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NFN Daily List

Overview

TheNFNDalily Lisis a webbased data product offered byasdagnformation, LLCTheNFNDaily Lists designed
to providethe market data community with issue level secudstails forNFNinstruments.ThisNasdagproduct
includesNFNrelated reports

1.

NFN Daily List: This component providesdvancenotification of NFNregistrationactions such as new
instruments, deleted instruments and instrument attribute changesr the Daily List componeritiasdaq
will generate two daily files:
a. Daily List — Advance Notifications: This filewill include allNFNregistrationactions that were
approved byNFNOperations @ the current business datfer a future Systemeffective date.
b. Daily List — Next Business Day Changes: This fileprovides only thosé&FNregistrationactions
scheduled to take edfct on the next business date.

Instrument Directory: This component file mvides security level information for all active instruments in
the NFNsystemat the beginning of the current business day.
a. The symbols in the Instrument Directory are

Root Directory: This component provides fund level information for instruments avided by NFN
Issuers. This directory updates every day at the beginning of the current business day.

Issuer Directory: This component provides a list of all active NFN issuers and the applicable issuer data
such as Issuer Description, Assets Under Manageninvestor Relations contact information, etc. This
directory updates in real time.

Documentation Posting Service: NasdacallowsNFNissuers to post prospectus, statements of additional
information (SAl), serdnnual and annual reports, and money markeonthly financial statements in
PDF format for m&ket data vendors to accesdsach dayNasdagwill generate a filaefiningnew NFN
documents available for download.

Ex Date Report: Nasdadgallows NFNpricing agents to enter advance notifications ofiBénd/Interest and
Capital Distribution actiong.0 ensure that the market data community can access these corporate
actions on the appropriate esate, Nasdagplans to add an ERate eport to theNFNweb product.

Please note that th&lFNDaily Lisincludes CUSIP numbefsrmsmust have an agreement in place with the S&P
CUSIP Bureaand appropriateNFNentitlement tokenin order tosee the CUSIP values within tRENfiles.

Nasdacpffers NFNwebsiteaccess toNFNDaily Lissubscibers. Through theNFNwebsite, firms may downloadll
the reports listed aboven addition,Nasdagwill offer the following functionality via th&lFNwebsite:

1
1
f

Search capabilities for the Instrumebirectoryand Daily List products.

Ability to view intraday NFNreporting statistics.

Ability to download monthl\NFNreports such as Instrument counts by pricing agent, Instrument counts
by issuer, Updates by instrumentay and Updates by time interval.
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NFN Daily List

Frmsshould be able tdog into theNFNwebsite athttps://nfn.nasdaq.conto take advantage of theew
functionality. For details on the&NFNwebsite functionality, please refer to the Downloads and Reports section of
the NENWebsite User Guide

TheNFNRegistration Servicgata files will be accessible to sulibers via Secured Web Serviteorder to access
the files,NFNDaily List subsibersmust have a valid security certificate, user ID and password Resdaq

Nasdagstrongly recommends that firms create web service calls to retrieve\fREDaily List andNFNInstrument
Directory files.

Nasdachas modified the authentication procegor fetching files frmm the NFNSecure Web Service.

All programmatically generated calls should contain client certificate issudthbgagNaschlgOMX Web Security
Framework) Exported [ttp://support.microsoft.com/kb/17938) certificate can be saved as a filedaadded to
the request.

For security reason®yasdagecommends that firms accessthFNwe b ser vi ces vi a “POST” (u
passed via form post) metho@he following is an exampleltthat can be used to retrieve files:

GetFile(https://nfn.nasdaq.com/reports/InstrumentDirectory.ashx?Date=29-2010&Type=pip&"YOURUSERNAMEY OURPASSWDR
“PATHTOSAVEDCERCERTPASSWCRD

public static void GetFiléstring url, string username, string passwpstting certPath, string certPasswrd

{
string postData = String.Format("username={0}&password={1}", username,g@d3}sw
StreamReader sr = null;

HttpWebRequest request = (HttpWebRequest)HttpWebRequest.Create(url);
request.Method = POST;,

request.Accept = "text/html";

request.CookieContainer = new CooldeGiner();

request.UserAgent = "Mozilla/4.0 (compatible; MSIE 7.0; Windows NT 5.1)";

/llExported client certificate added to the request.
X509Certificate yourCert = netb09Certificat@(certPath, certPasswoj
request.ClientCertificates.A¢gburCert);

byte[] byteArray =SystemText.Encoding.UTF8.GetBytes(postData);
request.ContentType = "applicatiorixww-form-urlencoded”;
request.ContentLength = byteArray.Length;

Stream dataStream = requeSetRequestStream();
dataStream.Write(byteArray, 0, byteArray.Length);
dataStream.Close();

try
{
using (HttpWebResponse response = (HttpWebResponse)request.GetResponse())
if ((int)response.StatusCode < 400 || (int)response.StatusCode > 499)

sr = new StreamReader(response.GetResponseStream());
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NFN Daily List

/Ihere you can parse the stream and storedh, or write to a file
/i will simply write it to the console
Console.WriteLine(sr.ReadToEnd());

}

else

{

/lerror in web request returned by server
Console.WriteLine(response.StatusCode + ": " + response.StatusDescription);

}
}
}

catch (Exception €)

{

Console.Writelne(e.Message);
}
finally

sr.Close();

}
}

Note: Clients are required to replaasername and password with their unique assigned logon credentials from
Nasdaq Additional authenticdbn examples are available upon requeSlients also need to present a valid client
side certagqfOMXatWe b Sasdrity Framewor k"

Other Sample Calls
Using CURL:
curl-b cookies.txtc cookies.txtd " us er name = X X X & p-&est sogrtficad[-passvert]> “ ur | 7

Note: Cookies shouldetturned on to retain sessionk addition, explicitly post the username and password (lower case) and remove server
variables
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NFN Daily List

TheNFNweb service reportsutlined in this document are avabée for download fronrMonday mornings at
12:00 a.m., Eastern Time (ET) through Friday eveaints p.m., ET.

TheNFNposting times for each report are as follows:

Report Name Initial Posting Time Final Posting Time
NFNDaily Lists-All Between11:00a.m.,ET | 6:00 p.m., ET Nasdaq attempts$o post
Versions and 1 p.m., ET file by 12 noon, ETRfter

initial posting,Nasdaq
attempts to limit theNFN
Daily Lischanges to
corrections only.
InstrumentDirectory 7:00a.m., ET Since theNFNSymbol
Direcbory contains only
active instruments, it is
rare for the contents to
change intraday.

ExDate Report 8:.00a.m., ET 8:.05 p.m., ET Nasdacdynamically
updates the EDate
report as pricing agents
enter dividend and capita|
distribution data into the
NFNsystem For the most
complete dataNasdaq
recommends that firms
pull the report after 8:05
p.m., ET

Upcoming ChangeCode value updates to instrument codes under Mutual Fund and Structured
Productis ofMay 5th, 2021, Nasdag will updatenie Symbol field in the Portfolio Top Holdings table in the root
report to the following

Old Field Name New Field Name
Symbol Security Ticker

NFN is also expanding the Security Ticker (PKA SymbolipfielPortfolioTop Holdings tabléo 30 charactes.

Past Changes

On or aboutlanuary 25, 2021, Nasdaq will update the code values indicated below:

Code Old Code Value New Code Value
Z Business Development Company Tender Offer Fund
R Hybrid Index: Autocall
T Buffer/Barrier Enhanced Upside | Index: Bifer/Barrier Enhanced Upsidg
U Principal Protected Index: Principal Protected
W Rates Enhanced Rates
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Holdings:
1 Security Name
1 Asset Category
1 Issuer Category

Expandinghe Percent column in Portfolio Top Holdings to 28 characters

NFN Daily List(s)

To retrieve theNFNDirectory, Web Service Users shall need to enter angtidlthe following parameters:

9 Daily List File Name: As noted belowNasdacpffers two versions of th&lFNDaily ListUser should
s p e cDAdyv a‘n cNex dra y* .
9 Date of Daily List: Data should be entered iMIM-DD-YYYY dviM/DDO YYY Yormat.
Symbol for Daily List: Data should be 8.1 characters, following the symbol format requirements.
9 File Type: Data should idicate requested file format. Options: X Mfor’XML formatted text; pi pe” f or
pipe (|) delimited text* Ex c el XML " f o-Excefileforo r‘ma3 @d@MN"d fMSr a JSON f orr

]

https://nfn.nasdag.com/reports/DLAdvare.ashx?Date=MNDD-YYYY&Type=pipe

https://nfn.nasdag.com/reports/DLNextDay.ashx?Date=NIND-YY Y Y &Type=pipe

https://nfn.nasdag.com/reports/DLAdvance.ashx?Symbol=XXXXXXXXXXX&Type=pipe

https://nfn.nasdag.com/reports/DLNextDay.ashx?Symbol=XX XXX ype=pipe

https://nfn.nasdag.com/reports/DLAdvance.ashx?date=NMND-Y Y Y'Y &type=pipe&symbol=XXXXXXXXXXX

https://www. nfn.nasdagcom/reports/DLNextDay.ashx?date=MDD-Y Y Y'Y &type=pipe&symbol=XXXXXXXXXXX

Each business daMasdaqwill post twoNFNDaily List files wit the same basic file format:

9  NFN Daily List — Advance Notifications: This file will include aNlFNregistrationactions that were
approved byNFNOperations on the current business date regjass of the effective datélhis advance
notification file wlil be storedas a pipedelimited text file.For the Web Service file name parameter,
please us®LAdvance.

