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SPV Reporting Tool
Overview

Trigger/Error Reports

BankofAmerica %

The SPV Reporting Tool produces the SPV Reporting Tool Merrill Lynch
following two reports:

The SPV Reporting Tool will compile data from the ASIA, EMEA, and GLOBAL Trigger reports of a certain date
of your choice and it will create the Trigger and Error Reports.

.Golden Copy Note: Please enable all macros if they are not enabled on your computer.

You can chonge the macro security settings in the Trust Center (Microsoft Office Button , Excel Options button, Trust Center category,

° Tr i g g e r a n d E r ro r Re p o rt s Trust Center Settings button, Macro Settings category. Or Developer tab, Code group, Macro Security button).

1. Enter the date of the report you want to create via the Show Calendar button or
enterthe date manually (YYYYMMDD)

Please note that there are not g reportson i w and NYSE holidays

NS
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N

2. Do not delete or rename any of the existing sheet tabs in the excel template.

Golden Copy Report

Bankof America %

SPV Reporting Tool Merrill Lynch

3. Try to access less applications while the process runs.,

q |
/

The SPV Reporting Tool will compile data from the ASIA, EMEA, and GLOBAL Trigger reports of a certain date
of your choice and it will create the Golden Copy Report.

4. Whenyou see the pop-up window "Reports Completed Successfully”, you can
Naote: Please enable all macros if they are not enabled on your computer. view the reports in the new excel spreadsheet.
You can change the macro security settings in the Trust Center {Microsoft Office Button , Excel Options button, Trust Center category,

Trust Center Settings button, Macro Settings category. Or Developer tab, Code group, Macro Security button).

1. Enter the date of the report you want to create via the Show Calendar button or
enter the date manually (YYYYMMDD)
P NYSE halida,

The date you have been selected is: Create reports

2. Enter the FX rates under the FX rates tah.

3. Do not delete or rename any of the existing sheet tabs in the excel template.

\‘\'\- "“"\wf'“""\ T Y W, O O o

4. Try to access less applications while the process runs.

5. Whenyou see the pop-up window "Report Completed Successfully”, you can
view the report in the new excel spreadsheet.

The date you have been selected is:

|
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SharePOint BankofAmerica/’>/
Overview Merrill Lynch

The SPV Reporting Tool SharePoint was created to provide access to all
users to the SPV Reporting Tool.

The site contains the following worksites:
*Golden Copy Report

*Trigger and Error Reports

*Generated Reports

*Error Log ——

*User Guide ## SPV Reporting

Welcome Ratcheva, Ekaterina = | My Site | My Link®

This Site: 5PV Reporting

X
Erff -
- SPV Reporting

Golden Copy report Trigger and Error reports Generated Reports Error Log User Guide




SharePoint Button
Functionalities — Golden Copy

The following section describes the procedure to access the SPV Reporting Tool, which creates the
Golden Copy report, from the SharePoint site below:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Golden%20Copy%20report.aspx

GCP 5PV Management

3 SPV Reporting

SPY Reporting

SPV Reporting

Golden Cop eport Trigger and Error reports Generated Reports Error Log User Guide

-

9

Please click "Save" on the pop-up button and save the
spreadsheet on your hard drive before you open the file

-
This page will redirect you to an Excel
spreadsheet for additional prompts
To generate reports before December Sﬂ’, please use the link below to generate the report:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/Document%
20Library/1/Create_Golden Copy Report Excel2003 Nowv_6th.xls

If your computer support Microsoft Excel 2003, please use the link below to generate the report :
Nov. 6t — Dec. 5t

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/Document%
20Library/1/Create Golden Copy Excel 2003 Dec Sth.xls

After Dec. 5t
http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/Document%
20Library/1/Create Golden Copy Repeort Excel2003 MNov 6th.xls



http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Golden Copy report.aspx

1. Click on the blue button to generate the report.

SPV Reporting Tool = Golden Copy Report

Golden Copy Report

S 9

Please click "Save" on the pop-up button and save the
spreadsheet on your hard drive before you open the file

This page will redirect you to an Excel
/ spreadsheet for additional prompts

1- A pO p'u p Wi ndOW Wi I I a ppea r. To generate reports before December Sﬂ’, please use the link below:

http://sharepoint.bankofamerica.com/sites/SPVreporting/goldencopy/Shared%
SE'ect ”SAVE” tO save the MS Excel 20Documents/Golden%20Copy%20Files/Create%20Golden%20Copy%20Report Novéeth.xls
spreadsheet on your

hard drive.

