Global Flags - Definitions and Parameters

When establishing/maintaining a Configured Flag, Account Parameters can be associated with a custom parameter
location, which can be associated with a Configured Flag. This enables Users to easily view the values designated for an

Account when reviewing Triggered Flags.

Configured Flags by Type

This table details whether or not each flag can be used as a Regular, Compliance Review or Admin Review Flag.

Flag Name Regular (Standard) Compliance Review Admin Review
Asset Allocation
Asset Maturity Concentration
Bond Analytics
Bond Ratings
(Asset) Capitalization Concentration
Change in Investment Strategy
Concentration by Style
Currency Concentration
Document Expiration
Duplicate Review
Expired Documents
Industry Concentration
Missing Investment Strategy
Multiple Asset Concentration
Multiple Class Concentration
New Accounts
Overdrawn Cash
Performance vs. Benchmark
Reportable Assets
Review Question
Sector Concentration
Single Asset Concentration
Single Class Concentration
Single Issuer Concentration
Speciality Assets
Style/Cap Concentration
Sub-Account Characteristic Audit
Transaction Activity

Variance to Target Allocation
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Variance to Target Position

Flag Details

Parameters differ for each Flag. Below is a list of Flags and their Parameters:



Review Question
The Review Question flag may be configured as a way to create triggered flags on investment reviews or admin reviews

as a means to require reviews to include an evaluation of certain account or relationship information (i.e.: ensure 3rd party

investment management due diligence is complete).

Configurable Parameter = Options Default Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#

Linked Configured Flag = The Configured Flag on which this watch is dependent | -1

Asset Allocation
This Flag will trigger if an account allocation is out of the range that is dictated by its assigned Investment Strategy (Policy Account/Consolidated
Model). The Flag will consider all four classes, minus unmanaged Assets. The Flag excludes minor Asset Classes that
are listed in the Flag's Parameter.
The Asset Allocation flag only triggers for Accounts with a market value greater than zero.
NOTE:
® Please refer to the Asset Allocation Strategy Configuration section for how Strategies and Objectives are constructed in support of this
Configured Flag.
® The asset allocations for each Investment Strategy, along with the allowed tolerances, are defined by the characteristics of a Policy

Account.
® Asset Allocation comparisons are done at the Investment Objective level.

Configurable Options Defa
Parameter ult
Value
Account ID Runtime acct_id parameter #acc
t_id#
Watch ID The runtime watch_id #wat
ch_i
d#
Maximum Designate a tolerance to be used when comparing the account's actual asset allocation to the target allocation of the | 5
Tolerance underlying Investment Objective.

NOTE: For the configured flag to utilize the %under and %over designation in the Investment Objective's Model
account to determine when a flag would be triggered, specify a tolerance of 0.0 (a value of blank will cause the
configure flag to error).

Include Indicates whether or not restricted positions should be considered in the market value calculations. 1
Restricted

Positions

Exclude Client Holdings in sub-accounts of the selected client account types will be excluded from consideration -1
Account Types

Use Only Policy Limit the assets in the allocation calculation to those in objectives specified by the policy 0
Objectives

SMA Handling for = Parameter which indicates What types of holdings should be considered for the flag when running on consolidated 1,9
Consolidated accounts

Accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will be included

Include Restricted Positions | Yes Managed Holdings

Include Restricted Positions = No Holdings



Exclude Restricted Positions = Yes

Exclude Restricted Positions = No

Managed Holdings
SMA Restricted Holdings
Holdings

Restricted Holdings

Asset Maturity Concentration

Compares the market values of all securities selected relative to the market value selected to the tolerance min and tolerance max.

Configurable Parameter
Account ID

Watch ID

Market Value
Denominator

Asset Classes
Minimum Tolerance
Market Value Tolerance

Maximum Tolerance

Maturity Years

Bond Maturity ID

Include Restricted
Positions

SMA Handling for
Consolidated Accounts

Description

Runtime acct_id parameter

The runtime watch_id

Designate whether the total account market value, or the total market value of evaluated asset classes, will
be used as the denominator when calculating the concentration percentage.

The list of asset classes (top level only) whose assets should be checked for tolerance.

Designates the minimum percentage of qualified assets acceptable.

Maximum market value for this flag

Maximum tolerance for this flag

The number of years to maturity which define a security as being long term - if this is specified, any asset
greater than or equal to that many years should count as long term

The bucket (bond_maturities.bond_maturity_id) to define as long term - if this is specified, only assets IN that
bucket should count as long term.

Indicates whether positions marked as unmanaged should be considered when running the flag (1 yes, 0 no).