9  NFN Daily List — Next Business Day Changes: This file provides only thodéFNregistrationactions
scheduled to take effect on the next businesy. This next day file will be storeab a pipedelimited text
file. For the Web Service file name parameter, pleaseDlséextDay.

The file format for both filesvill be the sameTheNFNDaily List files will include a message header wath the
field healings Following the message header row, the individual secdeitgl records will be sorted in ascending
order bySystemEffective Date and then ascending alphabetider by Symbol field.

As the last recorih the file the systemwill provide the Web &vice parameters as well as the Note for the Day.
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Security Level Details

Data Field
Posting Date

NFN Daily List

\ Field Format

Date, MM/DD/YYYY | Denotes the date on which thdFNDaily List recoravas

Description

generated Date field is stored in MM/DI¥YYYY format.

Posting Time

Time,
HHMMSS

Denotes the time that thé&lFNDaily List entry was
generated or last updated'he time will bestated in
HHMMSS formatfThe tine is based on US Eastern Time.

SystenEffective Date

Date, MM/DD/YYYY

Denotes the date that th&lFNinstrument registration
change will beeffective in theNFNsystem Date field is
stored in MM/DD/YYYY format.

Event Code

Text up to 50 bytes

Indicates the type of registration action associated with t
NFNinstrument.
Allowable values are:

Event Codes

Addition

Deletion

Replacement

Attribute Change

Restore

Withdraw— Addition
Withdraw— Deletion
Withdraw— Replacement
Withdraw - Attribute Change
Withdraw— Restore

Issuer Corporate Actiol
Date

Date, MM/DD/YYYY

Denotes the date that th&lFNissuer will enact (enacted)
the instrument changection on its sideDate field is
stored in MM/DD/YYYY format

Note: The Issuer Corporate Action Date shall be populat
for Attribute Changeand Deletion event codes only.

Instrument Type / Tier
—Qurrent

2 bytes,alphanumeric

Denotes theNFNsecurity class and listing tier for the
instrument at the time of the Daily Lisbpting.Allowable
values are:

Code Value

MF Mutual Fund- News Media List

MS Mutual Fund- Supplemental List

$$ Money Marlet Fund—News Media
List

$S Money Market Fund- Supplemental
List

us Unit Investment Trust (UIT)

AN Annuity

SP Structured Product

AP Alternative Investment Product (AIR

EM NextShare&xchange Traded
Managed Fund

MA Managed Accounts

CT Collecive InvestmenfTrust (CIT)

SA Separate Accounts
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Data Field

\ Field Format

NFN Daily List

Description
HF Hedge Fund
DD Demand Deposit Account

1

1

f

The processing rules by action are as follows:

For addition actions, this field will not be
populated.

For replacement actions, this field will reflect the
NFNissue type for the instrument being replaced
in the system

For attribute change actions, this field will reflect
the NFNissue typdn systemon the Daily List
posting date.

For deletion actions, this field will reflect tidFN
issue type for the instruent being removed from
the system

For restore actions, this field will not be
populated.

Instrument Type / Tier
—New

2 bytes,alphanumeric

Denotes theNFNsecurity class and listing tier for the
instrumentas of theSystenEffective DateAllowabk

values are:
Code Value

MF Mutual Fund—News Media List

MS Mutual Fund-Supplemental List

$$ Money Market Fund-News Media List

$S Money Market Fund- Supplemental
List

us Unit Investment Trust (UIT)

AN Annuity

SP Structured Product

AP Alternative Investment Product (AIP)

EM NextShares Exchange Traded Managg
Fund

MA Managed Accounts

CT Collective Investmentrust (CIT)

SA Separate Accounts

HF Hedge Fund

DD Demand Deposit Account

il

The processing rules by action are as follows:

Foraddition actions, this field will reflect thidFN
issue type for the instrument being added to the
system

For replacement actions, this field will reflect the
NFNissue type for the instrument being added tq
the system

For attribute change actions, thfield will reflect
the NFNissue type as of th8ystemeffective date.
For deletion actions, this field will not be
populated.
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Data Field ‘ Field Format Description
1 For restore actions, this field will reflect tiNFN
issue type for the instrument being reinstated to
the NFNsystem

NFN Daily List

Instrument Code-
Current

1 byte,alphanumeric

Indicates the investment strategy or sghtegory for the
NFNinstrument at the time of the Daily List postinghe
allowable valuesre:

Code |

Value

Mutual Funds (Types MF and MS)

6] Mutual Fund-OpenEnd

C Mutual Fund-Closed End
Interval Fund

Y

Z Tender Offer Fund

Money Market Funds (Types $$ and $S)

A Money Market Fund- General Purpose

G Money Market Fund- Government
Securities

X Money Market Fund-Tax Exempt

Securities

Unit Invesinent Trust (Type US)

D Unit Investment Trust Debt Securities
E Unit Investment Trust Equity
Securities
Annuities (Type AN)

M

Annuity—Variable

N

Annuity— Equity Indexed

Structured Products (Type SP)

R Structured Product Index:Autocall

S Structured Product Single Stock

T Structured Product Index:
Buffer/Barrier Enhanced Upside
Structured Product Index: Principal

U
Protected

\% Structured Product Commodity / FX

W Structured Product Rates

L Structured Product Other

Altemative Investment Products (Type AP)

B Managed Future Fund

F Fund of Hedge Fund

I Non-Traded REIT

J Non-Traditional Hedge Fund
(Registered)

K Commodity Pool Fund

P Private Equity Offering

NextShares Exchange Traded Managed F(ihyglse EM)

Q

‘ NextSlares

Hedge Fund (Type HF)

RevisedMay 5, 2021
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Data Field ‘ Field Format Description
H Hedge Fund
Collective Investmeritrust TypeCT)
1 ‘ Collective Investmerntrust
Managed Accounts (Type MA)
2 Separately Managed Accounts (SMA)
3 Unified Managed Accounts (UMA)
Separate AccountJypeSA)
4 | Separate Acamts
Demand Deposit Account (Type DD)
5 | Demand Deposit Account

The processing rules by action are as follows:

9 For addition actions, this field will not be
populated.

1 For replacement actions, this field will reflect the
NFNissue category for the ingtment being
replaced in thesystem

1 For attribute change actions, this field will reflect
the NFNissue category isystemon the Daily List
posting date.

1 For deletion actions, this field will reflect tid-N
issue category for the instrument being rexenl
from the system

9 For restore actions, this field will not be

populated.
Instrument Code- 1 byte,alphanumeric Indicates the investment strategy or sghtegory for the
New NFNinstrument on he statedSystemEffective DateThe

allowable valuesre:

Code | Value
Mutual Funds (Types MF and MS)
O Mutual Fund-Open End
C Mutual Fund-Closed End
Y Interval Fund
Z Tender Offer Fund
Money Market Funds (Types $$ and $S)
A Money Market Fund-General Purpose
G Money Market Fund- Government
Securities
X Money Market Fund- Tax Exempt
Securities

Unit Investment Trust (Type US)

D Unit Investment Trust Debt Securities
E Unit Investment Trust Equity
Securities
Annuities (Type AN)
M Annuity—Variable
N Annuity— Equity Indexed
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Data Field

NFN Daily List

\ Field Format

Description
Sructured Products (Type SP)

R Structured Product Index: Autocall
S Structured Product Single Stock
T Structured Product Index:
Buffer/Barrier Enhanced Upside
Structured Product Index: Principal
U
Protected
Vv Structured Product Commodity /FX
W Structured Product Rates

L Structured Product Other
Alternative Investment Products (Type AP)

B Managed Future Fund

F Fund of Hedge Fund

I Non-Traded REIT

J Non-Traditional Hedge Fund
(Registered)

K Commodity Pool Fund

P Private EquityOffering
NextShares Exchange Traded Managed Funds (Type

Q | NextShares
Hedge Fund (Type HF)

H | Hedge Fund
Collective Investmenftrust TypeCT)

1 | Collective InvestmeriTrust
Managed Accounts (Type MA)

2 Separately Managed Accounts (SMA)

3 Unified Managed Accounts (UMA)
Separate AccountJypeSA)

4 | Separate Accounts

Demand Deposit Account (Type DD)

5 | Demand Deposit Account

The processing rules by action are as follows:

1 For addition actions, this field will reflect tidFN
issue category fothe instrument being added to
the system

1 For replacement actions, this field will reflect the
NFNissue category for the instrument being
added to thesystem

9 Forattribute change actions, this field will reflect
the NFNissue category as of thgysten effective
date.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflect tidFN
issue category for the instrument being reinstate
to the NFNsystem

Symbol- Current

11 bytesaphanumeric

Denotesthe Nasdaepssigneddentifier for NFN
instrument at the time of tle NFNDalily List file posting.

