkbook
2 summaryTab
(-8 VBAProject (Credit Strategy Tools.xla)
[-#3 VBAProject (SNLXLAddin.xla)

Properties - GoldenCopy

[GoldenCopy Module

% Ll

L

Alphabetic I Categorized I

GoldenCopy

Dim srent As String

Sheets ("™Main") .Select
Range ("A2").Select
Range (Selection, Selection.End(x1Down)).Select
mrent = Selection.Rows.Count
'//Create unigue Coper and ISN identifier in Main Column T
Range ("T2") .Select
ActiveCell .FormulaR1C1 = "=RC[-16]&RC[-15]"
Range ("T2") .Select

Clear Golden Copy
Sheets ("Golden Copy").Select
Rows ("2:2") .Select

Range (Selection, Selection.End(xlDown)).Select
Belection.Delete BShift:=x1Up

// £ill first data row with formulas
Sheets ("Golden Copy"™).S5elect

Range ("A2") .Select

Expression Value Type Context

Selection.AutoFill Destination:=Range ("T2:T" & mrcnt + 1),

(11, &) = ""EME

Type:=x1FillLl
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The code listed in the right field is that part of the macro that creates the Golden Copy report. Formulas are
placed into the first row of the report and then copied and pasted for all other rows.

Underneath the text '// fill first data row with formulas begins the automatic entry of formulas.

* To delete column C:
* Find the consecutive lines of code that says Range("C2").Select.

ActiveCell.FormulaR1C1 = “Formula”
and delete them

*For each Range(“D2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the previous letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“C2”).Select
Range(“Z2"”).Select new expression: Range(“Y2”).Select

Range(“AB2"”).Select new expression: Range(“AA2”).Select
* Scroll down to the text '// Header for Golden Copy

* Find the line of code that says Range(“C1").Select.

ActiveCell.FormulaR1C1 = “ Header name”
and delete them

* For each Range(“D1”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the previous letter in the alphabet.
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column in the Golden Copy

* To delete column C cont’d:
* Open the MaturedTabCreate Module
* Scroll down and find the text at the bottom that says : Sheets("Golden Copy").Select
Range("AB1").Select
Range(Selection, Selection.End(xIDown)).Delete
* Edit the Range("AB1").Select line in the same manner that it was edited before. The letter was changed
to the previous letter of the alphabet. This line will now say Range("AA1").Select (This command deletes
the last entry of the Golden Copy which was the Transaction Description Column because it was used to
create the matured tab but is now no longer needed.)
* Save changes. The deleted column no longer appear in the Golden Copy when it is run.

Depending on the location of the added column, these changes may affect other aspects of the program.
For example, the Summary tab works by comparing certain columns in the Golden Copy. If these columns
move in position due to adding/deleting columns, the Summary tab will need to be updated to point to
the correct values. These changes will need to be made in the SummaryTab module.
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If changes in the HTML Trigger report occur, this affects many aspects of
the Golden Copy macros. The following modules will need to be edited:
CONTROL_Mainimport
HTMLScrape
MakeHeaders
GoldenCopy
MainCleanSheet
While many changes can occur, this user guide will only go over changes
in the URL of the Trigger reports, new columns, deleted columns.
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HTML changes — New URL of Trigger

Reports

If the Trigger reports are moved to a new URL, changes need to be made to the VBA code.

Zg@ Microsoft Visual Basic - Create Golden Copy for 2007 Dec 5.xds - [CONTROL_MainImport (Code)]

* Open VBA. In the left hand panel :

% File Edit Wiew Insert Format Debug PBun  Tools  Add-Ins  Window Help

HE-JH f a@ma9c > 1o &% FY 5@/ necn -
[(Generai — [importTILtosheet =l
* Expand the VBA PrOJeCt for B5 = ' This Cpens a website, copies and pastes all of the data into excel then clg

[-f§% VBAProject (Book11) -]

; [pub ImportHTMLtoSheet ()
=] @ VBAProject (Create Golden Copy for 2007 Dec 5.xls)

the file you have open (In this

. B3 Microsoft Excel Objects Lpplication.ScreenUpdating = False
case its Create Golden Copy et (Tsse
heet? (Main) Dim IE As Chject
heet3 (Sub) Dim log, getdate &As String
for 2007 Dec 5) @SheeH(Fx} Dim '_c:c_::‘_'_c:w L3 Boolean
7] Sheets (Control) log = "RSIL"
heets (Golden Copy) logflow = True
heetd (SPV LU —
OEXpand the Modules folder B Sheets (Matured '/fgets the report DATE from a cell in the control or main tab
@ ThisWorkbook getdatce = Sheets("Control") .Range ("G33")
-2 Forms
El"'@:;zdhﬂes //CLERRS all fields in Main and Sub Sheets
Calendar Sheets("Main").Select
* Select the 43 CONTROL MairImpart Cells.Select
. 43 GoldenCopy Selection.Delete Shift:=x1Up
CONTROL Ma|n|mp0rt 48 HTMLScrape Sheets("Sub") .Select
- . . 48} MainCleanSheet Cells.Select
module and window will -4 MakeHeaders Selection.Delete Shifr:=xllp
488 MaturedTabCreate
H H -4 SaveNewWorkbook /# Will Generate reports for ASIA, EMER and GLCBRL
Open In the rlght pane «K SummaryTab Do Until logflow = False ’
|| #1-8% vBAProject (Credit Strategy Tools.xla)
[]@VMPmiect(SNL)(LAddin.xla) '// Clears all fields in HTMLScrape sheet

The code listed in the right field is

Properties - CONTROL_MainImport

CONTROL_MainImport Madule
Aphabetic | Categarized

Sheets ("HIMLScrape") .3elect
Cells.3Select
Selection.Delete Shift:=xl1Up

the part of the macro that opens CONTROL Marimport Set IE = CreateObsect ("InternecExplorer.ipplicasiont)

the Internet Explorer window and meem

navigates to the page where the e e e _
HTML Trigger report exists for ASIA, 1= il — o
EMEA, and GLOBAL. -' [Epmer — ==
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Scroll down to the line of text that says If log = “ASIA” Then

.navigate “http://use...trigger/” & getdate & “/Trigger...”
This part of the code directs the program to the ASIA trigger report found at the listed URL. There in a & getdate
& interrupting the URL because this is the user input date string that will concatenate the two URL parts and be
navigated to as one string. These commands similarly exist for the other two reports in the lines that follow.

* To modify the URL:
* Enter ASIA URL up to the section that has a date string after .navigate “
* Enter the rest of the URL after the date string after & getdate & “
* Make sure to close the URL fields with quotations marks after they are entered.
* Follow the same steps for the EMEA and GLOBAL URLs

N_t".':-'ZS'_b'_e = True First part of URL
/ before date string
If log = "ASIA" Then
.navigate "http://uswxapplexpll.lvt.us.ml.com:S081l/aurora/triggey/" & getdate & "/TriggerReport-CREDIT FLOW R3IR.
S Second part of URL __—
If log = "EMEAM Then after date string
.navigate "http://uswxapplexpll.lvt.us.ml.com:8081/aurora/trigger/™ & getdate & "/TriggerReport-CREDIT FLOW EMERL.
End If
If log = "GLOBAL"™ Then
.navigate "http://uswxapplexplOl.lvt.us.ml.com:2081/aurora/trigger/" & getdate & "/TriggerReport-CREDIT SCT_GLOBAL
End If

Note: These URL change instructions assume that the date string will be the unique identifier between different
reports and that the date string in the URL will be in the format YYYYMMDD
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If a new column is added to the Main report of the HTML Trigger report, changes need to be

made in the following modules:
HTMLScrape REDY

M k H d % File  Edit View [Insert Format Debug PRun  Tools  Add-Ins  Window  Help Type aquestion for help = o @ XX
akeneaders ME- s aaana9¢» 0o a BFY @ s
- - i
GoldenCopy == e =
844 = Sub CreateReport () Tal
. oul Lr K r -
MainCleanSheet - & VBAProject (BOACustomHeadFoot.xdam) | Dim HTIMLScrape, Main As Worksheet =
% VBAProject (Book11) Dim mai unt, subcount, place Rz Integexr
. = ; VBAProject (Create Golden Copy for 2007 Dec 5.ads) Dim LRow Ls Integexr
* First, Open VBA. In the left hand -85 Micosoft Excel Objcts Dim LColRRange Az String

Sheetl (HTMLScrape) Dim LContinue &Ls Boolean
] Sheet2 {Main)
1 Sheet3 (Sub) '// opens HTMLScrape and copies Main Table to Main sheet
] Sheet4 (Fx) Sheets ("HTMLScrape™) .Select

] Sheets (Control) Range ("A1") . Select

panel :
* Expand the VBA Project for

. Sheets (Golden Copy) Range (Selection, Selection.End(x1Down)).Select
the file you have open (In ) shees (P10 matnetun o ssiection fove.couse
. . | Sheetd (Matured)
th's case |ts Create Golden ! D‘;ﬂ ThisWaorkbook '// Loops through all column & wvalu until a blank cell is found to allow ap
arms Sheets ("Ma '} . Sel
E-455 Modules LContinue = Tru
Copy for 2007 Dec 5) - rooneinse
483 CONTROL _MainImpart
42 GoldenCopy While LContinue = True —

*Expand the Modules folder 8 e row = tme -
ﬁéMakeHeadeJ} LColARange = "A" & CStr (LRow)
-8} MaturedTabCreate —

¥4 SaveNewWorkbook 'Found a blank cell, do not continue

. Select the HTMLscrape i, e summaryTab o |L|LI If Len(Range (LColRRange).Value) = O Then

< LContinue = False

module and window will Propertics x mie it
. . rape Module hd Wen
open in the right pane f:h'abls:ﬁc'ic:egmd - -
'/ Pastes where the first empty cell was

HTMLScrape Sheets ("HTHMLScrape") .Select

The HTMLScrape module holds ST s e
the raw copy of the HTML page. S

. RBctiveSheet.Paste =
I’F takes the Maln/'Sl-Jb report I o
fields and pastes it in the | Watches

. Expression Valug Type Context
Main/Sub tab

El

h»
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HTMLScrape modifications:
*Under the text '// Pastes where the first empty cell was the line Range("A3:AN" & maincount - 1).Select
needs to be edited. If one column was added, AN needs to more forward one letter to be AO.