Parameter which indicates What types of holdings should be considered for the flag when running on
consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected

IncludeRestricted Positions

Include Restricted Positions = No

Exclude Restricted Positions

Exclude Restricted Positions = No

Bond Ratings

Is the Account an SMA Account? Asset Types that will beincluded

Yes Managed Holdings
Holdings

Yes Managed Holdings

SMA Restricted Holdings
Holdings

Restricted Holdings

Default
Value

#acct_i
d#

#watch
_id#
1

-1

1,9

Used to trigger flag for an account in which a bond held is below a minimal acceptable bond rating. The minimum bond rating and whether or not to
include unrated bonds are among the configuration options.

Configurable
Parameter

Account ID

Watch ID

Options

Runtime acct_id parameter

The runtime watch_id

Defa
ult
Value

#acc
t id#

#wat



ch_i

d#
Asset Classes The list of asset classes (any level) to run the watch on -1
/Subclasses
Asset Types The list of Asset Types to include when running this flag -1
Asset Universes | The universe which contains the assets to check the holdings of the account against. -1
Minimum Bond The minimum non-flagged bond rating for an asset. -1
Rating
Include Non- Indicates whether to flag non-rated bonds (1) or ignore them (0). 0
Rated Bonds
Ignore Account Indicates whether assets in the account's compliance universe should be disregarded (yes) or not (no). 1
Compliance
Universe
Include Indicates whether positions marked as unmanaged should be considered when running the flag (1 yes, 0 no) 1
Restricted
Positions
Report Names Should the flag list: the short name of the asset along with its current rating (1), simply the asset code (0), the name 0
and Ratings and code of the asset with its rating (2), just the name (3), or the name and symbol (4), symbol, current rating and
Mode maturity date (6) CUSIP and name.
SMA Handling Parameter which indicates What types of holdings should be considered for the flag when running on consolidated 1,9
for Consolidated = accounts
Accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

SMA Restricted Holdings
Exclude Restricted Positions = No Holdings

Restricted Holdings

(Asset) Capitalization Concentration

This Flag will trigger an account if the concentration in a given asset capitalization category is above the maximum tolerance (expressed as a
percentage) of

the account’s overall market value.

After selecting the asset capitalization to be evaluated, the flag will aggregate the market values for positions within the accounts with that
capitalization.

The total market value will be compared against the account position market value coded with the same capitalization. A flag will be trigger if the %
of total

is greater than the configured % tolerance.

Configurable Parameter Options Default
Value

Account ID Runtime acct_id parameter #acct_id#

Watch ID The runtime watch_id #watch_id#

Asset Classes/Subclasses The list of asset classes (any level) to run the watch on -1

Asset Types The list of Asset Types to include when running this flag -1

Capitalizations The stock caps to consider for this flag -1



Market Value Denominator
Market Value Tolerance
Asset Universes

Min Tolerance

Max Tolerance

Ignore Account Compliance
Universe

SMA Handling for Consolidated
Accounts

Source of the market value, Total Account (1) or Total in specified asset class (2)
Maximum market value for this flag

The universe which contains the assets to check the holdings of the account against.
Minimum tolerance for this flag

Maximum tolerance for this flag

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

Change in Investment Strategy

This Flag gives Users the ability to see when an Account's Investment Strategy has changed. The Flag is triggered

when there is a change to the Policy Account. Changes are noted the next time Flags are run. This new Flag will

ensure items related to the Investment Strategy are reviewed in a timely manner and allow changes to the portfolio to

be made as necessary. This Flag can be run for all Account Types - which is configured through Flag Criteria. If there

is more than one change made to the Investment Strategy, the most recent change will be reflected in the Flag

Message.

Configurable Parameter

Options

Default Value

Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#
Policy Account The type of strategy account to check Policy Account or Target Account. 1 Policy. 2 Target. | 1 Policy

Account Display Mode

Concentration By Style

Whether to show account name (1), account code (0) or both (2) in the flag message

-1

1,9

1 account name

The flag is designed to trigger when an account’s concentration in a given equity style category is either (1) below the minimum tolerance or (2)
above the maximum tolerance of the account’s overall market value. After selecting the style to be evaluated, the flag will aggregate the market
values for positions in assets assigned to the style category being evaluated. The total market value will be compared against the market value of
positions in the specified style. A flag is triggered if the % total is greater or less than the configured % tolerance.