RevisedMay 5, 2021

Pagel2
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Data Field ‘ Field Format Description
The processing rules by action are as follows:

1 For addition actions, this field ot be
populated.

1 For replacement actions, this field will reftehe
symbol for the instrumenbeing replaced in the
system

1 Forattribute change actions, this field will reflect
the symbol irsystemon the Daily List posting
date.

1 For deletion actias, this field will reflect the
symbol for the instrument beimremoved from
the system

1 For restore actions, thkifield will not be
populated.

Symbol New 11 bytesaphanumeric | Denotesthe new Nasdagssigneddentifier for NFN

instrument & of theSystenEffective Date.

The processing rules by action are atofest:

1

For addition actions, this field will reflect the
symbol for the instrument being added to the
system

For replacement actions, this field will reflect the
symbol for the instrument being added to the
system

For attribute change actions, this fielill reflect
the symbol as of th&ystenmeffective date.

For deletion actions, this field will not be
populated.

For restore actions, this field will reflect the
symbol for the instrument being reinstated to the
NFNsystem

CUSIP-Current

9 bytes,alphanumeric

Denote the CUSIP in tiNFNsystemfor the instrument at
the time of theNFNDalily List file posting. Please note thg
Nasdagwill only populate this field for recipient firms with
a valid CUSIP license and entitlement token.

The pocessing rules by action are as follows:

1

1

For addition actions, this field will not be
populated.

For replacement actions, this field will reflect the
CUSIP for the instrument being replaced in the
system

For attribute change actions, this field will hesdt
the CUSIP igystemon the Daily List posting date
For deletion actions, this field will reflect the
CUSIP for the instrument being removed from th
system

For restore actions, this field will not be
populated.
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Data Field
CUSIR New

\ Field Format
9 bytes,alphanumeric

NFN Daily List

Description

Denotes the CUSIP number, as being reported byNth
Issuer, for theNFNinstrument as of theSystemEffective
Date. Please note thadasdaqwill only populate this field
for recipient firms with a valid CUSIP license and
entitlement token.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
CUSIP for the instrument being added to the
system

1 For replacement actions, this field will reflect the
CUSIP for the instrument being added to the
system

1 Fa attribute change actions, this field will reflect
the CUSIP as of tiystemeffective date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the CUS
for the instrument being reinstated to theFN
system

Instrument Name-
Current

Text up to 150 bytes

Denotes the Issue Name in ti\d=Nsystemfor the
instrument at the time of theNFNDaily List file posting.

The processing rules by action are as follows:

1 For addition actions, this field wilbh be
populated.

1 For replacement actions, this field will reflect the
Issue Name for the instrument being replaced in
the system

1 For instrument attribute change actions, this fiel
will reflect the Issue Name systemon the Daily
List posting date.

1 For deletion actions, this field will reflect the Issy
Name for the instrument being removed from th¢
system

1 For restore actions, this field will not be
populated.

Instrument Name-
New

Text up to 150 bytes

Denotes the Issue Name fbiFNinstrument as of the
SystenkEffective Date.

The processing rules by action are as follows:

i For addition actions, this field will reflect the Issy
Name for the instrument being added to the
system

1 For replacement actions, this field will reflect the
Issue Naméor the instrument being added to the
system

1 Forattribute change actions, this field will reflect
the Issue Name as of tigystemeffective date.

i For deletion actions, this field will not be
populated.
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Data Field

\ Field Format

NFN Daily List

Description
1 For restore actions, this field will reflecteéissue
Name of the instrument being reinstated to the
NFNsystem

Issuer Name- Current

Text up to 7%ytes

Denotes the name of the Issuer / Sponsor for NieN
instrument at the time of theNFNDally List file posting.

The processing rules by actiare as follows:

1 For addition actions, this field will not be
populated.

1 For replacement actions, this field will reflect the
Issuer Name for the instrument being replaced i
the system

9 Forattribute change actions, this field will reflect
the Issuer Nme insystemon the Daily List postin
date.

1 For deletion actions, this field will reflect the
Issuer Name for the instrument bey removed
from the system

1 For restore actions, this field will not be
populated.

Issuer Name-New

Text up to 7Sytes

Derotes the name of the Issuer / Sponsor for tNEN
instrumentas of theSystemEffective Date.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Issuer Name for the instrument being added to
the system

1 For eplacement actions, this field will reflect the
Issuer Name for the instrument being added to
the system

1 For attribute change actions, this field will reflect
the Issuer Name as of tHgystemeffective date.

1 For deletion actions, this field will nbe
populated.

1 For restore actions, this field will reflect the I1ssug
Name for the instrument being reinstated to the
NFNsystem

Exchange Code for
Listed Instruments-
Current

4 bytes,alphanumeric

Denotes thd SO 10383 Market Identification Codes (MIC
for the primary listing market center for thgFN
instrument at the ime of the Daily List posting.

Note: This field will be populated for closeshd funds /
exchange traded fundand structued products only.

The processing rules by action are as follows:
1 For addition actions, tis field will not be
populated.
1 For replacement actions, thifield will not be
populated.
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Data Field

NFN Daily List

\ Field Format

Description

1 Forattribute change actions, this field will reflect
the Listing Exchandg@ode insystemon the Daily
List posting date.

1 For deletion actions, this field will reflect the
Listing Exchange Code for the instrument being
removed from thesystem

1 For restore actions, this field will not be
populated.

Exchange Code for
Listed Instuments—
New

4 bytes,alphanumeric

Denotes thed SO 10383 Market Identification Codes (MIC]
for the primary listing market center for thdFN
instrumentas of theSystenEffective Date.

Note: This field will be populated for closeehd funds /
exchange traded funds and structured products only.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Listing Exchange Code for the instrent being
added tothe system

1 For replacement actions, thifield will not be
populated.

1 Forattribute change actions, this field will reflect
the Listing Exchange Code as of System
effective date.

1 For deletion actions, this field will not be
populated.

1 For restore agbns, this field will reflect the Listing
Exchange Code for the instrument being
reinstated to theNFNsystem

Exchange Symbol For
Listed Instruments-
Current

11 bytesaphanumeric

Denotes the tickeidentifier for the NFNinstrument on its
primary listing market at theitne of the Daily List posting.

Note: This field will only be populated if the exchangele
field above is populated.

The processing rules by action are as follows:

1 For addition actions, tis field will not be
populated.

1 For replacement actions, tisifield will not be
populated.

1 For attribute change actions, this field will reflect
the Listing Exchange Codeslystemon the Daily
List posting date.

1 For deletion actions, this field will reflect the
Listing Exchange Code for tmstrument being
removed from thesystem

1 For restore actions, tkifield will not be
populated.

Exchange Symbol For
Listed Instruments-
New

11 bytesaphanumeric

Denotes the tickerdentifier for the NFNinstrument on its
primary listing markeas of theSystenmEffective Date.
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Data Field

NFN Daily List

\ Field Format

Description
Note: This field will only be populated if the exchangele
field above is populated.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Listing Exchange Symbol for the instient being
added to thesystem

1 For replacement actions, thifield will not be
populated.

1 For attribute change actions, this field will reflect
the Listing Exchange Symbol as of 8ystem
effective date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the Listir
Exchange Symbol for the instrument being
reinstated to theNFNsystem

Newspaper Category
Current

20 bytesalphanumeric
(inclusive of spaces)

Denotes the heading to be displayed in pninédia stock
tables in for theNFNIssuer / Fund Family a$ the Daily
List posting dateThis field will only be populated if the
NFNFund Type-Current field value is equal to MF (Mutu
Fund—News Media List) or $$ (Moné¥jarket Fund-
News Media Li3.

The processing rules by action are as follows:

1 For addition actions, tis field will not be
populated.

1 For replacement actions, thifield will not be
populated.

1 ForNFNattribute change actions, this field will
reflect the Newspaper Heading systemon the
Daily List posting date.

1 For deletion actions, this field will reflect the
Newspaper Heading for the instrument being
removed from thesystem

1 For restore actions, this field will not be
populated.

Newspaper Category
New

20 bytesalphanumerc
(inclusive of spaces)

Denotes the heading to be displayed in print media stoc
tables in for theNFNIssuer / Fund Family as of tisgstem
Effective Date.