Open the MakeHeaders module to make modifications:
*If a new column is being added after the second column and before the third column:
*Find the line of code that says '//Headers for Main sheet directly at the top
*Find the line of code that says Range("C2").Select. before '// Headers for Sub Sheet
Above this line enter: Range("C2").Select
ActiveCell.FormulaR1C1 = “ Enter header name here”
*For each Range(“C2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“E2”).Select
Range(“Z2"”).Select new expression: Range(“AA2”).Select
Range(“AB2"”).Select new expression: Range(“AC2”).Select



HTML changes — New Column in Main Bankof America 52
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Open the GoldenCopy module to make modifications:

*Find the text '//Create unique Coper and ISN identifier in Main Column S which is in the beginning of the
code.

* This section of the code adds a unique identifier column to the Main tab which concatenates the data in
column D and column E of the Main tab and reports in in the last column. Because a new column has been
added to the Main report, the location of this new column needs to be moved forward.
*For the two lines that say Range(“S2”).Select, the S needs to be replaced with the next column
letter, T.

Additionally, the formulas that create the Golden Copy are conditional on the location of the data in
the Main and Sub reports. This means that an added or removed column in the report can cause
incorrect data mappings. For Example: A field in the Golden Copy points to column G in the Main
report that holds the Issue Date. If a new column is added in the Main report before column C, this
means that each succeeding column is relocated the following column. Therefore the Issue date in
column G is now in column H but the Golden Copy field is still pointing to column G and is retrieving
incorrect data.

This means that for every field in the Golden Copy, if it is referencing data in front of the added
column, the data mappings should still be correct. For every field in the Golden Copy that is
referencing data after the column addition, the formulas have to be updated like so:

previous formula: ActiveCell.FormulaR1C1 = "=Sub!RC[4]“

new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[5]"

previous formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-3]“
new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-2]“




v
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HTML changes — New Column in Main Bankof America
Report Merrill Lynch

The reason the number after C is being changed is because the C4 means look up the value four
columns ahead of the formula’s location. If a new column is added the value would have moved to the
fifth column ahead of the formula’s location.

This step could potentially involve lots of changes and so it is recommended that a good level of testing

accompanies these changes to verify not only that the program doesn’t create errors, but also that the
correct data is placed in the right spots.

Open the MainCleanSheet module to make modifications (Only If a new column is being added before the Status
column. If not, these can be ignored):

* Find the expression Columns("B:B").Select and change both letters to the next letter if only one column is
being added

* Find the expression Columns("C:W").Select and change both letters to the next letter if only one column
is being added
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HTML changes — Remove Column in

Main Report

If a column is removed in the Main report of the HTML Trigger report, changes need to be
made in the following modules:

HTM LSC ra pe 4 Microsoft Visual Basic - Create Golden Copy for 2007 Dec 5.xls - [HTMLScrape (Code)] =
% File  Edit View [Insert Format Debug PRun  Tools  Add-Ins  Window  Help Type a que: forhelp = o @ X

MakeHeaders
GoldenCopy
MainCleanSheet

- % S pouom kN @
Project - VBAProject
&% VBAProject (BOACustomHeadFoot.xdam)
&} VBAProject (Book11)
= @ VBAProject (Create Golden Copy for 2007 Dec 5.ads)
=25 Microsoft Excel Objects
] Sheetl (HTMLScrape)

1X]

I[General]

=
vl ICreateRepor‘t
Sub CreateReport ()

Dim HIMLScrape, Main As Worksheet
unt, subcount, place As Integer

L{I

Dim mai
Dim LRow &s Integer
Dim LColARange As String
Dim LContinue &s EBoolean

* First, Open VBA. In the left hand
panel :
* Expand the VBA Project for
the file you have open (In
this case its Create Golden

] Sheet2 {Main)
1 Sheet3 {(Sub)
] Sheet4 (Fx)
] Sheets (Contral)
Sheett (Golden Copy)
| Sheetd (5PV L)

1 Sheetd (Matured)
-3 ThisWorkbook

'// opens HTMLScrape and copies Main Table to Main sheet

Sheets ("HIMLScrape") .S5elect

Range ("R1") ,S5elect

Range (Selection, Selection.End(xlDown)).Select

maincount = Selection.Rows.Count

until a blank cell is found to allow ag

'/ Loops through

[]---g Forms Sheets ("Ma
-5 Modules LContinue = Tru
Copy for 2007 Dec 5) % Calendar LRBow = 1

4% CONTROL_MainImport
-3 GoldenCopy
2 .

- Maincleans;w

True i

While LContinue =
*Expand the Modules folder Ihew - thew + 1
22 MakeHeader LColARange = "A" & CStr (LRow)
-8} MaturedTabCreate —

¥4 SaveNewWorkbook

'Found a blank cell, do not continue

. Select the HTM Lscrape |, e summanyTab o Jﬂ It '__e:_(Ral:.c_r?(::c:'_A;{atc_rE] .Value) = 0 Then
4| |» LContinue = False
module and window wiill Propertics x Ene 1t
open in the right pane e S |
TScrzpe Shee (e eeapon e T
The HTMLScrape module holds Renge ("AS:AN" ¢ matacount - 1).Select
Sheets ("Main™) .Select

the raw copy of the HTML page.

Range ("A" & LRow).Select

LotiveSheet.FPaste

It takes the Main/Sub report

. . S=Es |
fields and pastes it in the I Watches x]
Expression Valug Type Context ;I

Main/Sub tab
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Main Report

HTMLScrape modifications:
*Under the text '// Pastes where the first empty cell was the line Range("A3:AN" & maincount - 1).Select
needs to be edited. If one column was removed, AN needs to more backwards one letter to be AM.

Open the MakeHeaders module to make modifications:
*If the third column is being removed:
*Find the line of code that says '//Headers for Main sheet directly at the top
*Find the line of code that says Range("C2").Select. before '// Headers for Sub Sheet
ActiveCell.FormulaR1C1 = “Header Name”
delete these two lines completely
*For each Range(“D2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“C2”).Select
Range(“Z2"”).Select new expression: Range(“Y2”).Select
Range(“AB2"”).Select new expression: Range(“AA2”).Select
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Open the GoldenCopy module to make modifications:

*Find the text '//Create unique Coper and ISN identifier in Main Column S which is in the beginning of the
code.

* This section of the code adds a unique identifier column to the Main tab which concatenates the data in
column D and column E of the Main tab and reports in in the last column. Because a column has been
removed to the Main report, the location of this new column needs to be moved backward.
*For the two lines that say Range(“S2”).Select, the S needs to be replaced with the previous column
letter, R.

Additionally, the formulas that create the Golden Copy are conditional on the location of the data in
the Main and Sub reports. This means that an added or removed column in the report can cause
incorrect data mappings. For Example: A field in the Golden Copy points to column G in the Main
report that holds the Issue Date. If a new column is added in the Main report before column C, this
means that each succeeding column is relocated the following column. Therefore the Issue date in
column G is now in column H but the Golden Copy field is still pointing to column G and is retrieving
incorrect data.

This means that for every field in the Golden Copy, if it is referencing data in front of the added
column, the data mappings should still be correct. For every field in the Golden Copy that is
referencing data after the column deletion, the formulas have to be updated like so:

previous formula: ActiveCell.FormulaR1C1 = "=Sub!RC[4]“

new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[3]"

previous formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-3]“
new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-4]“
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The reason the number after C is being changed is because the C4 means look up the value four
columns ahead of the formula’s location. If a column is removed the value would have moved to the
third column ahead of the formula’s location.

This step could potentially involve lots of changes and so it is recommended that a good level of testing

accompanies these changes to verify not only that the program doesn’t create errors, but also that the
correct data is placed in the right spots.