NOTE: The flag message will include the asset style and the current % within that asset style category.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Asset Types

Styles

Market Value Denominator
Market Value Tolerance
Asset Universes

Minimum Tolerance
Maximum Tolerance

Ignore Account Compliance
Universe

SMA Handling for Consolidated
Accounts

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on

The list of Asset Types to include when running this flag

The stock style to consider for this flag

Source of the market value, Total Account (1) or Total in specified asset class (2)
Maximum market value for this flag

The universe which contains the assets to check the holdings of the account against.
Minimum tolerance for this flag

Maximum tolerance for this flag

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

Default
Value

#acct_id#
#watch_id#
-1

-1

-1

1,9



Currency Concentration

Used to trigger a flag for an account in which the total market value of holdings in a specific Currency
of Issue exceeds a designated maximum percentage of the account’s total market value.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Currency Codes

Market Value Denominator
Market Value Tolerance
Max Tolerance

Ignore Account Compliance
Universe

SMA Handling for Consolidated
Accounts

Reportable Assets

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on

The list of currency codes to consider

Source of the market value, Total Account (1) or Total in specified asset class (2)
Maximum market value for this flag

Maximum tolerance for this flag

Indicates whether assets in the account's compliance universe should be disregarded (yes) or
not (no).

Parameter which indicates What types of holdings should be considered for the flag when
running on consolidated accounts

Default
Value

#acct_id#
#watch_id#
-1

-1

1,9

Reportable Asset Configured Flags evaluate accounts by comparing individual account holdings to a specified Universe of assets. The Reportable
Asset Configured Flags can be created using different configuration combinations to accommodate several compliance requirements such as:

Identify accounts that contain one or more designated reportable assets.

Identify accounts that contain one or more assets which are not included on a Guidance List
Identify accounts that hold bank stock

Identify accounts that do not hold an asset included on a Core List

Identify accounts that hold one or more assets which are included on an Exclusion List

Generally, Reportable Asset Configured Flags utilize the "Asset in Account” and "Asset in Universe" parameters to determine the conditions that

cause a Triggered Flag:

Ass Yes
et

in

Acc

ount

Asset in Universe

No

Yes Trigger the flag for an account where assets held by the

No

Configurable Parameter

Account ID

Watch ID

account are ALSO listed in the universe (i.e.: Exclusion
List, Bank Stock)

Trigger the flag for an account where assets listed in the
Universe are NOT held by the account (i.e.: Core List
exceptions)

Note: Use of an asset sub-class designation is ignored

Options

Runtime acct_id parameter

The runtime watch_id

Trigger the flag for an account where assets held by the
account are NOT listed in the universe (i.e.: Guidance
List exceptions)

NOT SUPPORTED

Default
Value

#acct_id#

#watch_i
d#



Asset Classes/Subclasses
Asset Types

Asset Universes

Ignore Account Compliance
Universe

Assets in the Account

Asset in the Universe

Include Restricted Positions

SMA Handling for Consolidated

Accounts

Include Managed Positions

The list of asset classes (any level) to run the watch on
The list of Asset Types to include when running this flag
The universe which contains the assets to check the holdings of the account against.

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Indicates whether we should trigger the flag for assets which are held in the account (yes) or are
not held in the account (no).

Indicates whether we should trigger the flag for assets which are held in the universe (yes) or are
not held in the universe (no).

Indicates whether positions marked as unmanaged should be considered when running the flag (1
yes, 0 no)

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

Indicates whether positions held in accounts marked as has_product should be considered when
running the flag (1 yes, 0 no)

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected

IncludeRestricted Positions

Include Restricted Positions

Exclude Restricted Positions

Exclude Restricted Positions

Is the Account an SMA Account? Asset Types that will beincluded
Yes Managed Holdings
No Holdings
Yes Managed Holdings
SMA Restricted Holdings
No Holdings

Restricted Holdings

Single Asset Concentration

1,9

Used to trigger flag for an account in which a specific security exceeds a designated maximum percentage of the account’s market value. The
maximum concentration percentage, the asset subclasses to be included, whether to include/exclude assets marked with an asset type of fund, and
whether to include/exclude unmanaged positions are among the configuration options.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Asset Types

Market Value Denominator
Market Value Tolerance
Asset Universes

Maximum Tolerance
Universe Inclusion Mode

Maximum Asset Class
Tolerance

Ignore Account Compliance
Universe

Include Restricted Positions

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on

The list of Asset Types to include when running this flag

Source of the market value, Total Account (1) or Total in specified asset class (2)

Maximum market value for this flag

The universe which contains the assets to check the holdings of the account against.

Maximum tolerance for this flag

Whether the specified universe_id is for inclusion or exclusion

Designates the maximum allowed concentration percentage of within asset's top-level asset class.
Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Indicates whether positions marked as unmanaged should be considered when running the flag (1
yes, 0 no)

Default
Value

#acct_id#

#watch_i
d#

-1
-1

1



Minimum Market Value
Asset Display Mode
Exclude Client Account Types

SMA Handling for Consolidated
Accounts

Include Managed Positions

The minimum market value for an account to qualify for this flag

Whether to show the asset name (1), symbol (0) or both (2) in the flag message

Holdings in sub-accounts of the selected client account types will be excluded from consideration

Parameter which indicates What types of holdings should be considered for the flag when running

on consolidated accounts

Indicates whether positions held in accounts marked as has_product should be considered when

running the flag (1 yes, 0 no)

0
0
-1

1,9

1

Trigger a flag for an account in which the total market value of holdings in a specific asset class exceeds a designated maximum percentage of the

account's total market value.