Note: This field should only be populated if th&=NFund
Type—New field value is equal to MF (fual Fund-News
Media List) or $$ (MoneMarket Fund-News Media List).

The processing rules by action are as follows:

9 For addition actions, this field will reflect the
Newspaper Heading for the instent being
added to thesystem

1 For replacement a@ns, thi field will not be
populated.
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NFN Daily List

Data Field ‘ Field Format Description

1 For attribute change actions, this field will reflect
the Newspaper Heading as of tBgstenmEffective
Date.

1 For deletion actions, this fieldilvnot be
populated.

9 For restore actions, this field will reflect the
Newspaper Heading for the instrument being
reinstated to theNFNsystem

Newspaper 16 bytesalphanumeric | Denotes the descriptive symbol to be displayed in the pr
Abbreviation— Current | (inclusive of spaces) | media stock tables for thBIFNinstrument & of System
Effective Date.
Note: This field should only be populated if th&=NFund
Type- Current field value is equal to MF or $3.
The processing rules by action are as follows:

1 For addition actions, tis field will not be
populated.

1 For replacemenactions, ths field will not be
populated.

1 For attribute change actions, this field will reflect
the Newspaper Symbol systemon the Daily List
posting date.

1 For deletion actions, this field will reflect the
Newspaper Symbol for the instrument being
removed from thesystem

9 For restore actions, thkifield will not be
populated.

Newspaper 16 bytesalphanumeric | Denotes the descriptive symbol to be displayed in the pr
Abbreviation— New (inclusive of spaces) | media stock tables for thslFNinstrument as ofSystem

Effective Date.

Note: This field should only be populated if the=-NFund
Type—New fidd value is equal to MF or $$.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Newspaper Symbol for thiastrument being
added to thesystem

1 For replacement actions, thifield will not be
populated.

1 Forattribute change actions, this field will reflect
the Newspaper Symbol as of tBgstenEffective
Date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the
Newspaper Symbol for the instrument being
reinstated to theNFNsystem
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Data Field
Pricing Agent Current

\ Field Format
Text up to 150 bytes

NFN Daily List

Description

Denotes the name of the firm responsible for submitting
valuation data foNFNinstrument at the time of the Daily
List posting.

The processing rules by action are as follows:

1 For addition actions, tis field will not be
populated.

1 For replacement actions, this field will reflect the
Pricing Agent for the instrumerbeing replaced in
the system

1 For attribute change actions, this field will reflect
the Pricing Agent isystemon the Daily List
posting date.

1 For deletion actions, this field will reflect the
Pricing Agent for the instrument being removed
from the system

1 For restore actins, ths field will not be
populated.

Pricing Agent New

Text up to 150 bytes

Denotes the name of the firm responsible for submitting
valuation data foNFNinstrument a of theSystem
Effective Date.

The processing rules by action are as follows:

9 For addition actions, this field will reflect the
Pricing Agent for the instraent being added to
the system

1 For replacement actions, this field will reflect the
Pricing Agent for the instraent being added to
the system

1 For attribute change actions, thiield will reflect
the Pricing Agent as of thHgystemeffective date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the Prici
Agent for the instrument being reinstated to the
NFNsystem

Pricing Fequency—
Current

1 byte,alphanumeric

Denotes the pricing frequency for tidFNinstrument as 6
the Daily List posting datéllowable values are:

Code Value
Intraday
Daily
Weekly
Birweekly
Monthly
Quarterly
SemiAnnual
Annual

> wnlolZlwSlo|l-

The processing rules by action are as follows:
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Data Field

NFN Daily List

\ Field Format

Description
9 For addition actions, tis field will not be
populated.

1 For replacement actions, this field will reflect the
NFNPricing Frequency for the instrumebeing
replaced in thesystem

1 Forattribute change actibs, this field will reflect
the NFNPricing Frequency isystemon the Daily
List posting date.

1 For deletion actions, this field will reflect tidFN
Pricing Frequency for the instrument being
removed from thesystem

1 For restore actions, tkifield will rot be
populated.

Pricing Frequency
New

1 byte,alphanumeric

Denotes the expected pricing frequency for tREN
instrument as ofSystenEffective Date. Allowable values
are:

Code Value
Intraday
Daily
Weekly
Biweekly
Monthly
Quaterly
SemiAnnual
Annual

> wnlolZlw|S|ol-

Please note that, if the Issuer does not provide this
information, the default pricing frequency will be Daily.

The processing rules by action are as follows:

9 For addition actions, this field will reflect tid=N
PricingFrequency for the instrument being adde
to the system

1 For replacement actions, this field will reflect the
NFNPricing Frequency for the instrument being
added to thesystem

1 Forattribute change actions, this field will reflect
the NFNPricing Frequecy as of theSystem
effective date.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflect tidFN
Pricing Frequency for the instrument being
reinstated to theNFNsystem

Country of Issuance

2 bytes,alphanumeric

Denotes the primary registration location for the issuanc
as ofSystenEffective Date. For this fielNasdaqgwill use
ISO 3166 country codes
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NFN Daily List

Data Field ‘ Field Format Description

ISIN-Current 12 bytesaphanumeic | Denotes the ISIN for thieFNInstrument at the time of the
Daily List posting. The ISIN shouldonathe country of
issuance.

ISIN-New 12 bytesalphanumeric | Denotes the ISIN for thdFNInstrumentas of theSystem
Effective DateThe ISIN should ap to the country of
issuance.

Currency 3 bytes,alphanumeric | Denotes the currency in which théFNinstrument will

submit valuation dta as ofSystenmEffective DateNasdaq
will use theGitHub currency alphabetic codfw this field.
The default value is “USD

Inception Date

Date, MM/DD/YYYY

Denotes the date that th&lFNInstrument wascreated by
the NFNIssuer Field will be stated in MM/DD/YYYY form
if available.

The processing rules by action are as follows:

9 For addition actions, this field will reflect the
Inception Date for the instrument being added.

1 For replacement actions, this field will reflect the
Inception Date for the instrument beinglded.

9 Forattribute change actions, this field will reflect
the Inception Date in th&lFNsystemfor the
security.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the
inception date for the instrurant being reinstated
to the NFNsystem

NAV-InceptionDate

11 bytesaphanumeric

Denotes the net asset valydlAV)for the NFNinstrument
as of thelnception DateData format:$$$$$$$$.dddd.
Refer to the Pricing Currency field thie denominationfor
the NAV.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Inception Date NAV for the instrument being
added.

1 For replacement actions, this field will reflect the
Inception Date NAV for the instrumeneing
added.

9 Forattribute change actions, this field will reflect
the updated inception date NAV if provided by tk
issuer.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflect the
inception date NAV fothe instrument being
reinstated to theNFNsystemif available.
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Data Field
Total Net Assets
Inception Date

NFN Daily List

\ Field Format
15 bytesalphanumeric

Description

Denotes the total net assets for ti¢FNinstrument as of
the Inception Date. Data formag$$$$5$$55$$55$. Refer
to the Pricing Grrency field for the denomination for the
Total Net Assets

The processing rules by action are as follows:

1 For addition actions, this field will reflect the Totg
Net Assets Inception Date for the instrument
being added.

1 For replacement actions, thfeld will reflect the
Total Net AssetsInception Date for the
instrument being added.

1 For attribute change actions, this field will reflect
the updated Total Net Assetdnception Datdf
provided by the issuer.

1 For deletion actions, tkifield willnot be
populated.

1 For restore actions, this field will reflect the Total
Net Assets Inception Date for the instrument
being reinstated to théNFNsystemif available.

Minimum Initial
Subscription

12 bytesalphanumeric

Denotes the Minimum Initial Sul$gtion amount for the
NFNinstrument as of the Corporate Action f2aData
format; $$$$5$$5$.dd. Refer to the Pricing Currency field
for the denominatim for the subscription amounPlease
note that Minimum Initial Subscription is an optional datg
entry field.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Minimum Initial Subscription for the instrument
being added.

1 For replacement actions, this field will reflect the
Minimum Initial Subscription fothe instrument
being added.

1 For attribute change actions, this field will reflect
the Minimum Initial Subscription as of the
Corporate Action Date.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflettte
Minimum Initial Subscription for the instrument
being reinstated to théNFNsystem

Minimum Incremental
Subscription

12 bytesalphanumeric

Denotes the Minimum Initial Subscription amount for the
NFNinstrument as 6the Corporate Action Dat®ata
format: $$$$$$$$$.dd. Refer to the Pricing Currency field
for the denominatim for the subscription amounPlease
note that Minimum Initial Subscription is an optional datg
entry field.