Open the MainCleanSheet module to make modifications (Only If a column is being removed before the Status
column. If not, these can be ignored):

* Find the expression Columns("B:B").Select and change both letters to the previous letter if only one
column is being removed

* Find the expression Columns("C:W").Select and change both letters to the previous letter if only one
column is being added
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Report

If a column is added in the Sub report of the HTML Trigger report, changes need to be made

in the following modules:
HTMLScrape REDY

M k H d % File  Edit View [Insert Format Debug PRun  Tools  Add-Ins  Window  Help Type aquestion for help = o @ XX
akeneaders ME- s aaana9¢» 0o a BFY @ s
- - i
GoldenCopy == e =
844 = Sub CreateReport () Tal
. oul Lr K r -
MainCleanSheet - & VBAProject (BOACustomHeadFoot.xdam) | Dim HTIMLScrape, Main As Worksheet =
% VBAProject (Book11) Dim mai unt, subcount, place Rz Integexr
. = ; VBAProject (Create Golden Copy for 2007 Dec 5.ads) Dim LRow Ls Integexr
* First, Open VBA. In the left hand -85 Micosoft Excel Objcts Dim LColRRange Az String

Sheetl (HTMLScrape) Dim LContinue &Ls Boolean
] Sheet2 {Main)
1 Sheet3 (Sub) '// opens HTMLScrape and copies Main Table to Main sheet
] Sheet4 (Fx) Sheets ("HTMLScrape™) .Select

] Sheets (Control) Range ("A1") . Select

panel :
* Expand the VBA Project for

. Sheets (Golden Copy) Range (Selection, Selection.End(x1Down)).Select
the file you have open (In ) shees (P10 matnetun o ssiection fove.couse
. . | Sheetd (Matured)
th's case |ts Create Golden ! D‘;ﬂ ThisWaorkbook '// Loops through all column & wvalu until a blank cell is found to allow ap
arms Sheets ("Ma '} . Sel
E-455 Modules LContinue = Tru
Copy for 2007 Dec 5) - rooneinse
483 CONTROL _MainImpart
42 GoldenCopy While LContinue = True —

*Expand the Modules folder 8 e row = tme -
ﬁéMakeHeadeJ} LColARange = "A" & CStr (LRow)
-8} MaturedTabCreate —

¥4 SaveNewWorkbook 'Found a blank cell, do not continue

. Select the HTMLscrape i, e summaryTab o |L|LI If Len(Range (LColRRange).Value) = O Then

< LContinue = False

module and window will Propertics x mie it
. . rape Module hd Wen
open in the right pane f:h'abls:ﬁc'ic:egmd - -
'/ Pastes where the first empty cell was

HTMLScrape Sheets ("HTHMLScrape") .Select

The HTMLScrape module holds ST s e
the raw copy of the HTML page. S

. RBctiveSheet.Paste =
I’F takes the Maln/'Sl-Jb report I o
fields and pastes it in the | Watches

. Expression Valug Type Context
Main/Sub tab

El

h»
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Report

HTMLScrape modifications:
*Under the text '// Pastes where the first empty cell was the line Range("A3:AN" & maincount - 1).Select
needs to be edited. If one column was added, AN needs to more forwards one letter to be AO.
*Under the text ‘//Pastes in Sub Report find the line Range("B" & maincount + 3 & ":W" & subcount).Select. if
one column was added, W needs to more forwards one letter to be X.

Open the MakeHeaders module to make modifications:
*If a column is being added after the second and before the third:
*Find the line of code that says '//Headers for Main sheet directly at the top
Starting after the ActiveCell.FormulaR1C1 = “SPV Identifier” expression, for each Range(“Y1”).Select
expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.

Ex: previous expression: Range (“D1”).Select new expression: Range(“E1”).Select
Range(“Z1”).Select new expression: Range(“AA1”).Select
Range(“AB1”).Select new expression: Range(“AC1”).Select
* Find the line of code that says Range("C2").Select. before '// Headers for Sub Sheet
Above this line enter: Range("C2").Select

ActiveCell.FormulaR1C1 = “ Enter header name here”
*For each Range(“C2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the next letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“E2"”).Select
Range(“Z2"”).Select new expression: Range(“AA2”).Select
Range(“AB2"”).Select new expression: Range(“AC2”).Select
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Additionally, the formulas that create the Golden Copy are conditional on the location of the data in
the Main and Sub reports. This means that an added or removed column in the report can cause
incorrect data mappings. For Example: A field in the Golden Copy points to column G in the Main
report that holds the Issue Date. If a new column is added in the Main report before column C, this
means that each succeeding column is relocated the following column. Therefore the Issue date in
column G is now in column H but the Golden Copy field is still pointing to column G and is retrieving
incorrect data.

This means that for every field in the Golden Copy, if it is referencing data in front of the added
column, the data mappings should still be correct. For every field in the Golden Copy that is
referencing data after the column addition, the formulas have to be updated like so:

previous formula: ActiveCell.FormulaR1C1 = "=Sub!RC[4]“

new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[5]"

previous formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-3]“
new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-2]“
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The reason the number after C is being changed is because the C4 means look up the value four
columns ahead of the formula’s location. If a column is added the value would have moved to the fifth
column ahead of the formula’s location.

This step could potentially involve lots of changes and so it is recommended that a good level of testing
accompanies these changes to verify not only that the program doesn’t create errors, but also that the
correct data is placed in the right spots.

Open the MainCleanSheet module to make modifications:

* Find the expression Columns("C:W").Select and change the second letter, W, to the next letter if only one
column is being added



Bankof America /’\)/
Merrill Lynch

HTML changes — Remove a Column in

Sub Report

If a column is removed in the Sub report of the HTML Trigger report, changes need to be
made in the following modules:

HTM LSC ra pe 4 Microsoft Visual Basic - Create Golden Copy for 2007 Dec 5.xls - [HTMLScrape (Code)] =
% File  Edit View [Insert Format Debug PRun  Tools  Add-Ins  Window  Help Type a que: forhelp = o @ X

MakeHeaders
GoldenCopy
MainCleanSheet

- % S pouom kN @
Project - VBAProject
&% VBAProject (BOACustomHeadFoot.xdam)
-8} VBAProject (Book11) Dim mai
=8 @ VBAProject (Create Golden Copy for 2007 Dec 5.xls) Dim LRow
=25 Microsoft Excel Objects
] Sheetl (HTMLScrape)

1X]

I[General]

=
vl ICreateRepor‘t
Sub CreateReport ()

Dim HIMLScrape, Main As Worksheet
unt, subcount, place As Integer

L{I

L3 Integex
Dim LColARange As String
Dim LContinue &s EBoolean

* First, Open VBA. In the left hand
panel :
* Expand the VBA Project for
the file you have open (In

] Sheet2 {Main)

1 Sheet3 {(Sub)

] Sheet4 (Fx)

] Sheets (Contral)
Sheett (Golden Copy)
| Sheetd (5PV L)
Sheetd (Matured)

'// opens HTMLScrape and copies Main Table to Main sheet
Sheets ("HIMLScrape") .S5elect

Range ("R1") ,S5elect

Range (Selection, Selection.End(xlDown)).Select

maincount = Selection.Rows.Count

this case its Create Golden ! D‘;ﬂ ThisWaorkbook // Loops through all until a blank cell is found to allow ap
orms Sheets ("Ma
Copy for 2007 Dec 5) = ol Loncinse = Teu
483 CONTROL _MainImpart
42 GoldenCopy While LContinue = True —
- Sarape
*Expand the Modules folder T R o = tmew o 1
ﬁéMakeHeadeJ} LColARange = "A" & CStr (LRow)

43 MaturedTabCreate —
¥4 SaveNewWorkbook

'Found a blank cell, do not continue

. Select the HTM Lscrape |, e summanyTab o Jﬂ It '__e:_(Ral:.c_r?(::c:'_A;{atc_rE] .Value) = 0 Then
4| |» LContinue = False
module and window wiill Propertics x Ene 1t
open in the right pane e S |
TScrzpe Shee (e eeapon e T
The HTMLScrape module holds Renge ("AS:AN" ¢ matacount - 1).Select
Sheets ("Main™) .Select

the raw copy of the HTML page.

Range ("A" & LRow).Select

LotiveSheet.FPaste

It takes the Main/Sub report

. . S=Es |
fields and pastes it in the I Watches x]
Expression Valug Type Context ;I

Main/Sub tab
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HTMLScrape modifications:
*Under the text '// Pastes where the first empty cell was the line Range("A3:AN" & maincount - 1).Select
needs to be edited. If one column was removed, AN needs to more bakcwards one letter to be AM.
*Under the text ‘//Pastes in Sub Report find the line Range("B" & maincount + 3 & ":W" & subcount).Select. if
one column was removed, W needs to more backwards one letter to be V.

Open the MakeHeaders module to make modifications:
*If the third column is being removed:
*Find the line of code that says '//Headers for Main sheet directly at the top
Starting after the ActiveCell.FormulaR1C1 = “SPV Identifier” expression, for each Range(“Y1”).Select
expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the previous letter in the alphabet.
Ex: previous expression: Range (“D1”).Select new expression: Range(“C1”).Select
Range(“Z1”).Select new expression: Range(“Y1”).Select
Range(“AB1”).Select new expression: Range(“AA1”).Select
* Find the line of code that says Range("C2").Select. before '// Headers for Sub Sheet
ActiveCell.FormulaR1C1 = “ Header Name”
delete these two lines.
*For each Range(“C2”).Select expression that follows until '// copy lines for the number of sub trades,
the letter needs to be changed to the previous letter in the alphabet.
Ex: previous expression: Range (“D2”).Select new expression: Range(“C2”).Select
Range(“Z2"”).Select new expression: Range(“Y2”).Select
Range(“AB2"”).Select new expression: Range(“AA2”).Select
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Additionally, the formulas that create the Golden Copy are conditional on the location of the data in
the Main and Sub reports. This means that an added or removed column in the report can cause
incorrect data mappings. For Example: A field in the Golden Copy points to column G in the Main
report that holds the Issue Date. If a new column is added in the Main report before column C, this
means that each succeeding column is relocated the following column. Therefore the Issue date in
column G is now in column H but the Golden Copy field is still pointing to column G and is retrieving
incorrect data.