If you have Microsoft Excel 2003, please use the link below:

PPN = oy - e
Fpmicatg Yoo L ~He. ot d T £ i TS

R
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il}aén Copy Report

Note: If you select “OPEN” » File Download X] <
. S -
You will not be able to run the report X ST e i (
due to security and Change wi_ﬁ‘ Mame: Create Golden Copy Dec Sth.xls ‘
c:_:’- e iigeo =0 ft O ffice Excel 97-2003 Workshe G8KE
con tro’ Standards ,_,_.‘rr From: sharepoe®srkofamerica. com nd save th
"\.; I: open the file-
.‘>-_l, Cpen ( ] Save ] [ ‘] Cancel ] ’
I}
;\:'L_h / Always ask before opening this type of file ‘
‘\; l.--' While files from the Intemet can be useful, some files can potentially ;
i harm your computer. f you do not trust the source, do not open or ;
*a,generate reports before De @ his file. Vhat s the rigk?
«ttp://sharepoint.bankofame S TR
\DccumentsIGolden%EOCcpv & Mes/Lreaten oldenza opYyZa epor oV

“JV'AM’W W’ W‘M .m#%’-r-/



1. If you wish to run reports before December 5, please the link below the button
feature:

. & At N=" o
Please click "Save" on the pop-up button and save the
£ spreadsheet on your hard drive before you open the file
H This page will redirect you to an Excel

Iy spreadsheet for additional prompts

g

“~.To generate reports before December 51" please use the link below:
“http:/fcharepoint.bankofamerica.com/sites/SPVreportine/eoldencopy/Shared

k EDDn:umentstnIden%EDCnpv%2I'.'}FllEs,."Crea'tE%EDGnlden%ZDCnpv%EDRepnﬂ MNovEth.xls

x-%qqu y‘Mwaﬂ Excel 2003, plegs use th the link below:




1. If your computer does not support Microsoft 2007, please click on the following
two links below to run reports before December 5% and after December 5t :

Please click "Save" on the pop-up button and save the
ﬂ spreadsheet on your hard drive before you open the file
This page will redirect you to an Excel
spreadsheet for additional prompts

To generate reporty before December 5th . please use the link below to generate the report:
{}I‘t‘tp -/ /sharepoint.Aankofamerica. :nm,f'srtEs,.r"SFVrEpnrtlngfgnIdencnpvfﬁhared%

ﬁDDn:uments!Gnld\n”/:’:2DCnp?%EDFllestreate%EDGnlden%EDCnpv%EDRepnﬁ Nowvbth.xls
“‘x
"'f“-::_‘ our computer support Microsoft Excel 2003, please use the link below to generate the report :
r Nov. 6 — Dec. 5
5;?111:1:p:ﬁsharepnint.hanknfameri:a.cnm,f'si'tEs,.f'SFUrEpnrtingfgnIdencnpvfﬁhared%
efEDDn:uments;’Gnlden%EDCnpv%EDFiles;’Gnlden%EDCnpv%EUrepnﬁ%EU‘Fnr%EUEx:EI%EDEDDEICreatE%
1L72t‘.}lﬁ|::|r.h=-.n'?/c|2L'l‘li:n:al|::|'n.-r'}ﬁ2L'}F~h=-.|:n:=||-|: Excel2003 Nov%206th.xls
5
‘33;\.4 fter Dec. 5th.
http://sharepoint.bankofamerica.com/sites/SPVreporting/goldencopy/Shared%
._QDDnr.uments,f'Gnlden%EDCnpv%EDFiIes;’Gnlden%EDCnpv%EDrepnH:%EU‘Fnr%EUEx:eI%EDEDDE!CreatE%

%20C ool 202008, PRI gt I o S Il



SharePoint Button
Functionalities — Trigger and Error Reports

The following section describes the procedure to access the SPV Reporting Tool, which creates
the Trigger and Error reports, from the SharePoint site below:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Trigger%20and%20Error%?2
Oreports.aspx
GCP 5PV Management

@4 SPV Reporting

This Site: SPY Repow

*Error reports Generated Reports Error Log User Guide

4

To create the
Trigger and Error reports
se click here

9

Please click "Save" on the pop-up button and save the
spreadsheet on your hard drive before you open the file

This page will redirect you to an Excel
spreadsheet for additional prompts

To generate reports before December 5”’, please use the link below:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/Document%
20Libraryl/1/Create Trigger and Error Reports Nov 6th.xls

~\. anahonn A 48 Vanon an


http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Trigger and Error reports.aspx
http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Trigger and Error reports.aspx

1. Click on the gray button to generate the report.

2. A pop-up window will appear.
Select “SAVE” to save the MS Excel

spreadsheet on your
hard drive.

Note: If you select “OPEN”

You will not be able to run the report

due to security and change
control standards

Bankof America %% R

view Al Site Content
Documents
= Shared Documents
Lists
= Calendar
= Tasks
Discussions
= Team Discussion
Sites
People and Groups

2] Recycle Bin

? Trigger and Error Reports
[Forme- Golden Copy Repor| Tigger and Eor Reports [ ErforLag | User Gude |

This Site: Trigger and Error R

S g Tool = Trigger and Error Report

Trigger and Error Reports

gt.) To create the O
rigger and Error reports

ease click here

Please click "Save" on the pop-up button and save the
6 spreadsheet on your hard drive before you open the file
This page will redirect you to an Excel
spreadsheet for additional prompts

To generate reports before December SH’, please use the link below:

http://sharepoint.bankofamerica.com/sites/SPVreporting/trigger-error/Shared%20Documents/Trigger’%
20and%20Errord%20Files/Create%20Trigger%20and%20Error%20Reports_Mov%206th.xls

File Download

Do you want to open or save this file?