The processing rules by action are as follows:
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NFN Daily List

Data Field \ Field Format

Description

1 For addition adbns, this field will reflect the
Minimum Incremental Subscription for the
instrument being added.

1 For replacement actions, this field will reflect the
Minimum Incremental Subscription for the
instrument being added.

1 For attribute change actions, thiield will reflect
the Minimum Incremental Subscription as of the
Corporate Action Date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the

Minimum Incremental Subscription for the
instrument beingeinstated to theNFNsystem

Open To New Investort

1 byte,alphanumeric

Denotes if theNFNInstrument is open or closed to new
investors a®f the Corporate Action Datdéllowable values

are:

Code Value
C Closed to new investors
6] Open to new inveers
<space> Not available

Please note that, if the issuer does not provide this flag,

def

The processing rules by action are as follows:

1

1

ault value wil!/l be *“ O”

For addition actions, this field will reflect the Flag
for the instrument being adds
For replacement actions, this field will reflect the
Flag for the instrument being added.
For attribute change actions, this field will reflect
the Flag as of the Corporate Action Date.

For deletion actions, this field will not be
populated.

Fa restore actions, the field will reflect the Flag
for the instrument being reinstated to theFN
system

Number of
Shareholders

12 bytesalphanumeric

Denotes the number of shareholders for the-N
instrument as of the date listed in the field below.

The processing rules by action are as follows:

1

For addition actions, this field will reflect the
Number of Shareholders for the instrument bein
added.

For replacement actions, this field will reflect the
Number of Shareholders for the instrument bein
added.

For attribute change actions, this field will reflect
the Number of Shareholders as of the date listeg
below.
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NFN Daily List

Data Field ‘ Field Format Description
9 For deletion actions, this field will not be
populated.
9 For restore actions, this field will reflect the
Number of Shareholders fronmé¢ most recent
NFNapplication for the instrument being
reinstated to theNFNsystem
Number of Date, MM/DD/YYYY | ndi cates the “As of” (ot

Shareholders Date

Shareholders field abov€&ield will be stated in
MM/DD/YYY Ydrmat if available. This field will only be
populated if the Numbeof Shareholders is provided.

Total Shares
Outstanding

12 bytesaphanumeric

Denotes the number of total shares outstanding (TSO) f
the NFNinstrument as of dte listed in the field blew.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the TS(
for the instrument being added.

1 For replacement actions, this field will reflect the
TSO for the instrument being added.

1 For attribute change ains, this field will reflect
the TSO as of the date listed below.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the TSO
from the most recentNFNapplication for the
instrument being reinstated tthe NFNsystem

Total Shares
Outstanding Date

Date, MM/DD/YYYY

I ndi cat es t he atedMsth thefT3O fiBld t
above.Field will be stated in MM/DD/YY Yofmat if
available.This field will only be pagated if the TSO is
provided.

Total Net Asets

15 bytesalphanumeric

Denotes the Total Net Assets (in actual currency units) f
the NFNinstrument as of thedate listed in the field below.
Data Format:$$$55$$55$5$$$$$. Refer to the Pricing
Currency field for the denomination for the TotaltNe
Assets.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the Totg
Net Assetsdr the instrument being added.

1 For replacement actions, this field will reflect the
Total Net Assetof the instrument being added

1 For attribute change actions, this field will reflect
the Total Net Assatas of the date listed below.

1 For deletion actions, tkifield will not be
populated.

1 For restore actions, this field will reflect the Tota
Net Assets from the latediFNapplicaion for the
instrument being reinstated to thBIFNsystem
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Data Field

NFN Daily List

\ Field Format

Description

Note: NFNallows firms to report Total Net Assets via the
NFNValuation Module on a daily basi®©nce a security is
active on theNFNsystem firms should use thélasdaq
Fund Network Data Servipeoduct for Total Net Asset
information.

Total Net Assets Date

Date,

MM/DD/YYYY

I ndicates the “As oTotalNetat
Assets field aboveield will be stated in MM/DD/YYYY
format if availableThis field will only be populated ifi¢
Total Net Assets is provided.

Deposit Date- Current

Date,

MM/DD/YYYY

Indicates the current date in thidFNsystemfor the trust
deposit. Field will be stated in MM/DD/YY ¥¥hiat. This
field will only be populated for UIT and Structured Produ
regstrations

The processing rules by action are as follows:

1 For addition actions, tkifield will not be
populated.

1 For replacement actions, this field will reflect the
Deposit Date fothe instrument being removed.

1 For attribute change actions, this fiehdll reflect
the Deposit Date on the Daily List posting date.

1 For deletion actions, this field will reflect the
Deposit Date fothe instrument being deleted.

1 For restore actions, thkifield will not be
populated.

Deposit Date- New

Date,

MM/DD/YYYY

Indicates the new date in thRFNsystemfor the trust
deposit. Field will be stated in MM/DD/YY ¥¥hiat. This
field will only be populated for UIT and Structured Produ
instruments.

The processing rules by action are as follows:

1 For addition actions, ils field will reflect the
Deposit Date for instruent being added.

1 For replacement actions, this field will reflect the
Deposit Datedr the instrument being added.

1 For attribute change actions, this field will reflect
the Deposit Date as of theystemEffective Date.

1 For deletion actions, thkifield will not be
populated.

9 For restore actions, this field will reflect the
Deposit Date for the instrument being instated tc
the NFNsystem

Termination Date-
Current

Date,

MM/DD/YYYY

Indicates the scheduleghaturity or termination date for
the NFNinstrument an the Daily List posting datEield will
be stated in MM/DD/YYY¥rinat if availableThis field will
only be populated for UIT and Structured Product
instruments

The processing rules by action aref@tows:
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Data Field

NFN Daily List

\ Field Format

Description
9 For addition actions, thkifield will not be
populated.

1 For replacement actions, this field will reflect the
Termination Date fothe instrument being
removed.

1 For attribute change actions, this field will reflect
the Termination Date as of thg/stemEffective
Date.

1 For deletion actions, this field will reflect the
Termination Date for the instrument being
deleted.

1 For restore actions, tkifield will not be
populated.

Termination Date-
New

Date, MM/DD/YYYY

Indicates the scheduled mattyior termination date for
the NFNinstrumentas of theSystemEffective DateField
will be stated in MM/DD/YY Yfgrmat if availableThis field
will only be populated for UIT and Structured Product
instruments

The processing rules by action are asfe8:

1 For addition actions, this field will reflect the
Termination Dge for instrument being added.

1 For replacement actions, this field will reflect the
Termination Datedr the instrument being added,

1 For attribute change actions, this field will reflect
the Termination Date as of theystenmEffective
Date.

1 For deletion actions, tkifield will not be
populated.

1 For restore actions, this field will reflect the
Termination Date from the most receMFN
application for the instrument being reinstated tg
the NFNsystem

Distribution Frequency
—Current

1 byte,alphanumeric

Indicates the current distribution frequency for the
instrument in theNFNsystemon the Daily List posting
date. Allowable values are:

Code Value
M Monthly
Q Quarterly
S SemiAnnual
A Annual
<space> Not available

The processing rules by action are as follows:
1 For addition actions, tkifield will not be
populated.
1 For replacement actions, this field will reflect the
Distribution Frequency fahe instrument being
removed.
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Data Field

\ Field Format

NFN Daily List

Description

1 For attibute change actions, this field will reflect
the Distribution Frequency as of the Daily List
posting date.

1 For deletion actions, this field will reflect the
Distribution Frequency fahe instrument being
deleted.

1 For restore actions, thield will notbe
populated.

Distribution Type-
Current

2 bytes,alphanumeric

Indicates the current distribution type listed in tiNFN
systemfor the instrument.Allowable values are:

Code Value
C Cash
R Reinvest
W Wrap
RC Reinvest Cash
RW Reinvest Wrap
<grace> Not available

The processing rules by action are as follows:

1 For addition actions, tkifield will not be
populated.

1 For replacement actions, this field will reflect the
Distribution Type fothe instrument being
removed.

1 For attribute change adihs, this field will reflect
the Distribution Type asfdhe Daily List posting
date.

1 For deletion actions, this field will reflect the
Distribution Type fothe instrument being
deleted.

1 For restore actions, this field wilbt be
populated.

DistributionFrequency
—New

1 byte,alphanumeric

Indicates the expected distributidinequency for the
instrument.Allowable values are:

Code Value
M Monthly
Q Quarterly
S SemiAnnual
A Annual
<space> Not available

The processing rules by action are asofof:

9 For addition actions, this field will reflect the
Distribution Frequeany for instrument being
added.

1 For replacement actions, this field will reflect the
Distribution Frequencyof the instrument being
added.
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Data Field

NFN Daily List

\ Field Format

Description

9 For attribute change actions, this fieldlweflect
the Distribution Frequency as of tt&ystem
Effective Date.

1 For deletion actions, tkifield will not be
populated.

9 For restore actions, this field will reflect the
Distribution Frequency for the instrument being
reinstated to theNFNsystem

Distribution Type-
New

2 bytes,alphanumeric

Indicates the planned distribution type reported by the
Issuer for theNFNinstrument. Allowable values are:

Code Value
C Cash
R Reinvest
W Wrap
RC Reinvest Cash
RW Reinvest Wrap
<space> Not available

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Distribution Type for instrument being added.