This means that for every field in the Golden Copy, if it is referencing data in front of the added
column, the data mappings should still be correct. For every field in the Golden Copy that is
referencing data after the column deletion, the formulas have to be updated like so:

previous formula: ActiveCell.FormulaR1C1 = "=Sub!RC[4]“

new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[3]"

previous formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-3]“
new formula : ActiveCell.FormulaR1C1 = "=Sub!RC[-4]“
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The reason the number after C is being changed is because the C4 means look up the value four
columns ahead of the formula’s location. If a column is removed the value would have moved back to
the third column ahead of the formula’s location.

This step could potentially involve lots of changes and so it is recommended that a good level of testing
accompanies these changes to verify not only that the program doesn’t create errors, but also that the
correct data is placed in the right spots.

Open the MainCleanSheet module to make modifications:

* Find the expression Columns("C:W").Select and change the second letter, W, to the preious letter if only
one column is being added
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To apply formatting changes to any of the output reports (Golden Copy, Matured, Summary) this code can
be entered in the SaveNewWorkbook module. If the user is unsure how to write the code to implement
these changes, it is best to use the Record a Macro feature of Excel.

* In the View tab on the main toolbar, click on the arrow under Macros and then choose Record a

macro.
- : [ 4
Bookl [Compatibility Mode] - Microsoft Excel =
Formulas Data Review Wiew Developer Add-Ins @ - = x
e ¥ Formula Bar |¥< ] Y C25 New Window [ Split 11 - % |:____1
ridlines ¥ Headings | % ] e E Arrange All T Hide FEH ﬁ; =i
Zoom 100% Zoomto _ . save Switeh [Macros]|
assage Bar Szlaction |ﬂ Freeze Panes = [_] Unhide | #4 Workspace Windows ~ -
Show/Hide Zoom Window l—;‘; View Macras

Ed  Record Macro...
E F G H J K L I\ E

Use Relative References




Formatting Changes — Record a Macro

* You will now be prompted to name the Macro, then select OK.
* Apply all of the formatting changes desired. The macro is
recording all of the actions.
* When you are done applying changes, click on the arrow under
macros again and choose Stop Recording.
* Now, open VBA. In the left hand panel :
* Expand the VBA Project for the file you have open (In this
case its Create Golden Copy for 2007 Dec 5)
*Expand the Modules folder
* Select the Modulel module and window will open in the
right pane
*Next to Sub will be the name you have chosen for the macro. The
lines of code below it are the actions you applied to the sheets.
Copy the name of the macro.
* Open the SaveNewWorkbook module.
*Before the line of code that says MsgBox "Report Completed
Successfully., enter Application.Run “Name of Macro”
* Save and close and the program will now apply your formatting
changes.

Bankof America ”>/
Merrill Lynch

Macro name:

[zcro1
Shortcut key:

crl+]

Store macro in:

IThis YWorkbook

Description:

oK I Cancel
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Trigger and Error Report el g i
vs Golden C()py Merrill Lynch

The Trigger and Error Report file works very similarly to the Golden Copy. Each file
contains macros that import data from the HTML sources and places it into a Main
and Sub tab. After this the Golden Copy file provides data mappings to produce
the Golden Copy reports. The Trigger and Error reports will have separate data
mappings to produce those reports.

For any troubleshooting issues regarding the import of data from HTML,
explanations and troubleshooting guides can be seen in the Golden Copy section
of this User Guide.
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* If another field is desired in the Error Report summary, first open VBA. In the left hand panel :

4 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.xds - [MaturedWarning (Code]] =1 3
% File  Edit View Insert Format Debug  Bun  Tools  AddlIns  Window  Help Type a question forhelp =/ 2 & X
* Expand the VBA EE-H s LBRA 90 1 s RSSO £
et for the fil = T -
PrOJeCt Or t e I e you B2 T creates a tab that lists all trades that will mature in less than 3 morgy
: @ MLXPORTAUTOREOPEN (MLXPORTAUTOREOPEMN.xla) d Sub CreateMatWarn
have open 81 VBAProject (BOACustomHeadFoot.xlam) Dim numtrades, i, vaccell, numdays As Integer
B2 VBAProject (Bookl) Dim xdate As String
EI@ VBAProject (Create Trigger and Error Reports Dec 5 i =1
E@ icrosoft Excel Objects wvaccell = 11
° : 1 sheetl (HTMLScrape) 'Clear Mat
Expa nd the MOd UIeS ] Sheetl0 (Triggers) Sheets|("Matu
1 sheet2 (Main) Cells.Select
folder ] sheet3 {Sub) Selection.Delete Shift:=x1Up
] Sheet5 (Control)
| Sheets (Errars) Sneetcs("Main").Select
1 Sheet? (Maturity Warning) Range ("RZI").Select
° : 3 ThisWorkbook Range (Selection, Selection.End(xlDown)).S5elect
SeleCt the ErrorReport &-(Z3 Forms numtrades = Selection.Rows.Count
. =-E5 Modules
module and a window 8 Calenr For i = 2 To numtrades + 1
. . . -4} CONTROL_MainImport If DateDiff("d", Now, Range("I" £ i)) < 14 And DateDiff("d", Now, Range
Wl” Open |n the rlght -8 CreateTriggerReport numdays = DateDiff("d", Now, Range ("I" & i})
B3 crrorenort]
4% Filter1 d
pa ne ‘f& Filter2 Sheets ("Main™) .Select
¢4y HTMLScrape Range ["A" & 1).Copy
4% MainCleanSheet Sheets ("Maturity Warning").S5elect
-4 MakeHeaders Range ("B" & vaccell).Select
«5& MaturedWarning AotiveSheet.Paste
The Err‘orRe po r‘t w22 SaveNewWorkbook
@ 4% TriggerReportFinal Sheets ("Main") .S3elect
1 [+-#3 VBAProject (Credit Strategy Tools.xla) L Range ("C" & i).Copy
MOdUIe contalns a” the [-&1 VBAProject (SNLXLAddin.xla) - Sheets ("Maturity Warning").Select
4 | | 3 Range ("C" & waccell).Select
code that creates data : = Acciveshest.Faste
Properties - FrrorReport X|
ma ppl ngS d nd |ErrorReport Modie =l Sheets ("Main") .Select
. Alphabetic IchEgorizedl Range ("E" & 1) .Copy -
formatting to the Error et - ol
Watches [ x|
ta b . Expression Valug Type Context 2
]
Ready E ‘ E O = Q {'D.
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4 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.x¢ls - [ErrorReport (Code)]

% File  Edit Wiew Insert Format Debug PRun  Tools  Add-Ins  Window  Help
EHE-H f aBa 9~ 0 3 W EFY @0,
I[General] j IMakeErro
== — :
—_ &= For strm = 1 Tom + 1
g ""—‘I If Range ("B" & strm) = "ERRCOR" Then
@ VB 'If Swap EV Price Error Condition
@ VB If Range ("N" & strm).Interl o010 S € Then
EI@ VB Range ("A"™ & strm) .Copy
&5 Sheata ("Frrors™) .5elect
Data from Column D of |& wtp).Select
the Main report. .. - Faste
Sheets ("Main"™) .S5elect
Range ("D" & strm) .Copy
Sheets ("Error=") .Select
Range ("C" & wtp) .Select 4%
LetiveSheet . Paste i
&3 _Is pasted in Column C
=83 Sheets("Main").3elect of the Error Report
Range ("E" & strm) .Copy -—
Sheets ("Errors") .Select
Range ("D" & wtp) .S3elect
LcoctiveSheet.Faste
Sheets ("Main") .3elect
Range ("C" & strm).Copy
Sheets ("Errors") .5elect ?
Range ("E" & wtp) .Select
LetiveSheet.Paste
Sheets ("Main"™) .5elect
[]"-@ VB, | Range ("L" & strm).Copy
[]"-@ VB = Sheets ("Errors") .Select
141 _PI_ Range ("G" & wWtp).Select
Properties £ LetiveSheet.Paste
IEI'I‘OI Mod "] Range ("H" & wtp) = "Trade PV" Static Data
Alphab:
M S=d |

Bankof America /’\)/
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*Follow the code to the first line that says For

strm=1Tom+1

*This piece of code says:
*If the Swap PV is a Price Error, continue to
the data mappings below
*The data mappings pick one column of
the Main report and places that data into
one column of the Error Report. The
chosen column is the letter that appears in
the statement Range(“D”....).Select

*To add a column to the Error report, enter the
five lines below:
Sheets(“Main”).Select
Range(“D”) & strm).Copy
Sheets(“Errors”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
with the appropriate letters representing where
the data is coming from and where it will be
pasted.
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*If the added column was inserted before a preexisting column, each:
Sheets(“Errors”).Select
Range(“C” & wtp).Select
expressions after the addition needs to be edited so that the Cis now the next letter of the alphabet.