Mame: Create Trigger and Error Repor %
Type: Microsoft Office Excel 97-; s A

 sharepoint.b merica.com

nd save the
", open the file
L{‘-. [ Op%u ] Save ] [ JCanceI ]
M Aways ask before opening this type
¢
'.J’
“To generate reports before De |--' While files from the Intemet can be useful, some files can potentially
e . @ ham your computer. If you do not trust the source, do not open or
o http: /[sharepoint.bankofame save this file. What's the risk? Iments/Trigger
"‘\_ 20and%20Error%20Fl|es/Crea '
[.
s

i
...
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1. If you wish to run reports before December 5, please the link below the button
feature:

. QP Iy - - - e i
[ Peiine it = '__.- L, A7e e e T T T T T e /" et

. P e Iy
- - - -

L T e
fr'lgg r and Error Reports

To create

) by

3 r and Error reports

5 :

£ click here )

> Please click "Save" on the pop-up button and save the

- ﬂ spreadsheet on your hard drive before you open the file a
.{3 This page will redirect you to an Excel

ﬁ spreadsheet for additional prompts

g

th .
a_‘(h'ttp:ffsharepnin't.l::ankn'f'arnErica.l:nm,l"sites,f'SP’Urepnrting;’trigger-errnrfShared%EDDn:uments,.f"TriggEr?/u )
'L'f:::?EL'}and%EDErrnr%EDFiIes!Create%EﬂTrigger%ZDand%EDErrnr%EDRepnﬁs MNov206th.xls

T
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SharePoint
Functionalities — Generated Reports

The workspace was created for storing all generated reports from past dates on the SharePoint site. In
order to access this Workspace please click on the link below:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Generated%20Reports.aspx

GCP SPY Management

@4 SPV Reporting This Site:
Home | GCEP SPVDocumentation (B a8 0 gl

- X spy Reporting

Home Golden Copy report Trigger and Error reports Generated Reports Error Log User Guide

e =mE e B

There are no items to show in this view of the "Generated Golden Copy reports™ document library. To create a new item, dick “Add new document” belaw.,

= Add new document

=] AME e B

There are no items to show in this view of the "Generated Trigger and Error reports” document library, To create a new item, dick "Add new document” below,

E Add new document



http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Generated Reports.aspx

There are 2 document libraries where you can store the generated reports:

Generated Golden Copy reports Generated Trigger and Error reports

GCP SPY Manager vent

SPV Reporting

- X spy Reporting

- Home | G Generated Reports | Error Log | User Guide

Generated Golden Copy reports

m

There are no items to show in this view of the "Generat olden Copy reports” document library. To create a new item, dick "Add new document” below,

= Add new document

Generated Trigger and Error reports

lame Modified By

m

There are no items to show in this view of the "Generated Trigger and Error reports” document library, To create a new item, dick "Add new document” below,

E Add new document




SharePoint
Functionalities — Error Log

This workspace is used to store the errors and the progress made resolving them in a central location
that can be updated by all contributors. The headings are set up and the text fields are provided,

however, these logs will be completely inputted by the user. In order to access this Workspace please
click on the link below:

http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Error%20Log.aspx

k{CF' 5PV Management

44 SPV Reporting

Home | GCP SPYDocumentation

54§

SPV Reporting

SPV Reporting

Home Golden Copy report

Trigger and Error reports

Generated Reports

Error Log

User Guide

Refresh | Save

Ceonnect to Data...

Commands and Options...

Toolbar

W

This Site: &

&3 4 BR = |23 » 5 0
rifisr 5PV Coper ID SPV Note ISIN SPV Identifier in Upload

SlcsIDECDO 1585921624 ®50218671365 STEERS MORMINGSIDE HEIGHTS CDO TRUST, SERIES 2005-2
Collateral ISIN BEG ID Collateral Name Book Commentz Azzigned | Resolution ET.
®50197994337 FFSOC0EUES Merrill Lynch & Co Inc P Meeds to be set up and Priced| Ema/Paul
KE02168094473 FPPEMNOFY45 Merrill Lynch & Co Inc SRV Meedsto be =et up and Priced| Ema/Faul
HE0287534548 PP1UJH221 Merrill Lynch & Co Inc 5PV MNeeds to be setup and Priced| Ems/Paul
®50173509430 FPSDOHIST Merrill Lynch & Co Inc SPv) Meeds to be set up and Priced| Ema/Paul
E20349632157 PPSTORBIOS Merrill Lynch & Co Inc SRV Meedsto be =et up and Priced| Ema/Faul
50224392430 PPaM243)2 5PV MNeeds to be setup and Priced| Ems/Paul
0227053344 PF530OMNNUG Merrill Lynch & Co Inc SPv) Meeds to be set up and Priced| Ema/Paul
TAT1 3QNCTAC =0 =B ] Wt = = 0 Pdmerill | vomeh @ o loe (< =L Klommde tm bhm rotiim amd Drie=d Com= D=l

\ST-.eeu v/

<]

WAL e raa il


http://sharepoint.bankofamerica.com/sites/GCPSPV/reporting/pages/Error Log.aspx

SPV Reporting Tool

Golden Copy Functionalities
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Merrill Lynch



Golden Copy Control Tab
Functionalities

Golden Copy Report

. Bankof America 7
SPV Reporting Tool Merrill Lynch

The 5PV Reporting Tool will compile data from the ASIA, EMEA, and GLOBAL Trigger reports of a certain date
of your choice and it will create the Golden Copy Report.