1 For replacement actions, this field will reflect the
Distribution Typedr the instrument being added.

1 For atribute change actions, this field will reflect
the Distribution Type as of th8ystemEffective
Date.

1 For deletion actions, tkifield will not be
populated.

1 For restore actions, this field will reflect the
Distribution Type for the instrument being
reingated to the NFNsystem

Par Value Per
Share/Unit

13 bytesaphanumeric

Denotes the face value amount for tiNFNinstrument as
of the SystemEffective Date.Data format will be:
$$$55S$.dddddd. Refer to the Pricing Currency field for the
denominaton for the Par Value amounBlease note that
the Par Value Per Unit/Share field may onlyplopulated
for UIT securities.

The processing rules by action are as follows:

9 For addition actions, this field will reflect the Par
Value for instrument being added.

1 For replacement actions, this field will reflect the
Par Valuedr the instrument being added.

1 For attribute change actions, this field will reflect
the Par Value as of theystemEffective Date.

1 For deletion actions, tkifield will not be
populated.
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Data Field

NFN Daily List

\ Field Format

Description
1 Forrestore actions, this field will reflect the Par
Value for the instrument being reinstated to the
NFNsystem

Deletion Reason

1 byte,alphanumeric

Denotes the reason why tHdFNinstrument is leing
deleted from thesystem This field will only be gpulated
for deletion actionsAllowable values are:

Code Value
Liquidated
Terminated / Expired
Merged
Acquired
Removed at Issuer Request
Removed byNasdaq
Issuance Postponed
Issuance Cancelled
Instrument Reorganization
InstrumentConversion
<space> Not applicable

<|mO|TO|—[>Zm|r

Symbol for Mergef
Acquisition

11 bytesalphanumeric

Indicates theNFNSymbol for the surviving instrument in
the event of a merger or acquisition.

This field will be populated for Deletion events if the
DeletonReason is “M” (Merged
(Reorganization). Nasdaq will populate this field if it is
entered by theNFNIssuer even if the surviving instrumen
is not part of theNFNsystem

This field will also be populated for Deletion eventdh t
Del et i on VRe(@G omwerissrifneent) .
conversionsNFNDaily List will carry a deletion record for
the old asset class as well as an addition recordife new
asset class valu&irms may use the CUSIP / Symbol fielg
in the ddetion record to map data as appropriate.

CUSIP for Mergér
Acquisition

9 bytes,alphanumeric

Indicates the CUSIP number for the surviving instrumen
the event of a merger or acquisitiorRlease note that
Nasdaqwill only populate this field for recipient firswith
a valid CUSIRense and entitlement token.

This field will be populated for Deletion events if the
DeletionR e a s o n (Merged);* M" Acquired
(ReorganizationNasdagwill populate this field if it is
entered by theNFNIssuer evenfithe surviving instrument
is not part of theNFNsystem

This field will also be populated for Deletion events if the
Del et i on VRe(@Gomverigsrifneent) .

conversionsNFNDaily List will carry a deletion record for
the old asset class agell as an addition record fahe new
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NFN Daily List

Description
asset class valu€irms may use the CUSIP / Symbol fielo
in the ddetion record to map data as appropriate.

Document Available

1 byte,alphanumeric

Denotes if supporting documentation will be posted to th
NFNserwviceon the stated effective datéAllowable values
are:

Code Value
Y Yes. Supporting documentation wil
be available for this corporate actio
on statedsystemeffective date
N No. Supporting documentation will
not be posted taNFNDaily List for
this corporate action.
<space. Not applicable

NSCC Clearing Eligible
Current

1 byte,alphanumeric

Denotes if theNFNinstrument is currently National
Securities Clearing Corporation (NSCC) elighiewable
values are:

Code Value
Y YesNFNisaler has indicated that
this instrument is NSCC clearing
eligible.
N No.NFNissuer has indicated that
this instrument immot NSCC clearing
eligible.
<space> Not availableNFNissuer did not
provide NSCC eligibility status.

The processing ruleg/kaction are as follows:

1 For addition actions, tkifield will not be
populated.

1 For replacement actions, this field will reflect the
NSCC eligibility flag ftie instrument being
removed.

1 For attribute change actions, this field will reflect
the NSCC gibility flag as bthe Daily List posting
date.

1 For deletion actions, this field will reflect the NS
eligibility flag forthe instrument being deleted.

1 For restore actions, thkifield will not be
populated.

NSCC Clearing Eligible
New

1 byte,alphanumeric

Denotes if theNFNinstrument will be National Securities
Clearing Corporation (NSCC) eligible as oftatd
Systenmeffective date The allowable valueare:

| Code | Value |
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\ Field Format
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Description
Y YesNFNissuer has indicated that
this instrument is NSCC clearing
eligble.
N No.NFNissuer has indicated that
this instrument isnot NSCC clearing
eligible.
<space> Not availableNFNissuer did not
provide NSCC eligibility status.

The processing rules by action are as follows:

1 For addition actions, this field wikflect the NSC(
eligibility flag for instrument being added.

1 For replacement actions, this field will reflect the
NSCC eligibility flagifthe instrument being
added.

1 For attribute change actions, this field will reflect
the NSCC eligibility flag astb& SystenEffective
Date.

1 For deletion actions, this field will nbe
populated.

1 For restore actions, this field will reflect the NSC
eligibility flag for the instrument being reinstated
to the NFNsystem

Test Symbol Flag

1 byte,alphanumeric

Denotesif the instrument is set up as a live or test issue
currently in theNFNsystem Allowable values are:

Code Value
Y NFNTest Symbol. Instrumerg
intended for test use only.
N NFNLive Symbolnstrument is set
up as live / production ilNFN
system

The processing rules by action are as follows:

1 For addition actionghis field will be populated.

1 For replacement actions, this field will reflect the
Test Symbol Flag for both incoming and outgoin
symbols

9 For attribute change actions, this field wigflect
the Test Symbol Flag as of the Daibf posting
date.

9 For deletion actions, this field will reflect the Tes
Symbol Flag fahe instrument being deleted.

9 For restore actions, this field will reflect Test
Symbol Flag for instrument being reiated.

Symbol Reuse Flag

1 byte,alphanumeric

Denotes if theNFNsymbol was previously used for a
different instrument.The dlowable valuesre:

| Code | Value |
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Data Field ‘ Field Format Description
Y YesNFNSymbol is being reused.
NFNSymbol was previously used il
NFNsystemfor a different
instrument.
N No.NFNSymbol is being assigned |
NFNsystemfor first time.
<space> Symbol Reuse Flag is not supporte
for event code.
The processing rules by action are as follows:
9 For addition actionshis field will be populated.
1 For replacement etions, this field will reflect the
Symbol Reuse status for incoming symbols
1 For attribute change actions, this field will reflect
the Symbol Reuse status for thE-NSymbok
New field.
9 For deletion actions, this field will not be
supported
9 For restoreactions, this field will not be
supported.
Instrument 1 byte,alphanumeric Denotes the current regulatory agency responsible for

Registration- Current

registration and/or oversight dlFNinstrument. The
allowable valuesre:

Code Value
S U.S. Securitis and Exchange
Commission§EC)
M Instrument is filed with Municipal
Searities Rulemaking Board (MSR
C Commodity Futures Trading
Commission (CTFC)
X SEC Registration Exemption
N Not Registeed with U.S. Regulatory
Agency
@) Other

1

1

The processing rules by action are as follows:

For addition actions, this field will nbe
populated.

For replacement actions, this field will instrumen
registration for outgoing instrument

For attribute change actits, this field will reflect
the current Instrument Registration in théFN
system

For deletion actions, this field will reflect the
instrument registration for deleted instrument
For restore actions, tkifield will not be
supported.
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Data Field
Instrument
Registréion —New

\ Field Format
1 byte,alphanumeric

NFN Daily List

Description
Denotes the regulatory agency responsible for registratic
and/or oversight oNFNinstrument as of statedystem
effective date.The allowable values are:

Code Value
S U.S. Securiteand Exchange
Commission (SEC)
M Ingrument is filed with Municipal
Searities Rulemaking Board (MSR
C Commodity Futures Trading
Commissio{CTFC)
X SEC Registration Exemption
N Not Registead with U.S. Regulatory
Agency
O Other

The processing rules by action are as follows:

1 For addition actionghis field will be populated.

1 For replacement actions, this field will instrumen
registration for incoming instrument

1 For attribute change actions, this field will reflect
the updated InFument Registration for théNFN
system

9 For deletion actions, this field will not be
supported

9 For restore actions, this field will reflect the
Instrument Registratioffor the reinstated
instrument.

Investor Type-Current

1 byte,alphanumeric

Denotes he current target invstor class for an instrument
The allowable values will be:

Code Value
| Institutional Investors
R Retail InvestorsBoth Retail and
Institutional Investors
<space> Not available

Investor Type- New

1 byte,alphanumeric

Denotes the new target invetor class for an instrument.
The allowable values will be:

Code Value
| Institutional Investors
R Retail InvestorsBoth Retail and
Institutional Investors
<space> Not available

Instrument Class
New

Text up to 50 bytes

Denotes the Share Class for thFNinstrument.