Ex: previous expression: Range (“D1”).Select new expression: Range(“E1”).Select
Range(“Z1”).Select new expression: Range(“AA1”).Select
Range(“AB1”).Select new expression: Range(“AC1”).Select

*This process needs to be similarly repeated three more times.
*Find the line that says 'If Error downloading price
*To add a column to the Error report, enter the five lines below:
Sheets(“Sub”).Select
Range(“D”) & strs).Copy
Sheets(“Errors”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
with the appropriate letters representing where the data is coming from and where it will be pasted.
*If the added column was inserted before a preexisting column, each:
Sheets(“Errors”).Select
Range(“C” & wtp).Select
expressions after the addition needs to be edited so that the Cis now the next letter of the alphabet.
*Follow these same steps after the 'If Error downloading rating and 'If Error in Fitch Current expressions
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* If afield needs to be removed in the Error Report summary, first open VBA. In the left hand panel :

4 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.xds - [MaturedWarning (Code]] =1 3
% File  Edit View Insert Format Debug  Bun  Tools  AddlIns  Window  Help Type a question forhelp =/ 2 & X
* Expand the VBA EE-H s LBRA 90 1 s RSSO £
et for the fil = T -
PrOJeCt Or t e I e you B2 T creates a tab that lists all trades that will mature in less than 3 morgy
: @ MLXPORTAUTOREOPEN (MLXPORTAUTOREOPEMN.xla) d Sub CreateMatWarn
have open 81 VBAProject (BOACustomHeadFoot.xlam) Dim numtrades, i, vaccell, numdays As Integer
B2 VBAProject (Bookl) Dim xdate As String
EI@ VBAProject (Create Trigger and Error Reports Dec 5 i =1
E@ icrosoft Excel Objects wvaccell = 11
° : 1 sheetl (HTMLScrape) 'Clear Mat
Expa nd the MOd UIeS ] Sheetl0 (Triggers) Sheets|("Matu
1 sheet2 (Main) Cells.Select
folder ] sheet3 {Sub) Selection.Delete Shift:=x1Up
] Sheet5 (Control)
| Sheets (Errars) Sneetcs("Main").Select
1 Sheet? (Maturity Warning) Range ("RZI").Select
° : 3 ThisWorkbook Range (Selection, Selection.End(xlDown)).S5elect
SeleCt the ErrorReport &-(Z3 Forms numtrades = Selection.Rows.Count
. =-E5 Modules
module and a window 8 Calenr For i = 2 To numtrades + 1
. . . -4} CONTROL_MainImport If DateDiff("d", Now, Range("I" £ i)) < 14 And DateDiff("d", Now, Range
Wl” Open |n the rlght -8 CreateTriggerReport numdays = DateDiff("d", Now, Range ("I" & i})
B3 crrorenort]
4% Filter1 d
pa ne ‘f& Filter2 Sheets ("Main™) .Select
¢4y HTMLScrape Range ["A" & 1).Copy
4% MainCleanSheet Sheets ("Maturity Warning").S5elect
-4 MakeHeaders Range ("B" & vaccell).Select
«5& MaturedWarning AotiveSheet.Paste
The Err‘orRe po r‘t w22 SaveNewWorkbook
@ 4% TriggerReportFinal Sheets ("Main") .S3elect
1 [+-#3 VBAProject (Credit Strategy Tools.xla) L Range ("C" & i).Copy
MOdUIe contalns a” the [-&1 VBAProject (SNLXLAddin.xla) - Sheets ("Maturity Warning").Select
4 | | 3 Range ("C" & waccell).Select
code that creates data : = Acciveshest.Faste
Properties - FrrorReport X|
ma ppl ngS d nd |ErrorReport Modie =l Sheets ("Main") .Select
. Alphabetic IchEgorizedl Range ("E" & 1) .Copy -
formatting to the Error et - ol
Watches [ x|
ta b . Expression Valug Type Context 2
]
Ready E ‘ E O = Q {'D.




Error Report — Delete a Column

4 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.x¢ls - [ErrorReport (Code)]

% File  Edit Wiew Insert Format Debug PRun  Tools  Add-Ins  Window  Help
EHE-H f aBa 9~ 0 3 W EFY @0,
I[General] j IMakeErro
== — :
—_ &= For strm = 1 Tom + 1
g ""—‘I If Range ("B" & strm) = "ERRCOR" Then
@ VB 'If Swap EV Price Error Condition
@ VB If Range ("N" & strm).Interl o010 S € Then
EI@ VB Range ("A"™ & strm) .Copy
&5 Sheata ("Frrors™) .5elect
Data from Column D of |& wtp).Select
the Main report. .. - Faste
Sheets ("Main"™) .S5elect
Range ("D" & strm) .Copy
Sheets ("Error=") .Select
Range ("C" & wtp) .Select 4%
LetiveSheet . Paste i
&3 _Is pasted in Column C
=83 Sheets("Main").3elect of the Error Report
Range ("E" & strm) .Copy -—
Sheets ("Errors") .Select
Range ("D" & wtp) .S3elect
LcoctiveSheet.Faste
Sheets ("Main") .3elect
Range ("C" & strm).Copy
Sheets ("Errors") .5elect ?
Range ("E" & wtp) .Select
LetiveSheet.Paste
Sheets ("Main"™) .5elect
[]"-@ VB, | Range ("L" & strm).Copy
[]"-@ VB = Sheets ("Errors") .Select
141 _PI_ Range ("G" & wWtp).Select
Properties £ LetiveSheet.Paste
IEI'I‘OI Mod "] Range ("H" & wtp) = "Trade PV" Static Data
Alphab:
M S=d |

Bankof America /’\)/
Merrill Lynch

*Follow the code to the first line that says For

strm=1Tom+1

*This piece of code says:
*If the Swap PV is a Price Error, continue to
the data mappings below
*The data mappings pick one column of
the Main report and places that data into
one column of the Error Report. The
chosen column is the letter that appears in
the statement Range(“D”....).Select

*To remove a column from the Error report, enter
the five lines below that correspond to that field.
If you want to remove the third column look for a
Cin the second Range expression:
Sheets(“Main”).Select
Range(“D”) & strm).Copy
Sheets(“Errors”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
And delete all of these lines



_ Bankof America 2%
Error Report — Delete a Column Merrill Lynch

*If the removed column preceded other columns, for each:
Sheets(“Errors”).Select
Range(“D” & wtp).Select
expressions after the removal needs to be edited so that the D is now the previous letter of the alphabet.
Ex: previous expression: Range (“D1”).Select new expression: Range(“C1”).Select
Range(“Z1”).Select new expression: Range(“Y1”).Select
Range(“AB1”).Select new expression: Range(“AA1”).Select

*This process needs to be similarly repeated three more times.
*Find the line that says 'If Error downloading price
*To remove a column from the Error report, find the five lines below:
Sheets(“Sub”).Select
Range(“D”) & strs).Copy
Sheets(“Errors”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
with the appropriate letters representing where the data is coming from and where it will be pasted. And delete
them
*If the removed column preceded other columns, for each:
Sheets(“Errors”).Select
Range(“D” & wtp).Select
expressions after the addition needs to be edited so that the D is now the previous letter of the alphabet.
*Follow these same steps after the 'If Error downloading rating and 'If Error in Fitch Current expressions



Trigger Report —

1. Expand the VBA Project for the
file you have open

2. Expand the Modules folder

3. Select the CreateTriggerReport

module and a window will open in
the right pane (This module contains
all the code that creates data

mappings and formatting to the Trigger
tab.)

Add a Column

Bankof America /’\\/
Merrill Lynch

#9 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5th.xls - [CreateTriggerReport (Code)]

@ ThisWorkbook
+-[E3 Forms
=15 Modules
22 Calendar
&8 CONTROL_MainImpart
‘53, CreateTriggerRepart
‘$§ ErrorReport %
Wi Filter1
& Fiter2
¢3§ HTMLScrape
% MainCleanshest
& MakeHeaders
¥ MaturedWarning
2 SaveMewWarkbook
&% TriggerReportFinal
+ #f VBAProject (Credit Strategy Tools.xla)
+ § VBAProject (SNLXLAddin.xla)

w

X
CreateTriggerReport Module _vl
Alphabetic |Categorized |

{(Mame) CreszteTriggerRepart

% File Edit Wiew Insert Format Debug Run  Tools  Add-Ins  Window  Help Ty Ep o+ o & \
EE-H &« c@sa 9 el 1 o EFY 5@ ns,coin . é
= .
5' I[Genera\] j IMakeTriggerRepor‘t _v{
== ] s o~ — - - —
i | //Creates Trigger Report
+ @ Blp.xls (Blp.xla) [A] Sub MakeTriggerReport() I—
+ 8% MLXPORT (MLXport.xla) J
+ @ MLXPORTAUTOREOPEN (MLXPORTAUTOREOPEN.xla) Dim m, s, strm, strs As Integer ’
+ @ VBAProject (BOACustomHeadFoot.xlam) Dim wtp As Integer ]
+ @VMPmiect(Hookl) Dim xdate As String i
= @ VBAProject (Create Golden Copy for 2007 Dec 5.xls)
+|-[Z3 Microsoft Excel Ghjects
—|-£25 Forms y
UserForm1
+|-[Z3 Modules from the Trigger Sheet
= @ VBAProject (Create Trigger and Error Reports Dec 5th...) Sneets ("Triggers") . Select
Cells.Select 4
Selection.Delete Shift:=x1Up (
@ Sheet2 (Main) Sheets ("Main") .Select '
@ Sheet3 (3ub) Range ("LE") .5elect -
] Sheet5 {Control) Range (Selection, Selection.End(xlDown)).3elect
Sheetd (Errors) m = Selection.Rows.Count
BE) Sheet7 (Maturity Warning) 4