Note: Please enable all macros if they are not enabled on your computer.
You can change the macro security settings in the Trust Center (Microsoft Office Button , Excel Options button, Trust Center category,
Trust Center Settings button, Mocro Settings cotegory. Or Developer tab, Code group, Mocro Security button).

1. Enter the date of the report you want to create via the Show Calendar button or
enter the date manually (YYYYMMDD)

Pisase note that there are not generated reparts on Saturday/Sunday and NYSE holidays

v

4, Try to access less applications while the process runs.

5. When you see the pop-up window "Report Completed Successfully”, you can
view the report in the new excel spreadsheet.

The date you have been selected is:

L
*
v
2. Enterthe FX rates under the FX rates tab.
3
N
3. Do not delete or rename any of the existing sheet tabs in the excel template. .




1. Enter the FX rates under the FX tab sheet

2. Do not delete or rename any of the existing tabs

it - . - o, N ,"- _r'P. el L RN Y
: ; - S e P 2 : -
S = = . N -

g vt e s e L . ~. = e pe
h - e ,\__,-"'.w I R A : ¥ — L .
- 1. Enter the date of the report you want to create via the Show Calendar button or T
::1 enter the date manually (YYYYMMDD) '

_’_.Z'-‘ Piease note that there are not generated reports on Soturday/Sunday and NYSE holidays |
o 7 o
- N r
':‘L.‘, 2. Enterthe FX rates under the FX rates tah. |
-{/‘f | | >
~, L i

; \/ <+
d 3. Do not delete or rename any of the existing sheet tabs in the excel template. '

'S

. J i

F v
-_-'_': 4, Try to access less applications while the process runs.

bl

) d L 4
; \\#,» '
i_\ 5. When you see the pop-up window “Report Completed Successfully”, you can L

view the report in the new excel spreadsheet.

The date you have been selected is: 200891125

___/'_“-.__."\-z'-\.

Enter the FX rates
HERE

M| Control < Main 5ub E@WLU Golden Copy " Matured %3 |_I-



1.

manually (YYYYMMDD)
NOTE: Please note that reports are not generated on Saturday/Sunday and NYSE holidays

2. Select a date from the Calendar

3. Select “OK”

Hsrena el CReate, o Goldens. w,.ﬂ;hf’léba f\ e

-
{%'_ Please enable all macros if Qey are not er

Calendar

,‘»u'i'-n change the macro securityQettings in t|

%t Center Settings button, MacroSettings ca
"y

£ 1.Enterthe date of the repof you w

(-" enter the date manually ( MDI

Piease note that there are not gener: rep|

oy

Please select the date of the report you wish to create.

FPlease note that there are no reports genersted on
Satd5un and NYSE holdsys.

Nov2009 [iov ] [2008 ~|
Sun | Mon | Tue | Wed | Thu Fri Sat
1 z 3 4 [ 7
8 g 10 1 12 |12 14
= |18 17 e 113 |20 21
2\ 23 ext 28 ) 27 |
29 : iu W 4

Enter the date of the report you want to create via the Show Calendar button or enter the date

4,

Select the blue button to run the report

\

just Ce

)

PUS Vi, W WO W

you can

Sy

-l

}‘ 2. Enter the FX rates under
4
i
?
Y 3. Do not delete or ref
-
\_/ 4, Try to acces|
?I
N
i
. 5. Whe
__.;-] view th
%
./f
4.\5
§
>
§ how Calendar}
S
N,

The date you have been selected is:

N
“-sagtrol . Main . Sub . !

Scrape , FX 'S
-l ng

EE———y - Mo,

PV LU - Golden Copy . Matured %3

L



1. When the report starts compiling the data you will see this screen. You will be able to access other
applications but for better performance of the tool, please access as few applications as possible.

pv

»