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions | Yes Managed Holdings

Exclude Restricted Positions = No

Industry Concentration

SMA Restricted Holdings
Holdings

Restricted Holdings

Used to trigger a flag for an account in which the total market value of holdings in a specific
InvestEdge Industry or Sector exceeds a designated maximum percentage of the account’s total

market value.

NOTE: The use of a flag for Industry concentration requires the population of a new InvestEdge
database table - stock_industries — and a change to the Dataload to map assets into an industry

schema.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Industry Codes

Market Value Denominator
Market Value Tolerance
Max Tolerance

Include Restricted Positions

SMA Handling for Consolidated
Accounts

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on

The list of industry codes to consider

Source of the market value, Total Account (1) or Total in specified asset class (2)
Maximum market value for this flag

Maximum tolerance for this flag

Indicates whether positions marked as unmanaged should be considered when running the flag
(1 yes, 0 no)

Parameter which indicates What types of holdings should be considered for the flag when
running on consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded

IncludeRestricted Positions | Yes Managed Holdings

Include Restricted Positions = No

Holdings

Default
Value

#acct_id#
#watch_id#
-1

-1

1,9



Exclude Restricted Positions = Yes Managed Holdings

Exclude Restricted Positions

Sector Concentration

No

SMA Restricted Holdings
Holdings

Restricted Holdings

Runs a watch which flags accounts if its allocation in any of the specified sector exceeds a maximum tolerance

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Sector Codes

Market Value Denominator
Market Value Tolerance
Maximum Tolerance

Include Restricted Positions

SMA Handling for Consolidated

Accounts

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on

The list of stock sectors to consider for this flag

Source of the market value, Total Account (1) or Total in specified asset class (2)
Designates the maximum market value of qualified assets acceptable

Maximum Tolerance for this flag

Indicates whether positions marked as unmanaged should be considered when running the flag
(1 yes, 0 no)

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected

IncludeRestricted Positions

Include Restricted Positions

Exclude Restricted Positions

Exclude Restricted Positions

Is the Account an SMA Account? Asset Types that will beincluded
Yes Managed Holdings
No Holdings
Yes Managed Holdings

No

SMA Restricted Holdings
Holdings

Restricted Holdings

Multiple Asset Concentration

Default
Value

#acct_id#
#watch_id#
-1

-1

1

1,9

Trigger a flag for an account if the combined concentration of assets, within a specific universe, exceeds a designated percentage of the asset's
High-Level Asset Class market value. Concurrently, the concentration of each asset within in the specified asset universe can also be monitored
against a designated threshold of the asset's High-Level Asset Class.

Configurable Parameter

Account ID

Watch ID

Asset Types
Asset Universes
Max Tolerance

Ignore Account Compliance
Universe

Options

Runtime acct_id parameter

The runtime watch_id

Designates the asset types to which assets must belong in order to be included for evaluation.
The universe which contains the assets to check the holdings of the account against.
Maximum tolerance for this flag

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Default
Value

#acct_id#

#watch_i
d#

-1
-1
5

1



Include Restricted Positions Indicates whether positions marked as unmanaged should be considered when running the flag (1 | 1

yes, 0 no)
Asset Display Mode Whether to show the asset name (1), symbol (0) or both (2) in the flag message 0
Exclude Client Account Types Holdings in sub accounts of the selected client account types will be excluded from consideration -1
SMA Handling for Consolidated | Parameter which indicates What types of holdings should be considered for the flag when running = 1,9
Accounts on consolidated accounts
Include Managed Positions Indicates whether positions held in accounts marked as has_product should be considered when 1

running the flag (1 yes, 0 no)

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

SMA Restricted Holdings

Exclude Restricted Positions = No Holdings

Restricted Holdings

Missing Investment Strategy

Used to trigger a flag for an account that has not been assigned an asset allocation strategy (either
an unassigned Target Account or unassigned a Policy Account).

Configurable Parameter Options Default Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#

Comparison Account Type = The type strategy account to check - (1) Policy account or (0) target account | 1

New Accounts

Trigger a flag for any new account added to the platform via the nightly Dataload. This Triggered Flag will be displayed with all other non-
compliance Triggered Flags.