For strm = 1 Tom + 1
If Range ("B" & strm) = ange ("B" & strm) = "EARLY WRRNING" 2
' all triggers
If Range ("P" & strm) .ColorIndex = 3 Or Range ("P" & strm).Intery
Range ("A" & strm).Copy
Snheets ("Triggers™) .5elect
Range ("B" & wtp).3elect

LotiveSheet.Paste

Sheets ("Main") .5elect
Range ("D" & strm) .Copy
Sheets ("Triggers"™) .S5elect
Range ("C" & wtp).Select
LotiveSheet.Paste

Sheets ("Main") .3elect
Range ("E" & strm) .Copy
Sheets ("Triggexrs™) .Select
Eange ("D" & wtp).Select
LetiveSheet.Paste

Sheets ("Main") .S5elect
Range ("C" & strm).Copy

m‘uw“\ --A.*#J““-i.‘_“l“ﬂ\

\' 4

Sheets ("Triggers") .5elect

%"L*'HLL‘I“‘“‘*““'”\W.)'-"\J~dx"“““"““‘"‘"“«| o 3

\_--'V\ Ay Sy, Ay



Trigger Report — Add a Column m':'r‘i‘l’lff;::glr‘ica”\//

1. If you want to add a column to the existing ones please follow the code to the firgt line that says
Forstrm=1Tom+ 1

2. To add a column to the Trigger Report from the Main/Sub output shieet, enter code similar

to th IS one. #9 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5th.xls - [CreateTriggerReport (Code)] ’
% File Edit View Insert Faormat Debug PRun  Tools  Add-Ins  Window Help ¢ Type
EE-E f @A e s 0 EEBEE @, o2z L

ﬂ |[Ger|era|] j |MakeTriggerRepor‘t

== i For strs = 1 To s + 1
+ @BbombergHistory[blph.xla) ~ If Range ("B" & strs) = "TRIGGERED"™ Or Range ("B" & strs)
+ &iBloombergRibbonUI[BbombergOﬂiceToolsRibhonUI.xlam) 'Get all triggers which contain Collateral Price
+ &‘iﬂloomhergUI(BkwmbergUI.xla) If Range ("C" & =strs).Interior.ColoxiIndex = 3 Or Ran

+-%% Blp.ads (Blp.xla)

+ % MLXPORT (MLXport.ada)

+-%% MLXPORTAUTOREOPEN {MLXPORTAUTOREOPEN.xla)

+-%% VBAProject (BOACustomHeadFoot.axdam)

+ %% VBAProject (Book1)

=] @i VBAProject (Create Golden Copy for 2007 Dec 5.xls)
+] - [] Microsoft Excel Objects

Sheets ("Sub") .S5elect
Range ("A" & strs) .Copy

Sheets ("Triggers") .S5elect
Range ("B" & wWtp) .S5elect
ActiveSheet.Paste

=3 Forms
UserForm1 Sheetz ("Suk") .Select
+- [F3] Modules Range ("E"™ & strs).Copy
=] @ VBAProject (Create Trigger and Error Reports Dec 5th...) Sheets ("Triggers") .Select

-] Microsoft Excel Objects Range ("C" £ wtp) .3elect

B Sheetl (HTMLS 3 LotiveShget, P

3. Your code should look like this:

Sheets(" Sub”™). SETeTt > First you should write the sheet you want to get the data from. Simply copy

Range("B" & strs).Copy and paste the circled code and change the letter “B” with the
Sheets ").Select corresponding column letter from the Main tab and continue with the letter
Range(“I" & wtp).Se “I” for the column which you will add to the Trigger Report. (the next

ActiveSheet.Paste column letters should be “J”, “K”, “L”, etc.)



Trigger Report — Add a Column m':'r‘i‘l’lff;::glr‘ica”\//

*If the added column was inserted before a preexisting column, each:
Sheets(“Triggers”).Select
Range(“C” & wtp).Select
expressions after the addition needs to be edited so that the Cis now the next letter of the alphabet.

Ex: previous expression: Range (“D1”).Select new expression: Range(“E1”).Select
Range(“Z1”).Select new expression: Range(“AA1”).Select
Range(“AB1”).Select new expression: Range(“AC1”).Select

*This process needs to be similarly repeated three more times.
*Find the line that says 'Get all triggers which contain Collateral Price
*To add a column to the Trigger report, enter the five lines below:
Sheets(“Sub”).Select
Range(“D”) & strs).Copy
Sheets(“Triggers”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
with the appropriate letters representing where the data is coming from and where it will be pasted.
*If the added column was inserted before a preexisting column, each:
Sheets(“Triggers”).Select
Range(“C” & wtp).Select
expressions after the addition needs to be edited so that the Cis now the next letter of the alphabet.
*Follow these same steps after the ‘ Get all other triggers expressions



Trigger Report — Delete a Column

1. Expand the VBA Project for the
file you have open

2. Expand the Modules folder

3. Select the CreateTriggerReport

module and a window will open in
the right pane (This module contains
all the code that creates data

mappings and formatting to the Trigger
tab.)

Bankof America /’\\/
Merrill Lynch

#9 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5th.xls - [CreateTriggerReport (Code)]

@ ThisWorkbook
+-[E3 Forms
=15 Modules
22 Calendar
&8 CONTROL_MainImpart
‘53, CreateTriggerRepart
‘$§ ErrorReport %
Wi Filter1
& Fiter2
¢3§ HTMLScrape
% MainCleanshest
& MakeHeaders
¥ MaturedWarning
2 SaveMewWarkbook
&% TriggerReportFinal
+ #f VBAProject (Credit Strategy Tools.xla)
+ § VBAProject (SNLXLAddin.xla)

w

X
CreateTriggerReport Module _vl
Alphabetic |Categorized |

{(Mame) CreszteTriggerRepart

% File Edit Wiew Insert Format Debug Run  Tools  Add-Ins  Window  Help Ty Ep o+ o & \
EE-H &« c@sa 9 el 1 o EFY 5@ ns,coin . é
= .
5' I[Genera\] j IMakeTriggerRepor‘t _v{
== ] s o~ — - - —
i | //Creates Trigger Report
+ @ Blp.xls (Blp.xla) [A] Sub MakeTriggerReport() I—
+ 8% MLXPORT (MLXport.xla) J
+ @ MLXPORTAUTOREOPEN (MLXPORTAUTOREOPEN.xla) Dim m, s, strm, strs As Integer ’
+ @ VBAProject (BOACustomHeadFoot.xlam) Dim wtp As Integer ]
+ @VMPmiect(Hookl) Dim xdate As String i
= @ VBAProject (Create Golden Copy for 2007 Dec 5.xls)
+|-[Z3 Microsoft Excel Ghjects
—|-£25 Forms y
UserForm1
+|-[Z3 Modules from the Trigger Sheet
= @ VBAProject (Create Trigger and Error Reports Dec 5th...) Sneets ("Triggers") . Select
Cells.Select 4
Selection.Delete Shift:=x1Up (
@ Sheet2 (Main) Sheets ("Main") .Select '
@ Sheet3 (3ub) Range ("LE") .5elect -
] Sheet5 {Control) Range (Selection, Selection.End(xlDown)).3elect
Sheetd (Errors) m = Selection.Rows.Count
BE) Sheet7 (Maturity Warning) 4

For strm = 1 Tom + 1
If Range ("B" & strm) = ange ("B" & strm) = "EARLY WRRNING" 2
' all triggers
If Range ("P" & strm) .ColorIndex = 3 Or Range ("P" & strm).Intery
Range ("A" & strm).Copy
Snheets ("Triggers™) .5elect
Range ("B" & wtp).3elect

LotiveSheet.Paste

Sheets ("Main") .5elect
Range ("D" & strm) .Copy
Sheets ("Triggers"™) .S5elect
Range ("C" & wtp).Select
LotiveSheet.Paste

Sheets ("Main") .3elect
Range ("E" & strm) .Copy
Sheets ("Triggexrs™) .Select
Eange ("D" & wtp).Select
LetiveSheet.Paste

Sheets ("Main") .S5elect
Range ("C" & strm).Copy

m‘uw“\ --A.*#J““-i.‘_“l“ﬂ\

\' 4

Sheets ("Triggers") .5elect

%"L*'HLL‘I“‘“‘*““'”\W.)'-"\J~dx"“““"““‘"‘"“«| o 3

\_--'V\ Ay Sy, Ay



; Bank of America %%
Trigger Report — Delete a Column Merrill Lynch

1. If you want to delete a column to the existing ones please follow the code to the first line that says
Forstrm=1Tom+ 1