4
-
i
{

ﬁ‘_ 3

. . Fath . I T — e e MRS oS e STOG -~
Bréua—-Cliswani™ FUIl |00 oo™ T aom 100%  Zagmerd T e rrange Freeze — - —
ol i V| Message Bar Selection || Window  All Panes~
%{ Show/Hide Zoom Window
i’
(____)> Server Workb~—"—~ LELLLS —
‘€ http://uswxapplexp01.Ivt.us.ml.com:8081/aurora/trigger/20091125/TriggerReport-CREDIT_FLOW_EMEA. - Windows Internet Explorer E]@
File Edit View Favorites Tools Help
ks g | ASIA @ | EMEA @& | Exchange FE @ |GLOBAL @ | Golden Copy g | SPV Reporting Tool g | Trigger Reports
&2 windows Live [ -
5 € | http:/fuswxapplexp01.lvt.us.ml.com:308 1/aurora/trigger /20091125 TriggerReport-CREDIT_FLOW_EMEA[ M | [+ || X
=
i}\ ?f‘i;:iﬁz: 14 oA @http:,-",-"us‘;-.'xappIexpD1.I'-.-'t.us.m|.c0m:8|33 1/aurora/trig... ":I\ 4 o= v iy Page - 'E"
¥
(j Note: Please
1. You can chan ——— STATUS
e CREDIT FLOW EMEA TRIGGERED
W o CREDIT FLOW EMEA oK
3 en CREDIT_FLOW_EMEA K]
5 = CREDIT_FLOW_EMEA O
3 CREDIT FLOW_EMEA
q CREDIT FLOW EMEA oK
el CREDIT FLOW_EMEA
€0 CREDIT FLOW_EMEA 0K
=
f CREDIT FLOW EMEA
t\f\ CREDIT FLOW EMEA 0K
CREDIT FLOW EMEA 0K ;
§> CREDIT FLOW_EMEA XENON CAPITAL PLC #78
élg CREDIT FL.OW_ EMEA m STRATUS CAPITAL PLC
")\% CREDIT FLOW EMEA m {(ENON CAPITAL PLC #27
e o T = e 2 -
4, <
“\, \Doi &4 | ocal intranet +, 100%
/ The date you have Deen selected Is: Z0U9TTES 'WCW]W!
‘-J\ Show Calendar
J\J
7] ;
NN P Al dl i, P st st P f A raaia, g,




1. When you see the pop-up window “Report Completed Successfully”, you can view the report
which will appear on a separate sheet

Microsoft Excel

2. Select “OK” to view the Golden Copy report

Report Completed Successfully,

3. The Trigger and Error reports along with the
Maturity Warning tab will appear in a
separate sheet for additional modifications

if needed
A B = 8]

1 Report as of 11/23/2009

2

3 Collateral Rating Collateral Price

4 |CREDIT_SCT_GLOBAL 58 0 0

5 |CREDIT_FLOW_ASIA | | 0 2 0

6 |CREDIT_FLOW_EMEA | | 3 0 0

7 [ToTaL | | 57 2 0

B8

9 Trigger Rep rt

10

11 Report‘ame CoPer ID SPV ISIN SPV Name Collateral ISIN Swag;
12 CREDIT_FLCRV_EMEA 161655423 BLAME_ISIN oM CAPITAL PUBLIC LIMITED COMPANY SERIES #111 06ML2
13 CREDIT_FLORV_EMEA 163619123 ¥S0327783485 KENOM CAP #1562 07ML3
14 CREDIT_FLOW_EMEA 163631223 ¥S0347749359 XEMOM CAPITAL PLC $183 08ML

15 crReDIT_FLOW EMEA 163631225 XS0349451368 XEMOM CAPITAL PLC #185 DBMLO -
16 CRED '_FLWMEA 165870517 ¥S0318332136 ¥EMOM CAPITAL PLC $148 o7MLIR
17 CREDIT_FLOVW EMEA 163870528 ¥S0315489166 ¥EMOM CAPITAL PLC $151 c.?MLz'_
18 CREDIT_FLOW_EMEA 163617919 ¥S0322708917 KENOM CAP #154 07 ML
19 Ao Lcacasts 163870526 XS031B915583 XEMOM CAPITAL PLC #150 o7ML2
20 ) | L61635427 XS0282736064 XEMOM CAPITAL PLC #115 C?ML/
21 LE0526188 BLAME_ISIN HELIUM CAPITAL LIMITED SERIES 65 csMLgﬁ
22 The SPV Reporting Tool 163815775 l.__IS?_ZSSSSAFSZ CLEAR PLC SER 29 D7ML2 S
23 LE3815778 ¥S0293152943 CLEAR PLC #30 D7ML3C
24 produces 3 tabs L63818661 US1353834H1G CLEAR PLC #45 D7MLS,
25 L65818519 USTOL77EARTS PARCS-R 2007-15 07MLL S
26 CREDTISCT-GIUBAL 51692413 ¥S030587650709 HELIUM CAPITAL LTD #80 07MLEZE
27 CREDJT_SCT_GLOBA| 160558512 USE994248Y22 PARCS 2008-2 ESMLf—-:_._
28 CREJIT_SCT_GLoBAL 163818519 USTOL77BASS2 PARCS-R 2007-17 07 ML
29 CREDIT_SCT_GLOBAL 163833700 ¥S0318601422 CLEAR PLC #66 o7MLLE
30 CAEDIT_5CT_GLOBAL 161652146 US225383A465 CLEAR PLC #24 07MLgP
N %ED T_SCT_GLOBAL 160522921 ¥S0255137381 ARGON CAPITAL PLC 59 DEMLI%,
32 EQIT_SCT_GLOBAW| 160558512 USE99424AG25 PARCS 2006-7 SAVOY OENMLE
44+ M| Errors | Triggers .~ Maturity Warning 7 [ I ] 3
| Read, .:j.,hw.-m \_.,,.¥} - _’; R AU WP I EE[E=]F Y N ER ==



SPV Reporting Tool

Trigger and Error Reports
Functionalities
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Trigger/Error Reports Control Tab
Functionalities

Trigger/Error Reports

: Bankof America %%
SPV Reporting Tool Merrill Lynch

The SPV Reporting Tool will compile data from the ASIA, EMEA, and GLOBAL Trigger reports of a certain date
of your choice and it will create the Trigger and Error Reports.