Please note this field is only populated for all instrument
with Mutual Funds, Money Market Funds, Annuities, ang
Alternative Investment Product Instrument Types.
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Data Field

NFN Daily List

\ Field Format

Description
The processing rules by action are as follows:

9 For addition actions, this field will reflect the
Instrument Class for the instrumeneimg added
to the system

1 For replacement actions, this field will reflect the
Instrument Class for the instngent being added
to the system

1 For attribute change actionshis field will reflect
the Instrument Class as of the Inception date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, this field will reflect the
Instrument Class of the instrument being
reinstated to theNFNsystem

Instrument Class
Current

Text up to 50 bytes

Denotes the Share Class for tRENinstrument.

Please note this field is only populated for all instrument
with Mutual Funds, Money Market Funds, Annuities, ang
Alternative Investment Product Instrument Types.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Instrument Class for the instnuent being added
to the system

1 For replacement actions, this field will reflect the
Instrument Class for the instnuent being aded
to the system

1 For attribute change actions, this field will reflect
the Instrument Class as of the Inception date.

1 For deletion actions his field will not be
populated.

9 For restore actions, this field will reflect the
Instrument Class of the instruent being
reinstated to theNFNsystem

Root SymbelNew

13 bytes alphanumeric

Denotes the Root Symbol fdf-Ninstruments.

The processing rules by action are as follows:

1 For addition actions, this field will be created by
NFNOperations and instrumestassigned

1 For replacement actions, this field not be
populated for UITs.

1 For attribute change actions, this field will not
change with attributechanges

1 For deletion actions, this field will not be
populated

Root SymbalCurrent

13 bytesalphanumeic

Denotes the Root Symbol foi-Ninstruments.

The processing rules by action are as follows:
1 For addition actions, this field will be created by
NFNOperations and instruments assigned
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Data Field \ Field Format

Description
1 For replacement actions, this field not be
populated for UITs.
9 Forattribute change actions, this field will not
change with attribute changes.
1 For deletion actions, this field will not be
populated.

Nasdaq Security
Master

10 bytesalphanumeric

Denotes the Nasdaq Security Master, as created by the
NFNsystem for theNFN instrument as of thBystem
Effective Date.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Nasdaq Security Master for the instrument being
added to thesystem

1 For replacement actions, this field widlflect the
Nasdaq Security Master for the instrument being
added to thesystem

1 For attribute change actions, this field will reflect
the Nasdaq Security Master as of tBgstem
effective date.

1 For deletion actions, this field will reflect the
Nasda Security Master for the instrument being
removed from thesystem

1 For restore actions, this field will reflect the
Nasdaqg Security Master for the instrument being
reinstated to the NF¥ystem

Vehicle Legal Structurg 100 bytes, Indicates how the instrument is currently represented or
—Current alphanumeric registered as with a regulation body.
The processing rules by action are as follows:
1 For addition actions, this field will not be
populated.
1 For replacement actions, this field will not be
populated.
1 For attribute change actions, this fiehdll reflect
the Vehicle Legal Structune system on the Daily
List posting date.
1 For deletion actions, this field will reflect the
Vehicle Legal Structuffer the instrument being
removed from the syem.
1 For restore actions, this field will not be
populated.
Vehicle Legal Structurg 100 bytes, Indicates how the instrument is represented or registere

—New

alphanumeric

as with a regulation body.

The processing rules by action are as follows:
1 For addtion actions, this field will be populated.
1 For replacement actions, this field widflect
instrument registration for incoming instrument.
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Data Field ‘ Field Format Description
1 For attribute change actions, this field will reflect
the updated Instrument Registration for the NFN
system.
1 Fordeletion actions, this field will not be
supported.
9 For restore actions, this field will reflect the
Vehicle Legal Structufer the reinstated
instrument.
Instrument 40 bytes, Indicates the current performance of thiestrument:
Performance- Current | alphanumeric Aggregate or Model. This field will only be populated for
Managed Accounts and Separate Accounts.
The processing rules by action are as follows:
9 For addition actions, this field will not be
populated.
1 For replacement actions, this field wilbnbe
populated.
1 For attribute change actions, this field will reflect
the Instrument Performancén system on the
Daily List posting date.
1 For deletion actions, this field will reflect the
Instrument Performancéor the instrument being
removed from thesystem.
1 For restore actions, this field will not be
populated.
Instrument 40 bytes, Indicates the new performance of the instrument:
Performance- New alphanumeric Aggregate or Model. This field will only be populated for

Managed Accounts and SeparatecAunts.

The processing rules by action are as follows:

9 For addition actions, this field will be populated.

1 For replacement actions, this field will not be
populated.

1 For attribute change actions, this field will reflect
the updatedinstrument Performancéor the NFN
system.

1 For deletion actions, this field will not be
supported.

1 For restore actions, this field will reflect the
Instrument Performancéor the reinstated
instrument.

Rebalance Frequeney
Current

50 bytes, alphanumerig

Indicates the currentrequency of buying and selling
securities of the portfolio to set the weight of each asset
class back to its original state of investment strategy. Th
field will only be populated for Managed Accounts and
Separate Accounts.

The processing rules by amti are as follows:
i For addition actions, this field will not be
populated.
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\ Field Format

Description
1 For replacement actions, this field will not be
populated.

1 For attribute change actions, this field will reflect
the Rebalance Frequendy system on the Daily
List posting date.

1 For deletion actions, this field will reflect the
Rebalance Frequendgr the instrument being
removed from the system.

1 For restore actions, this field will not be
populated.

Rebalance Frequeney
New

50 bytes, alphanumerig

Indicates the new frequency tluying and selling securitie
of the portfolio to set the weight of each asset class back
its original state of investment strategy. This field will onl
be populated for Managed Accounts and Separate
Accounts.

The processing rules by action are atofes:

9 For addition actions, this field will be populated.

1 For replacement actions, this field will not be
populated.

1 For attribute change actions, this field will reflect
the updatedRebalance Frequendgr the NFN
system.

1 For deletion actions, this fieldill not be
supported.

1 For restore actions, this field will reflect the
Rebalance Frequendgr the reinstated
instrument.

Number of Accounts

10 bytes, alphanumerig

Denotes the number of accounts for the instrument. This
field will only be populated foManaged Accounts and
Separate Accounts.

The processing rules by action are as follows:

1 For addition actions, this field will reflect the
Number of Accountfor the instrument being
added.

1 For replacement actions, this field will not be
populated.

1 For atribute change actions, this field will reflect
the Number of Accountas of the date listed
below.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflect the
Number of Accountfrom the most recent NFN
application for the instrument being reinstated to
the NFNsystem

Number of Accounts
Date

Date,
MM/DD/YYYY

I ndi cates the “As of” Dat
Accounts fieldField will be stated in MM/DD/YYYY forma
if available. This field will opbe populated if theNumber
of Accountds provided.
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GIPS Compliant

NFN Daily List

\ Field Format
1 byte,
alpha

Description

Denotes that the Instrument is compliant with the Global
Investment Performance Standar@iSIPS)This field will
only be populated for Managed Accounts, Separate
Accouns, and Collective Investment Trustdlowable
values are:

Code Value
Y Yes. NFN issuer has indicated that t
instrument is GIPS Compliant.
N No. NFN issuer has indicated that th
instrument isnot GIPS Compliant.
<space> Not available. NFN Issueiddchot
provide GIPS compliance status.

The processing rules by action are as follows:

1 For addition actions, this field wikflect the GIPS
Compliance status for instrument being added.

1 For replacement actions, this field will not be
populated.

1 For attibute change actions, this field will reflect
the GIPSompliance flag as of the Daily List
posting date.

1 For deletion actions, this field will reflect the GIP
Gompliance flag for the instrument being deleted

9 For restore actions, this field will not be
populated.

Insured

20 bytes, alphanumerig

Denotes whether the instrument is insured by FDIC or
others, for Demand Deposit Accounts orlowable
values are:

Value
FDIC
Other

Not Applicable

The processing rules by action are as follows:

9 For addition actions, this field will reflect the
Insured status for instrument being added.

1 For replacement actions, this field will not be
populated.

9 For attribute change actions, this field will reflect
the Insured status as of theystemEffective Date.

9 For deleton actions, this field will not be
populated.

9 For restore actions, this field will reflect the
Insured status for the instrument being reinstate
to the NFNsystem

Insured Amount

9 bytes,
numeric

Indicates the amount of investment in Demand Deposit
Acount that is being insuredata Format$$$$$5$S$S.