2.  Todelete a column to the Trigger Report from the Main/Sub output sheet, delete the field which
contains the column name you want to remove

#7 Microsoft Visual Basic - Create Trigger and Error Reports Dec 5th.xls - [CreateTriggerReport (Code)] '
% File Edit View Insert Format Debug PBun Tools Add-Ins  Window Help w T 3_’
EME- 4 cBR 9y 1@ EFE @ oz L

ﬂ |(Genera|] j |l‘.’|a|-<eTriggerReport
g4 i For strs = 1 To = + 1
¥ {Eﬁ BloombergHistory (blph.xla) ~ If Range("B" & strs) = " )" QOr Range ("B" & strs)

ollateral Price

+ @‘i BloombergRibbonUI {BloombergOfficeToolsRibbonULxlam) 'Get a2ll triggers wh
ColorIndex = 3 Or Ran

+ ‘Eﬁ BloombergUI (BloombergULxla) If Range ("O"™ & strs).Interior.
+ @ Blp.xls (Blp.xla)
+-B% MLXPORT (MLXport.xla)
+ @ MLXPORTAUTOREOPEN (MLXPORTAUTOREOPEN.xla)
+ @ VBAProject (BOACustomHeadFoot.xlam)
+-%% VBAProject (Book1)
= @‘i VBAProject (Create Golden Copy for 2007 Dec 5.xls)
+- (27 Microsoft Excel Objects
-5 Forms

Sheets ("Sub") .Select
Range ("A"™ & strs) .Copy

Sheets ("Triggers™) .5elect
Range ("B" & wtp) .Select
ActiveSheet.Paste

UserForm1 Sheets ("Suk") .5elect
+- (237 Modules Range ("E" & strs).Copy
= ‘Eﬁ VBAProject (Create Trigger and Error Reports Dec 5th...) Sheets ("Triggers") .Select
=25 Microsoft Excel Objects Range ("C" & wtp) .S5elect
BE] Sheetl (HTMLScrape) ActiveShget, Paste ,’
'..x_wm."“‘x.’h IR w.n-»—‘~¢‘o-j"ai “‘*\'&-#"‘ g e

2. To remove a column from the Trigger report, enter the five lines below that correspond to that field.
If you want to remove the third column look for a C in the second Range expression:
Sheets(“Main”).Select
Range(“D”) & strm).Copy
Sheets(“Triggers”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
And delete all of these lines



; _ Bank of America %%
Trigger Report — Delete a Column Merrill Lynch

Sheets(“Triggers”).Select
Range(“D” & wtp).Select
expressions after the removal needs to be edited so that the D is now the previous letter of the alphabet.
Ex: previous expression: Range (“D1”).Select new expression: Range(“C1”).Select
Range(“Z1”).Select new expression: Range(“Y1”).Select
Range(“AB1”).Select new expression: Range(“AA1”).Select

*This process needs to be similarly repeated three more times.
*Find the line that says 'Get all triggers which contain Collateral Price
*To remove a column from the Error report, find the five lines below:
Sheets(“Sub”).Select
Range(“D”) & strs).Copy
Sheets(“Triggers”).Select
Range(“C” & wtp).Select
ActiveSheet.Paste
with the appropriate letters representing where the data is coming from and where it will be pasted. And delete
them
*If the removed column preceded other columns, for each:
Sheets(“Triggers”).Select
Range(“D” & wtp).Select
expressions after the addition needs to be edited so that the D is now the previous letter of the alphabet.
*Follow these same steps after the 'Get all other triggers rating expressions



Maturity Warning — Add a Column

Bankof America /’\\/
Merrill Lynch

* If another field is desired in the Error Report summary, first open VBA. In the left hand panel :

* Expand the VBA
Project for the file you
have open

* Expand the Modules
folder

* Select the
MatruredWarning
module and a window
will open in the right
pane

The Matured Warning
module contains all the
code that creates data
mappings and
formatting to the
Maturity Warning tab.

£ Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.ds - [MaturedWarning (Code)]
% File Edit View [Insert Faormat Debug Bun  Tools Add-Ilns  Window Help Ty

R MY

=10l x]

pon @S Y@

Project - VBAProject
E = &= -

&% MLXPORTAUTOREOPEN (ML) |
v VBAProject (BOACustomHe:
&% vBAProject (Book1)

[-%% VBAProject (Create Trigger
-3 Microsoft Excel Objects

[ heetl (HTMLScrape)
heetl10 (Triggers)
heet2 (Main)
heet3 (Sub)
heets5 (Contral)
heets (Errors)
heet? (Maturity Warnir
@ ThisWorkbook
- (Z3 Forms
E@ Modules
42 Calendar
453 CONTROL_MainImpart
«$§ CreateTriggerRepoart
«$§ ErrorReport
vy Filter1
4ey Filter2
483 HTMLScrape
488 MainCleanshest
w88 MakeHeaders
i [

W4 SavelewWorkbook
428 TriggerReportFinal
88 VBAProject (Credit Strateq)
-8 VBAProject (SNLXLAddin.xlz = |

IL|

Properties - MaturedWarning

|Matu redWarning Module
Alphabetic | categorized |

F MaturedWarning

H

L

=
j ICreateI“.’Iaﬂ.’d’arning j

I[General]

'///creates a tab that lists all trades that will mature in less than 3 months =~
CreateMatWarning()
numtrades, i, wvaccell, numdays As Integer
xdate As String
wvaccell = 11
'Clear Matur h
Sheets ("Maturity Warning") .Select
Cells.Select
Selection.Delete Shift:=x1Up
Sheets("Main").Select
Range ("R2") .Select
Range (Selection, Selection.End(x1Down)) .Select
numtrades = Selection.Rows.Count
For i = 2 To numtrades + 1
If DateDiff ("d", Now, Range("I"™ & i)) < 14 And DateDiff("d", Now, Range("I" & i)) >= 01
numdavys = DateDiff ("d", Now, Range("I"™ & 1))

Sheets("Main") .S5elect

Range ("&A" & i) .Copy
Sheets("Maturity Warning").Select
Range ("B" & vaccell).Select

LotiveSheet.Faste

Sheets("Main") .S5elect

Range ("C" & i) .Copy
Sheets("Maturity Warning™).Select
Range ("C" & waccell) .Select

RAcotiveSheet.Paste

Sheets("Main") .S5elect

Range ("E" & i) .Copv =
<| 3

‘Watches B3
Context =

Expression alue Type
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*Follow the code to the first line that says For i=

4@ Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.ds - [MaturedWarning (Code)]

‘e File Edit View Inset Format Debug Run Tools Adddns  Window Help 2 To numtrades + 1
ME-d 4 admA 903 EBEFY @ s c *This piece of code says:
ey =] [Creatematiar *If the Swap PV is a Price Error, continue to
—— For i = 2 To numtrades + 1 H
If Dat,EDiffl:”dl", Now, BRange("I"™ & 1)) < 14 &nd DateDiff("d' the data mapplngs bEIOW
ﬁﬁﬁ% VBAPr: mamdays = DaceDiff("d", New, Range("I" & 1)) *The data mappings pick one column of
=1 & veaPro; the Main report and places that data into
&-E5 Micro Sheets ("Main").Select
Range ("A" & 1).Copy one column of the Error Report. The
Sheets ("Maturity Warning").Select . .
Range ("3" & vaccell).Select chosen column is the letter that appears in
RcotiveSheet.Paste i~
the statement Range(“D”....).Select
Eheet=s ("Main") .S5elect
Range ("C" & 1).Copv . .
Sheets ("Maturity Warning”).Select *To add a column to the Maturity Warning
& vaccell) .Select . .
SEE I LI L report, enter the five lines below:
the Main report._. " .,
Sheets("Main").Select Sheets( Main ).Select
Range ("E" & 1) .Copy .
Sheets ("Maturity Warning").Select Range(”D”) & |).C0py
Range ("D" & waccell).Select F " H H ”
p Range( D" & vacee s pasted in Column D Sheets(“Maturity Warning”).Select
of the Maturity Warning R “er g, II).Select
ﬁ I Sheers ("Main") .Select Report ange( vacce ) elec
iy, ¥ Range ("E" & i) .Copy i
‘%i I <3L’_eet3 ("Maturity Warning").5elect . ACtlveSheet.PaSte .
ﬁ: Range ("E" & vaccell).Select with the appropriate letters representing where
LotiveSheet.Paste . . . .
-8 veAPro] | the data is coming from and where it will be
- VBAProj~ Sheets ("Main") .Select
Ll_l _PI_ Range ("L" & i) .Copv pasted.
- Sheets ("Maturity Warning").Select
< Range ("F" & wvaccell).S3elect
IMatllI'E Module ':I ZotiveSheet.Paste
Alphabetic | 4 | b|

li!ﬁlrﬂatured\-‘ | = ELI—I
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*If the added column was inserted before a preexisting column, each:
Sheets(“Maturity Warning”).Select
Range(“C” & vaccell).Select
expressions after the addition needs to be edited so that the Cis now the next letter of the alphabet.
Ex: previous expression: Range (“D1”).Select new expression: Range(“E1”).Select
Range(“Z1”).Select new expression: Range(“AA1”).Select
Range(“AB1”).Select new expression: Range(“AC1”).Select
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Merrill Lynch