Note: Please enable all macros if they are not enabled on your computer.
You con change the macro security settings in the Trust Center (Microsoft Office Button , Excel Options button, Trust Center category,
Trust Center Settings button, Mocro Settings category. Or Developer tab, Code group, Macro Security button).

1. Enter the date of the report you want to create via the Show Calendar button or
enter the date manually (YYYYMMDD)

Please note that there are not generated reports on Soturdoy/Sunday and NY5E holidays 17

2. Do not delete or rename any of the existing sheet tabs in the excel template.

3

3. Try to access less applications while the process runs.

q |
/

4. When you see the pop-up window "Reports Completed Successfully”, you can
view the reports in the new excel spreadsheet.

The date you have been selected is: Create reports

\/\"\NM"”\ W O % U S b

sl o P P T I W NN



1.

manually (YYYYMMDD)
NOTE: Please note that reports are not generated on Saturday/Sunday and NYSE holidays

2. Selectadatef

3. Select “OK”

__.."tl._,._u“na e dt&‘1EGdldEnuwﬁ‘_ﬁébaf‘ L _“___J" Tt i A

-
‘L"_ Please enable all macros if Qey are not &

rom the Calendar

Calendar

,‘»tﬁ.'r-ﬁ change the macro securityQettings in t|

%l‘ Center Settings button, MocroRettings ca)
"y

£ 1.Enterthe date of the repof you w
(-" enter the date manually ( MDI

Please select the date of the report you wish to create.

FPlease note that there are no reports genersted on
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1. Enter the FX rates under the FX tab sheet

2. Do not delete or rename any of the existing tabs

- = __.{:-F -.‘:-';h‘-__l_ ——— e, _.."-; N _.-d--".-'i.'_,___\’__F__.’—f.:';::':‘w.f" -""; R P /';\.‘-. -'.\f\__/r.n::'ﬂ-\,.i'.-f._-’—..“ _._.'-'J_. - -.--'-.
_,./ 1. Enter the date of the report you want to create via the Show Calendar button or _
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; .
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i{f 4, Try to access less applications while the process runs.

5. When you see the pop-up window "Report Completed Succes
15 view the report in the new excel spreadsheet.
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1. When the report starts compiling the data you will see this screen. You will be able to access other
applications but for better performance of the tool, please access as few application as possible.
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1. When you see the pop-up window “Report Completed Successfully”, you can view the report
which will appear on a separate sheet

Microsoft Excel

2. Select “OK” to view the Golden Copy report

Report Completed Successfully,

3. The Trigger and Error reports along with the
Maturity Warning tab will appear in a
separate sheet for additional modifications

if needed
A B = 8]

1 Report as of 11/23/2009

2

3 Collateral Rating Collateral Price

4 |CREDIT_SCT_GLOBAL 58 0 0

5 |CREDIT_FLOW_ASIA | | 0 2 0

6 |CREDIT_FLOW_EMEA | | 3 0 0

7 [ToTaL | | 57 2 0

B8

9 Trigger Rep rt

10

11 Report‘ame CoPer ID SPV ISIN SPV Name Collateral ISIN Swag;
12 CREDIT_FLCRV_EMEA 161655423 BLAME_ISIN oM CAPITAL PUBLIC LIMITED COMPANY SERIES #111 06ML2
13 CREDIT_FLORV_EMEA 163619123 ¥S0327783485 KENOM CAP #1562 07ML3
14 CREDIT_FLOW_EMEA 163631223 ¥S0347749359 XEMOM CAPITAL PLC $183 08ML