NOTE: Triggered Flags are created for any account with the New Account parameter set to Yes (this parameter value is set automatically in
the interface). New Account Triggered Flags will be automatically closed when the Dataload sees that the account has been funded and sets
the New Account parameter to No for the account.

When configuring a New Account flag, the user must designate it as a regular flag type; otherwise clicking the triggered flag link will cause an error
message since the New Account triggered flag is not associated with an investment review.

Configurable Parameter Options Default Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#

New Account Parameter ID = The Parameter which indicates an account is new (unfunded) @ 74

Specialty Assets

Trigger a flag for an account if it holds an asset considered to be a specialty asset based on the configured flag parameters. The triggered flag will
list each asset that caused the flag to trigger and the ticker/CUSIP will be displayed as a link to allow the user to navigate to the Asset Detail page
for that asset.

Configurable Parameter Options Default
Value



Account ID

Watch ID

Asset Classes/Subclasses
Asset Types
Asset Universes

Ignore Account Compliance
Universe

Asset in the Universe
Include Restricted Positions
SMA Handling for Consolidated

Accounts

Include Managed Positions

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on
The list of Asset Types to include when running this flag
The universe which contains the assets to check the holdings of the account against.

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Indicates whether we should trigger the flag for assets which are held in the universe (yes) or are
not held in the universe (no).

Indicates whether positions marked as unmanaged should be considered when running the flag (1
yes, 0 no)

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

Indicates whether positions held in accounts marked as has_product should be considered when
running the flag (1 yes, 0 no)

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions | Yes Managed Holdings

Exclude Restricted Positions = No

Duplicate Review

SMA Restricted Holdings
Holdings

Restricted Holdings

#acct_id#

#watch_i
d#

1,9

Raises a flag when there is are active reviews on both a regular account and the consolidated account to which the regular account belongs.

NOTE: This flag will not trigger for any accounts when configured as a regular flag.

Configurable Parameter = Options

Default Value

Account ID Runtime acct_id parameter = #acct_id#

Watch ID The runtime watch_id #watch_id#

Multiple Class Concentration

Flags accounts which have a total allocation above the specified tolerance in the specified asset classes.

The flag is triggered when the combined weight exceeds a specified weight as a percentage of the total account.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Asset Types

Maximum Tolerance

Include Restricted Positions

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on
The list of Asset Types to include when running this flag
Maximum Tolerance for this flag

Indicates whether positions marked as unmanaged should be considered when running the flag

Default
Value

#acct_id#
#watch_id#
-1

-1



(1 yes, 0 no)
Minimum Market Value The minimum market value for an account to qualify for this flag 0

SMA Handling for Consolidated = Parameter which indicates What types of holdings should be considered for the flag when running | 1, 9
Accounts on consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

SMA Restricted Holdings
Exclude Restricted Positions = No Holdings

Restricted Holdings

Style and Cap Concentration

Flag accounts which are over or under allocated in assets with a specific style and capitalization.

Configurable Parameter Options Default
Value

Account ID Runtime acct_id parameter #acct_id#

Watch ID The runtime watch_id #watch_id#

Asset Classes/Subclasses The list of asset classes (any level) to run the watch on -1

Asset Types The list of Asset Types to include when running this flag -1

Capitalization The stock cap to consider for this flag -1

Style The stock style to consider for this flag -1

Market Value Tolerance Maximum market value for this flag

Market Value Denominator Source of the market value, Total Account (1) or Total in specified asset class (2) 1

Asset Universes The universe which contains the assets to check the holdings of the account against. -1

Minimum Tolerance Minimum tolerance for this flag 0

Maximum Tolerance Maximum tolerance for this flag 5

Ignore Account Compliance Indicates whether assets in the account's compliance universe should be disregarded (yes) or not | 1

Universe (no).

SMA Handling for Consolidated = Parameter which indicates What types of holdings should be considered for the flag when running | 1, 9
Accounts on consolidated accounts

Single Issuer Concentration

The flag is designed to trigger when an account has aggregate holdings in assets with the same first 6 digits of the CUSIP in excess of a configured
% tolerance of the account’s market value. After selecting the assets in an account to be evaluated, the flag will aggregate the market values for
assets with CUSIPS having the same first 6 digits. The total MV is then compared against the total account (or total selected asset class) market
value. A flag is triggered if the % of the total asset MV is greater than the configured % tolerance.

NOTE: The flag message will include the issuer number (6 digits of CUSIP) that caused the triggered flag.