* If afield needs to be removed in the Error Report summary, first open VBA. In the left hand panel :

£ Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.ds - [MaturedWarning (Code)] = | m] 1[

% File Edit View [Insert Faormat Debug Bun  Tools Add-Ilns  Window Help

* Expand the VBA HE-d saan 9C ) 1 aKSTE O

. . EEDJEC VAR S e I[General] j ICreate;Math'Jarning j
Project for the file you === T : —

= ff/creates a tab that lists all trades that will mature in less than 3 mont
- MIXPORTAUTOREOPEN (ML) 4 | Sub CreateMatWarning ()
have open

@VBAProiEct(BOACustomHe; Dim numtrades, i, wvaccell, numdavs As Integexr
i VBAProject (Book1) Dim xdate Bs String

EI@ VBAProject (Create Trigger i=1
E@ Microsoft Excel Objects waccell = 11
i B8] Sheetl (HTMLScrape) 'Clear ) Warning Sheet

* Expand the Modules
folder

] Sheet10 (Triggers) Sheets ("Maturity Warning").Select
| Sheet2 (Main) Cells.Select

Sheet3 (Sub) Selection.Delete Shift:=xlUp

| Sheet5 {Contral)
| Sheets (Errors) Sneets ("Main") .Select
| Sheet? (Maturity Warnir Range ("RZ") .3elect

@ ThisWaorkbook Range (Selection, Selection.End(xlDown)).Select

* Select the e snge(Seteceion, Selection il
MatruredWarning = A v

For i = 2 To numtrades + 1

. 4% CONTROL_MainImpart If DateDiff ("d", Now, Range("I"™ & i)) < 14 AEnd DateDiff("d", Now, Range("I" & i)) >= 0 1
mOdU|e and a WlndOW ﬁ CreateTriggerRepoart numdavs = DateDiff ("d", Now, Range("I" & i))
. . . ErrorReport
will open in the right 8L Fiert
-+&} Filter2 Sheets("Main") .Select
pane 83 HTMLScrape Range ("L" & i).Copy
-+ MainCleansheet Sheets("Maturity Warning").Select

¥4 MakeHeaders Range ("B" & vaccell).Select

The Matured Wa rning ‘sg RctiveSheet.Paste

w3 SavellewWorkbook

-+ TriggerReportFinal Sheets("Main") .Select

module contains all the 4 B VBAProject (Credit Strateg) mamae (MO £ %)

[]---@ VBAProject (SNLXLAddin.xdz = | Sheets("Maturity Warning").Select
COde that Creates data Range ("C" & wvaccell) .Select
= - LotiveSh .Paste
mappings and :
|MaturedWarning Module Sneets("Main") .Select

i abetic | Categorize Range ("E" & i) .Copy -
formatting to the phabetic | Categorized | _ P o

. . MaturedWarning :_[
Maturity Warning tab. F Watches =

Expression alue Type Context =

IL|

H

L




1 . _ Bankof America /’\)/
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*Follow the code to the first line that says For i=

4@ Microsoft Visual Basic - Create Trigger and Error Reports Dec 5.ds - [MaturedWarning (Code)]

‘e File Edit View Inset Format Debug Run Tools Adddns  Window Help 2 To numtrades + 1
ME-d 4 admA 903 EBEFY @ s c *This piece of code says:
= = |(General) ]| createttatiar *If the Swap PV is a Price Error, continue to
— = & For i = 2 To numtrades + 1 H
If Dat,EDiffl:”dl", Now, BRange("I"™ & 1)) < 14 &nd DateDiff("d' the data mapplngs bEIOW
ﬁﬁﬁ% VBAPr: mamdays = DaceDiff("d", New, Range("I" & 1)) *The data mappings pick one column of
-8 VBAPro; . .
2 o heens (e seient the Main report and places that data into
~HE s Range ("A" & 1).Copy one column of the Error Report. The
5 Sheets ("Maturity Warning").Select . .
s Range ("3" & vaccell).Select chosen column is the letter that appears in
5 LeotiveSheet.Paste PP,
. the statement Range(“D”....).Select
5 Eheet=s ("Main") .S5elect
= Range ("C" & 1) .Copy . .
! d;@T Sheets ("Maturity Warning”).Select *To remove a column from the Maturity Warning
arm & vaccell) .Select . .
e Daﬁﬁefﬁ;”i,?f’;‘;?r’l EOf . paste report, enter the five lines below that correspond
c S . .
ﬁc Sheets ("Main") .Select to that field. If you want to remove the third
I San nEN oz i) . Cornv .
ﬁE e e column look for a Cin the second Range
F Range ("D" & waccell).Select F H .
A ¥ nocivesneet. paste otheMay A O
ﬁ v Sheets("Main"}.Select Report eets(“Main”).Selec
- a Rangs ("E" £ 1) .Copy N .
\&if“ <51’.eet3(”ﬂat::‘_ty Warning") .5elect Range( ”D ) & I?'C0py . ”
ol s Range ("E" & vaccell).Select Sheets(“Maturity Warning”).Select
15 vonrr Fereseen e Range(“C” & vaccell).Select
-8 VBAProj Vv .
-8 VBAPro] v | Sheets ("Main").3elect _g
By il Range ("L" & 1) .Copy ActiveSheet.Paste
- Eh "Maturity Warning").Sel .
< e oy ey e And delete all of these lines
I""at“"E MUdL”Ej' LeotiveSheet,Paste
Alphabetic | 4 | b| |
e, e | = ST R—



1 . _ Bankof America /’\)/
Maturity Warning — Delete a Column Morrill Lynch

*If the removed column preceded other columns, for each:
Sheets(“Maturity Warning”).Select
Range(“D” & vaccell).Select
expressions after the removal needs to be edited so that the D is now the previous letter of the alphabet.
Ex: previous expression: Range (“D1”).Select new expression: Range(“C1”).Select
Range(“Z1”).Select new expression: Range(“Y1”).Select
Range(“AB1”).Select new expression: Range(“AA1”).Select



Maturity Warning L Change Warning Bank of America %%
Period Merrill Lynch

Currently, the Maturity Warning tab outputs trades that are due to mature in 14 days. To change this standard, follow
the steps listed below.

“@ Microsoft Visual Basic - Create Trigger and Error Reports Dec 5xls - [MaturedWarning (Code)] - |EI|1|

.Open VBA % File Edit View [Inset Format Debug PBun  Tools  Add-Ins  Window  Help Type a question forhelp = - & X
. EE-H faBaAa2¢ ) 10 8 K BEFY 2@ -
* Expand the VBA Project - - —_
pand J | -
for the flle you have Open EI =N = '///creates a tab that lists all trades that will mature in less than 3 months -
-8 MLXPORT (MLXport.xla 4 | Sub CreateMatWarning ()
g MLXPORTAUTOREOPEN Dim numtrades, i, wvaccell, numdays As Integer
[+-&% VBAProject (BOACusto Dim xdate ZAs String
* Expand the Modules 2 & VBAProject (Create Tri Sl
[=}-E55 Microsaft Excel Object: wvaccell = 11
fOldeI" Sheetl (HTMLScra| 'Clear Maturity Warning Sheet
Sheet10 (Triggers) Sneets ("Maturity Warning") .Select
Sheet2 (Main) Cells.3elect
Sheet3 (Sub) Selection.Delete Shift:=xllUp
* Select the Matrured Sheet4 (Vaturity ¥
Sheets (Errors) Sheets("Main") .Select
Warning module and a sheets (Contal) Range ("A2") .Select
‘@ ThisWarkboak Range (Selection, Selection.End(xlDown)).Select
H 1 1 [#1-(Z3 Forms numtrades = Selection.Rows.Count
window will open in the = &
: -y Calendar For i = 2 To numtrades + 1
rlght pane i COMTROL _MainImy If DateDiff("d", Now, Range("I" & 1) g 'd DateDiff("d", Now, Range("I" & 1)) >= 0 Then
443 CreateTriggerRept numdays = DateDiff("d", MNow, RancedIn z i)
452 ErrorReport
. . w88 Filter1
*The circled number is the & Fiter2 Sheets (Mainn) .Select
. . . 485 HTMLScrape Range ("R" & i).Copy
upper Ilmlt Of days Untl| i MainCleanSheet Sheets |("Maturity Warning").Select
. -yl MakeHeaders Range ("B" & waccell).Select
maturity from the current B Frictredviarning ActiveSheer.Faste
. 422 SaveNenWorkbool
date that the code will - TriggerReportFinal Sheets ("Main") .3elect
dit thi b E]---% VBAProject (Credit Stri_| Range ("C" & i) .Copy
re Ort. E |tt IS humber. [+-&4 VBAProject (SNLXLAdd « Sneets ("Maturity Warning").Select
p 4| I PI Range ("C" & waccell) .Select
*EX: To display all trades Renivesnest. faste
H H MaturedW: i Modul - Sh n S 2a1
that will mature in the next Matwedwernivese <] Shests (Miaiat) Selest
Alphabetic |c¢-.begorized| B Range ("E" & i) .Copy -
30 days, replace 14 with 30 ™ feuemzne  EFEA | [