15 crReDIT_FLOW EMEA 163631225 XS0349451368 XEMOM CAPITAL PLC #185 DBMLO -
16 CRED '_FLWMEA 165870517 ¥S0318332136 ¥EMOM CAPITAL PLC $148 o7MLIR
17 CREDIT_FLOVW EMEA 163870528 ¥S0315489166 ¥EMOM CAPITAL PLC $151 c.?MLz'_
18 CREDIT_FLOW_EMEA 163617919 ¥S0322708917 KENOM CAP #154 07 ML
19 Ao Lcacasts 163870526 XS031B915583 XEMOM CAPITAL PLC #150 o7ML2
20 ) | L61635427 XS0282736064 XEMOM CAPITAL PLC #115 C?ML/
21 LE0526188 BLAME_ISIN HELIUM CAPITAL LIMITED SERIES 65 csMLgﬁ
22 The SPV Reporting Tool 163815775 l.__IS?_ZSSSSAFSZ CLEAR PLC SER 29 D7ML2 S
23 LE3815778 ¥S0293152943 CLEAR PLC #30 D7ML3C
24 produces 3 tabs L63818661 US1353834H1G CLEAR PLC #45 D7MLS,
25 L65818519 USTOL77EARTS PARCS-R 2007-15 07MLL S
26 CREDTISCT-GIUBAL 51692413 ¥S030587650709 HELIUM CAPITAL LTD #80 07MLEZE
27 CREDJT_SCT_GLOBA| 160558512 USE994248Y22 PARCS 2008-2 ESMLf—-:_._
28 CREJIT_SCT_GLoBAL 163818519 USTOL77BASS2 PARCS-R 2007-17 07 ML
29 CREDIT_SCT_GLOBAL 163833700 ¥S0318601422 CLEAR PLC #66 o7MLLE
30 CAEDIT_5CT_GLOBAL 161652146 US225383A465 CLEAR PLC #24 07MLgP
N %ED T_SCT_GLOBAL 160522921 ¥S0255137381 ARGON CAPITAL PLC 59 DEMLI%,
32 EQIT_SCT_GLOBAW| 160558512 USE99424AG25 PARCS 2006-7 SAVOY OENMLE
44+ M| Errors | Triggers .~ Maturity Warning 7 [ I ] 3
| Read, .:j.,hw.-m \_.,,.¥} - _’; R AU WP I EE[E=]F Y N ER ==



SPV Reporting Tool

User Performance Errors

The following slides display errors that can occur if the user does not run the program correctly or alters certain
conditions of the program.

Bankof America /’\\/
Merrill Lynch



Error 1

When the program runs with no date entered in the date field, the program will navigate to a
nonexistent page and copy incorrect data into Excel. This will cause an error when the program tries
to reformat the data. Excel will either hang , do nothing, or the following error message will prompt.

Excel hangs
No Date Selected

or Error
URL opens / Message

Microsoft Visual Basic

The date you have been selected is: I _I Run-time error '-2147417548 (80010108

Show Calendar ; _
- Method 'Paste’ of object '_Worksheet' failed

Cantinue | End Debug | Help

Sub " HTMLScrape | Control Fx 'SPV LU . Golden Copy " Matured ¥

Note: This error also occurs when a date when no reports are created is selected such as
weekends and NYSE holidays.



Error 2

If the tabs are renamed or deleted, when the program runs it will try to find an open a tab that had the
original name. When it cannot locate that tab, the error message as seen on the left will appear.

It is necessary for the tabs to keep their original names (as seen below). However, when the program
completes, a new workbook will open with only the Golden Copy, Matured, and Summary tab. In this
workbook, the sheets can be renamed.

Rename/Delete
Tabs " Message

Microsoft Visual Basic

Run-time error '3'";

Subscript aut of range

Zantinue End | Debug I Help

M 4 » M| Control . Main . Sub . HTMLScrape . FX .~ SPV LU . Golden Copy . Matured %3




Error 3

A | B | ¢ | B | E
Currency FX Rate
ADP 0.005312
No FX rates Golden Copy AED
entered Formulas Fail

ALL
AND
ANG 0.588235
ARC 0.263505
ARS 0.261849
ATS 0.107033
AUD 0.5004
AWG 0.561798
AZIM 0.000204
BBD 0.502513
BOT 0.014518
BEF 0.03651
BHD 265252
BIF 0.000825
BMD 1
BHD 0.716692
BOB 0.14245
BRL 0.567118
BSD 1
BTH 0.021286
BWP 0.148
BZD 0.510204
CAD 0.925926
CHF 0.875515
CLP 0.001883
CHY 0.146462
COP 0.0005

CRC 0.001736
CUrP 1

M4 b W[ Man . Sub - HTMLScrape . Control | FX

First Currency Rate
should be placed in
Cells 42 and B2

Average Co Trader
§2.94% Li-woon Lim
§2.94% Li-weoon Lim
§2.94% Li-weoon Lim
§2.94% Li-woon Lim
100.13% Manish Srivasta
100.13% Manish Srivasta
100.13% Manish Srivasta
112.12% Kazuya Ichikawa
ERRCOR Kazuya Ichikawa
|

Columns S-W of the Golden Copy attempts to convert each collateral value to USD.
This requires a look up table which is placed in the FX tab. If the FX rates are not
reported or incorrectly placed, the formulas will fail. Note: The program will not error
but there will be errors in the Golden Copy and Matured tabs as seen in the highlighted
portions of the figure above.

N S R S S S i

The correct placement of FX rates are shown in the image to the right.




Error 4

Incorrect Golden Copy

. not align with | Incorrect Data
SR HTML output

As the HTML SPV reports are constantly being changed to meet the needs of Credit Risk
Management and Trade Support, the Golden Copy program needs to realign with it to accommodate
the changes. If not, the program will not fail but the data in the Golden Copy fields will be
incorrectly mapped.