Configurable Parameter Options Default
Value

Account ID Runtime acct_id parameter #acct_id#

Watch ID The runtime watch_id #watch_i

d#



Asset Classes/Subclasses
Asset Types

Market Value Denominator
Market Value Tolerance
Asset Universes

Maximum Tolerance

Ignore Account Compliance
Universe

Exclude Client Account Types

SMA Handling for Consolidated
Accounts

Include Managed Positions

The list of asset classes (any level) to run the watch on

The list of Asset Types to include when running this flag

Source of the market value, Total Account (1) or Total in specified asset class (2)
Maximum market value for this flag

The universe which contains the assets to check the holdings of the account against.
Maximum tolerance for this flag

Indicates whether assets in the account's compliance universe should be disregarded (yes) or not
(no).

Holdings in sub accounts of the selected client account types will be excluded from consideration

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

Indicates whether positions held in accounts marked as has_product should be considered when
running the flag (1 yes, 0 no)

Single Class Concentration

Flags accounts which have an allocation above the specified tolerance in the specified asset class.

Configurable Parameter

Account ID

Watch ID

Asset Classes/Subclasses
Asset Types

Maximum Tolerance
Minimum Tolerance
Market Value Tolerance

Include Restricted Positions

Minimum Market Value

SMA Handling for Consolidated
Accounts

Options

Runtime acct_id parameter

The runtime watch_id

The list of asset classes (any level) to run the watch on
The list of Asset Types to include when running this flag
Maximum tolerance for this flag

Minimum tolerance for this flag

Maximum market value for this flag

Indicates whether positions marked as unmanaged should be considered when running the flag
(1 yes, 0 no)

The minimum market value for an account to qualify for this flag

Parameter which indicates What types of holdings should be considered for the flag when running
on consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

Exclude Restricted Positions = No

Transaction Activity

SMA Restricted Holdings
Holdings

Restricted Holdings

Default
Value

#acct_id#
#watch_id#
-1

-1

1,9

The flag is designed to trigger when designated transaction activity within the current review period exceeds a defined tolerance or is below a

defined tolerance. The flag will count the number of transactions assigned to the categories selected, using the configured transaction date between
each account’'s ACTIVE review beginning date — creation date — and the review due date(excluding transactions ON the due date). A flag will trigger
if the number of transactions counted is above/below the tolerances set in the configured flag.



NOTE: The flag message will include the tolerance number and the counted number.

NOTE: Initial reviews will be excluded by allowing text to be entered in a parameter that will equate the initial review comment added to new
reviews by the dataload.

Exclude Initial Review (Comment) parameter - if the checkbox is checked, the parameter stores text that is compared to match a review comment
on the account’s current active review. If the comment match exists, the account is ignored. o At the beginning of review periods, most (if not all)
accounts will ALWAYS trigger a flag early in the review period if “Start Days” is not set. Start Days for Min Tolerance is a new parameter created for
this flag. It represents the # of days to wait into the review period before triggering a flag when the count is below the min tolerance. o Tolerance
Avg or Total parameter: When this flag is run for consolidated accounts (only), the flag will trigger using an average number of transactions per sub-
account or just the total number of transactions for the consolidated account compared to the min/max.

Configurable Parameter | Options Default Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#
Asset Classes The list of asset classes (any level) to run the watch on -1
/Subclasses
Asset Types The list of Asset Types to include when running this flag -1
Transaction Transaction Subcategories to consider -1
Subcategories
Date Type Which Transaction Date to use (Txs Date, Settle, Trade) 0
Asset Universes The universe which contains the assets to check the holdings of the account against. -1
Minimum Transaction The minimum number of transactions an account must have in a review period 5
Threshold
Maximum Transaction The maximum number of transactions an account can have in a review period 100
Threshold
Use Average Whether to compare the threshold against the average number of transactions per sub account or 1
Transaction Court the total.
Start Day Buffer The number of days into a review cycle we must be before we will flag an account for being under 30

the minimum number of transactions
Include Psuedo Whether Pseudo Transactions count against the total number of transactions 1
Transactions
Pseudo Transaction The tx_types of transactions which should be considered pseudo transactions 2,4,6,8,10,13,1
Types 4,15,16

17,18,20,22,23,
24,25

26,28,30,31,33,
34,35,
38,39,41,42,43,
44,45
46,47,48,49,50,
51
NOTE: This flag will not trigger for any accounts if it is configured as a regular flag.
Overdrawn Cash
This Flag triggers for an account if the market value of a security within the comparison universe is negative.
Configurable Parameter | Options Default
Value
Account ID Runtime acct_id parameter #acct_i
d#
Watch ID The runtime watch_id #watch
_id#
Asset Display Mode Whether to show the asset name (1), symbol (0) or both (2) in the flag message 0

Asset Universes The universe which contains the assets to check the holdings of the account against. -1



Sum Assets in Universe | When using a universe, whether to look for negative market values in individual positions (0) or a total 0
negative market value across the sum of all assets in the universe (1)

SMA Handling for Parameter which indicates What types of holdings should be considered for the flag when running on 1,9
Consolidated Accounts consolidated accounts

Variance to Target Allocation

Trigger a flag for an account if the account's allocation compared to a target or policy account allocation is outside a defined minimum and
maximum threshold.
Drift compared to policy/target.

Configurable Parameter Options Defaul
i/alue
Account ID Runtime acct_id parameter #acct_
id#
Watch ID The runtime watch_id #watc
h_id#
Asset Classes/Subclasses = The list of asset classes (any level) to run the watch on -1
Market Value Denominator = Source of the market value, Total Account (1) or Total in specified asset class (2) 1
Asset Classes (for The list of asset classes (top level only) whose assets should be checked for tolerance. -1

Selected Class
Denominator)

Max % Below Comparison = Maximum tolerance for this flag 5

Max % Above Comparison = Designates the minimum percentage needed against the comparison account. If the account in more than 0
x% below the comparison account for the category selected the flag will trigger.

Comparison Account Type | The type strategy account to check - (1) Policy account or (0) target account 1

Include Restricted Indicates whether positions marked as unmanaged should be considered when running the flag (1 yes, 0 1

Positions no)

Minimum Market Value An account must have this much in market value (in the selected asset classes) to be considered for this 0
flag

SMA Handling for Parameter which indicates What types of holdings should be considered for the flag when running on 1,9

Consolidated Accounts consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

SMA Restricted Holdings
Exclude Restricted Positions = No Holdings

Restricted Holdings

Variance to Target Position

Trigger a flag for an account if the account's individual holding allocation compared to a target or policy account individual holding allocation is
outside a defined minimum and maximum threshold.

Compares asset by asset between portfolio and comparison account (so typically means using the portfolio's target account as the comparison
since it has the specific assets of the model vs the policy which is typically just the strategic asset allocation).

Configurable Parameter Options Defaul
t
Value



Account ID Runtime acct_id parameter #acct_

id#
Watch ID The runtime watch_id #watc
h_id#
Asset Classes/Subclasses = The list of asset classes (any level) to run the watch on -1
Market Value Denominator = Source of the market value, Total Account (1) or Total in specified asset class (2) 1
Asset Classes (for The list of asset classes (top level only) whose assets should be checked for tolerance. -1
Selected Class
Denominator)
Max % Below Comparison = Maximum tolerance for this flag 5

Max % Above Comparison = Designates the minimum percentage needed against the comparison account. If the account in more than 0
x% below the comparison account for the category selected the flag will trigger.

Comparison Account Type = The type strategy account to check - (1) Policy account or (0) target account 1

Include Restricted Indicates whether positions marked as unmanaged should be considered when running the flag (1 yes, 0 1

Positions no)

Minimum Market Value An account must have this much in market value (in the selected asset classes) to be considered for this 0
flag

Asset Types The list of Asset Types to include when running this flag -1

Asset Universes The universe which contains the assets to check the holdings of the account against. -1

Universe Inclusion Mode How to handle the specified universe. 1

SMA Handling for Parameter which indicates What types of holdings should be considered for the flag when running on 1,9

Consolidated Accounts consolidated accounts

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded
IncludeRestricted Positions | Yes Managed Holdings
Include Restricted Positions = No Holdings
Exclude Restricted Positions = Yes Managed Holdings

SMA Restricted Holdings
Exclude Restricted Positions = No Holdings

Restricted Holdings

Sub-Account Characteristic Audit

Flag consolidated accounts whose sub accounts do not all have the same attribute values.

Configurable Parameter = Options Default Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_id#
Parameters The parameters of the subaccounts which must match = -1

NOTE: This flag will not trigger for any accounts if it is configured as a regular flag.

Expired Documents

This standard Flag identifies expired documents. One or more Comment Types can be selected for this Flag.



The Flag triggers if there is a document for the selected Comment Type(s) with a Reminder Date prior to when Flags

are run. Once triggered, the Flag persists until the reminder date is set to a future date or the document is removed. If

there is no document attached to a Comment, the Flag will not trigger.

Configurable Description Default

Parameter Value

Account ID Runtime acct_id parameter #acct_id#
#watch_id#

Watch ID The runtime watch_id



Comment Types

Designates the comment type(s) for which past reminder dates (when there is an attachment associated to the

comment) should trigger a flag.

Bond Analytics

-1

The Bond Analytics flag triggers when a fixed income asset of any type or fixed income sub-class, is greater or less than the tolerance that is set

fora

particular bond analytic. If an ACCOUNT holds any fixed income asset that falls outside the tolerance set, the Flag triggers. This flag includes all

Account

Types except for Index Accounts and Blended Index Accounts. This Flag includes all Asset Types. This Flag includes Fixed Income, Cash and their

sub-

classes.