The summary table below outlines two release changes. This means that the Golden Copy program
is different for reports run before 11/5/2009, after 11/5/2009, and after 12/5/2009. The date of the
report being run needs to be created with the correct Golden Copy Version.

Release Date Report Changes

November 5, *Added Report Name, Book, Trader, and Report
2009 Date to the Main report
*Added Report Name, Collateral CUSIP, and
Security Description to the Sub report

December 4, *Added Issue Date to the Main report
2009



Error 5

Too many applications Excel cannot

complete the

running report/hangs/errors

This program has varying performance reports. In general, it depends what machine the program is being run on. On a
high performance machine, the report can be created while the user is running other programs or activating other

windows. However, on a low performance machine, if the user accesses too many programs, this may cause the Golden
Copy to fail.

Do not interfere with
Do not access many the Internet Explorer

You will not be able to

programs while the windows that HEHEEH UG EET 95 0

Golden Copy is running automatically open and
close

the Golden Copy until
the report is completed




Error 6

Excel macros
disabled

complete the
report/hangs/errors

If Excel macros are disabled the SPV Reporting Tool cannot execute the operations and an error will occur:

You can change the macro security settings in the Trust Center (Microsoft Office Button , Excel Options button, Trust Center

category, Trust Center Settings button, Macro Settings category. Or Developer tab, Code group, Macro Security button). Please

follow these steps.

1

Ve -

Create Goldel

&
0

N
/7 Dpen

=
Ux[. : il Conyert

H Save
E Save As
@ﬂ Print
@ Prepare
B

Send
2 Publish

‘\/’ Workflows

I_T Close

Recent Documents

L= e I = T [ B S (R [ g

Create Golden Copy for 2003 Nové
Create Trigger and Error Reports Dec 5th
Create Trigger and Errar Reports Nové_V2
Create Golden Copy for 2007 Dec 5

Create Golden Copy for 2007 Nové
Create Galden Copy_Excel2003

Create Trigger and Error Reports Mov &
Create Golden Copy_Excel2003

BT T TA T T T T 14

(-|lj Excel Options ||‘* Exit Excel |
"-&n‘?m M"\ e .

¢
¢
¢
{
{

L2JEd)

Excel Options
Popular
Help keep your documents safe and your computer secure and healthy.
Formulas
Proafing Protecting your privacy
Save Microsoft cares about your privacy. For more information about how Microsoft Office Excel helps to protect your privacy,
please see the privacy statements.
Advanced N B
Show the Microsoft Office Excel privacy statement
Customize Microsoft Office Online privacy statement
Customer Experiznce Improvement Program
Addin
|‘ - Security & mare
U
ReTTTeeT Learn more about protecting your privacy and security from Microsoft Office Online.
Microsoft Windows Security Center
Microsoft Trustworthy Computing
Microsoft Office Excel Trust Center
The Trust Center contains security and privacy settings. These settings help keep your computer =
secure. We recommend that you do not change these settings. ‘ Trust CentepSettings... )
Fer L& e oot e ,...“

Trust Center

Trusted Publishers
Trusted Locations
Add-ins

ActiveX Settings
e ——

cro Settings \)
o
Message Bar

r’ g

External Content

Privacy Options

Macro Settings

For macros in documents not in a trusted location:
O Disable all macras without notification

O Disable all macraos with notification

O Disable al Ll b dliitaby-sianaa
Enable all macros (not recomme”d?ﬁi potentially dangerous code can runj =9

T
Developer Macro Settings

iTrust access to the VBA project object model;

A P

]

—_- P \,f ’v' - a..r\,‘ SPURFS ”»




Error 7

Interrupting the process
Excel cannot complete

while the reporting tool / the report/hangs/errors
is running :

If the process is interrupted while the reporting tool is running, the following error will occur.

Microsoft Visual Basic

Run-time error -2 147417348 (30010108)"

Automation error
The object invoked has disconnected fram its dients,

Cantinue End | Debug I Help

Do not close any pop-up windows until the report completes. You will get the following message to notify you that the report is
successfully completed.

Microsoft Excel E‘

Report Completed Successfully,

ik




Error 8

Click “Open” when user clicks on
the button feature on the

SharePoint site

Excel cannot complete
report due to security

<" and change control

standards

A pop-up window will appear.

Select “SAVE” to save the MS Excel

spreadsheet on your
hard drive.

Note: If you select “OPEN”

You will not be able to run the report

due to security and change
control standards

i_l'a-én Copy Report

P o R
Fomea ot wrmin, e e T e e T Ty . p—— e
3 T i

.,
e

axgenerute reports before D
«ttp://sharepoint.bankofam

“Fite bown

Do you want to open or save this file?

MName: Create Golden Copy Dec Sth.xls
] Type: Microsoft Office Excel 97-2003 Workshe BEKE
From: sharepoint.bankofamerica.com End save th

open the fi
%en ()

Always ask before opening this type of file

9

Save ] IlCanceI ]

While files from the Intemet can be useful, some files can potentially
ham your computer. If you do not trust the source, do not open or
sawve this file. VWhat's the sk ?
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