Example Scenario: A User creates a flag for Individual Bonds (Asset_type), Fixed Income (Asset_class) with a Maximum tolerance of 10 and

a

Minimum tolerance of 4 for accounts above $250,000 including unmanaged positions for

the asset_bond_analytics.maccualey_duration_to_effective_mat. The Flag triggers for an account that
holds the Individual Bond Asset_type where

asset_bond_analytics.maccualey_duration_to_effective_mat is either 3.9 and below or 10.1 and

higher. The Flag does not trigger if the account market value is less than $250,000. The Flag does not
trigger for accounts greater than $250,000 and

the tolerance level set is not breached (anything between 4.0 — 10.0).

Configurable Parameter Description Default
Value
Account ID Runtime acct_id parameter #acct_id#
Watch ID The runtime watch_id #watch_i
d#

Asset Classes/Subclasses The list of asset classes (any level) to run the watch on -1
Maximum Tolerance Maximum tolerance for this flag 5
Minimum Tolerance Minimum tolerance for this flag 0
Asset Universes The universe which contains the assets to check the holdings of the account against. -1
Bond Analytic The field of the asset_bond_analytics table we wish to compare to. avg_life
Ignore Account Compliance Indicates whether assets in the account's compliance universe should be disregarded (yes) or not | 1
Universe (no).
Include Restricted Positions Indicates whether positions marked as unmanaged should be considered when running the flag (1 | 1

yes, 0 no)
Minimum Market Value An account must have this much in market value (in the selected asset classes) to be considered 0

for this flag
Asset Types The list of Asset Types to include when running this flag -1
SMA Handling for Consolidated = Parameter which indicates What types of holdings should be considered for the flag when running = 1,9
Accounts on consolidated accounts
Include Managed Positions Indicates whether positions held in accounts marked as has_product should be considered when 1

running the flag (1 yes, 0 no)

For the Include Restricted Positions Parameter:

Asset Types that are included depending on the Parameter selected and Account Type:

Parameter Selected Is the Account an SMA Account? Asset Types that will beincluded

IncludeRestricted Positions | Yes Managed Holdings



Include Restricted Positions

Exclude Restricted Positions ' Yes

No

Exclude Restricted Positions = No

Performance vs. Benchmark

Holdings

Managed Holdings

SMA Restricted Holdings
Holdings

Restricted Holdings

The Performance vs. Benchmark flag compares the most recent month-end Rate of Return between an Account and

a Benchmark Account. If the wake up on message changed option for this Flag is selected it wakes up regardless of

the significance of the change. Any data that is not available at the time the Flag was run is displayed as N/A.

Configurable Parameter

Account ID

Watch ID

Performance Class
Maximum Tolerance
Minimum Tolerance

Default Benchmark Type

Account Benchmark

Global Benchmark Override

Return Time Period

Start Day Buffer

Exclude Accounts Without
Returns

Exclude Accounts Without
Benchmark Returns

Document Expiration

Description Default
Value

Runtime acct_id parameter #acct_id#

The runtime watch_id #watch_
id#

The perf class whose returns should be compared -1

Maximum tolerance for this flag 5

Minimum tolerance for this flag 0

How to prioritize benchmarks for comparison: 4 = Regular Indexes prioritized, 8 = Blended -1

Indexes Prioritized, -1 = Go by sort order

Whether to use account specific benchmarks, perf class defaults, or both 1

If a valid acct_id is specified here, that account will be used as the comparison for all accounts by

the flag

Time period for comparison to benchmark 1

The number of days into a month we must be before the most recent month end is used as the 1

end date for this flag

Whether accounts that have no returns in the specified class for the specified time period should 1

be excluded from this flag

Whether accounts whose benchmarks have no returns in the specified class for the specified time = 1
period should be excluded from this flag

This Flag monitors whether a document (examples: Investment Policy Statement, Fee Agreement) is approaching its Due Date or is

overdue. The Flag provides a way to review documents that are within 90 days of the date, make changes, and send an update to clients. This Flag

can be

configured for Regular, Admin Review and Investment Review flags.

There are 2 new Flag Parameters related to this Flag:

® Approaching Due Date

® Past Due Date



Configurable
Parameter

Account ID
Watch ID
Date Parameter ID

Approach or Past-
Due Mode

Days

Description

Runtime acct_id parameter
The runtime watch_id
The designated account parameter that will contain a date for use by this flag

Which mode the flag should function in (days approaching vs days past due)

The number of days before/after (depending on the mode) the date in the configured account
parameter this flag should trigger for

Parameter
Values

1- Days
Approaching Due

2-Days Past Due

Default Value

#acct_id#
#watch_id#
-1

1- Days
Approaching Due
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