The processing rules by action are as follows:
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\ Field Format

NFN Daily List

Description

9 For addition actions, this field will reflect the
Insured Amount for the instrument being added.

1 For replacement actions, this field will not be
populated.

1 For attribute change actions, this field will reflect
the Insured Amount as of the date listed below.

9 For deletion actions, this field will not be
populated.

9 For restore actions, this field will reflect the
Insured Amount from the latest NFN application
for the instrument being reinstated to the NFN
system

Notes for Daily List
Record

Text up to 300 bytes

Denotes any special processing notes fidfNOperations
relatedtotheNFNi nst rument ' s act.

Pl ease note that i t NHNs Na
Operations team to populate this notes field for correcte
actions, withdrawn actions and restore actions.

Pl ease al so note that it
most recent note associated with the instrument action @
the Next Day version of thdFNDaily List.

Model Portfolio

1 bytes, Alpha

Denotes that the Instrument ia Model Portfolio.
Allowable values are:

Code Value
Y Yes. The instrument
is a Model Portfolio.
N No. The instrument is
not a Model
Portfolio.

The processing rules by actioreas follows:

9 For addition actions, this field will reflect the Flag
for the instrument being added.

1 For replacement actions, this field will reflect the
Flag for the instrument being added.

1 For attribute change actions, this field will reflect
the Hag as of the Corporate Action Date.

1 For deletion actions, this field will not be
populated.

1 For restore actions, the field will reflect the Flag
for the instrument being reinstated to the NFN
system.

Please note that Nasdaq will populate this fiekd a “ N ”
not provided by the Issuer.
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Closing Record

Data Field Field Format \ Description

Parameter 40 characters, Restatement of the file query parameter as entered by t
alphanumeric user.
(including special
characters) Daily List File Nam@&LlAdvane or DINextDay

Date of Daily List: MM/DD/YYYY

Note for Day Text up to 300 bytes | Denotes any special processing notes fidFiN
Operations for the current business day that are NGtN
instrument specific.

Event Code Descriptions
As noted above, eaddFNDaily List recorihcludes an Event Codéo denote the type of record change that is
being reportedIn the table belowNasdagutlines how theEvent Codes will be generated.

Event Codes Event Description Daily List Daily List Processing Notes
Version
Addition A newNFNregistration Advanced Supported orall versions oDaily List files
application submitted Notification
with final documentation On the Advanced Notification liStiFN
Next Day Operations will post an Addition record as so

as it notified of the planned actionlf the issuer
changes its plan®yFNOperations may post
multiple Addition records to the Advanced
Notification list.

On the Next Day lisNNFNwill only shav the
final Addition record.

Deletion Adelete instrument Advanced Supported orall versions of thdaily List files.
request for an existing Notification
NFNinstrument On the Advanced Notification liS¥{FN
Next Day Operations will post a Deletion record as soo

as it notified of theplanned actionlf the isuer
changes its plan®yFNOperations may post
multiple Deletion records to the Advanced
Notification list.

On the Next Day lisNFNwill only slow the
final Deletion record.

Replacement | A combined action in Advanced Supported orall versions oDaily List files.
which a firm is adding a | Notification
new instrumentat the On the Advanced Notification ligtiFN
same time as it is Next Day Operations will post &eplacementecord as
deleting anexpiring soon as it otified of the planned ation. If the
instrument issuer changes its plandFNOperations may

post multiple Replacement records to the
Advanced Notification list.

On the Next Day lisNFNwill only show the
final Replacement record.
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Attribute A modification to one of | Advance Supported orall versions oDaily List files.
Change the securityattributes for | Notifications
a liveNFNinstrument. Corporate Action Date = BaNFNIssuer
Firms should compare | Next Day reported that thesecuritychangeactionwas
current and new field instituted on its end.
values to determine the
fields impacted by the On the Advanced Notification ligtiFN
change request. Operations will post aAttribute Change
record as soon as it notified of the planned
action.If the issuer changes its plafm¢i-N
Opeaations may post multiple Attribute Chang
records to the Advanced Notification list.
On the Next Day lisNNFNwill only show the
final Attribute Change rexrd.
Restore A reversal of NFN Advanced If an irstrument is removed from th&lFN
instrument deletion. Notification systemin error, Nasdagwill use the Restore
event code tareverse the Deletion action.
Next Day Given that most firms want to resume pricing
of an instrument as quickly as possible, the
Restore records should alys appear in the
Next Day file.
Withdraw— A cancellation of a Advanced As noted abovelNasdaqwill be adding
Addition previously announced Notification Withdraw event codes to notify the vendor
Addition to theNFN community of a cancelledFNlistingaction.
system Next Day
The Withdraw event should always appear of
the Advanced Notification list.
The Withdraw event will only appear on the
Next Day list, however, if the issuer waits to
the last minute to notiffNFNOperaions of the
cancelled action.
Withdraw— A cancellation of a Advanced As noted abovelNasdaqwill be adding
Dektion previously announced Notification Withdraw event codes to notify the vendor
Deletion from theNFN community of a cancelledFNlisting action.
system Next Day
The Withdraw evenshould always appear on
the Advanced Notification list.
The Withdraw event will only appear on the
Next Day list, however, if the issuer waits to
the last minute to notiffNFNOperdions of the
cancelled action.
Withdraw— A cancellation of a Advanced As noted abovelNasdaqwill be adding
Replacement | previously announced Notification Withdraw event codes to notify the vendor
Replaement action on community of a cancelledFNlisting action.
the NFNsystem Next Day

The Withdraw event should always agpeon
the Advanced Notification list.
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The Withdraw event will only appear on the
Next Day list, however, if the issuer waits to
the last minute to notiffNFNOperdions of the
cancelled action.

Withdraw— A cancellation of a Advanced As noted abovelNasdaqwill be adding
Attribute previously anounced Notification Withdraw event codes to notify the vendor
Change Attribute Change. community of a cancelledFNlisting action.
Next Day
The Withdraw event should always appear of
the Advanced Notificatiofist.
The Withdraw event will only appear on the
Next Day list, however, if the issuer waits to
the last minute to notiffNFNOperaions of the
cancelled action.
Withdraw— A cancellation of a Advanced AlthoughNasdagwould rarely, if ever, use this
Restore previously announced Notification event code, it could theoretically need to
NFNinstrument restore withdraw aNFNinstrument restae action.|f it
Next Day were to need to cancel the action, the

Withdraw event would appear on both the
Advanced Nafication and Next Day lists.
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Daily List Processing Summary
The following table summarizes each data field will be populated by Event Code.

Daily List Action

Security Limitations or

Addition Replacement Attribute Deletion Restore Notes
Change
SystenEffective Date X X X X X
Event Code X X X X X
Corporate Action Date X X
InstrumentType/ Tier— Outgoing
X X
Current Instrument
InstrumentType/ Tier— New X Incoming X X
Instrument
Instrument Code- Current Outgoing X X
Instrumert
Instrument Code- New X Incoming X X
Instrument
Symbol-Current Outgoing X X
Instrument
Symbol New X Incoming X X
Instrument
CUSIR Current Outgoing X X
Instrument
CUSIP-New X Incoming X X
Instrument
Instrument Name- Currert Outgoing X X
Instrument
Instrument Name New X Incoming X X
Instrument
Issuer Name Current Outgoing X X
Instrument
Issuer Name New X Incoming X X
Instrument
Exchange Code for Listed Closed End Funds,
(@] (@] Strucured Products
Instruments— Current
NextShares
. Closed End Funds,
Exchange Code for Listed (0] (@] (@] Structured Products
Instruments— New
NextShares
. Closed End Funds,
Exchange Symbol for Listeg o o Structured Products
Instruments— Current
NextShares
. Closed End Funds,
Exchange Symbolrtisted O O O Structured Products
Instruments— New
NextShares
Mutual Funds News
Newspaper HeadingCurrent (0] (0] Media; Money Market
Fund- New Media
Newspaper Heading New (0] O O
Mutual Funds- News
Newspaper Symbel Current O (@) Media; Money Market
Fund- New Media
Newspaper Symbel New (0] O O
Pricing Agent Current Outgoing X X
Instrument
Pricing Agent New X Incoming X X
Instrument
- Outgoing
Pricing Frequency Current Instrument X X
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Daily List Action

Security Limitations or

Addition Replacement LIS Deletion Restore Notes
Change
. Incoming
Pricing Frequency New X Instrument X X
Country of Issuance X Incoming X X X Default value is US
Instrument
ISIN- Current Outgoing 0 X o _Required for
Instrument international listings
ISIN-New o Incoming o X o _Required for
Instrument international listirgs
Currency X Incoming X X X Default value is USD
Instrument
Inception Date X Incoming X X
Instrument
NAV- Inception Date (0] Incoming (0] (0]
Instrument
Total Net Assets Inception Incoming
o} O O
Date Instrument
Minimum Initial Subscription e} Incaming O O
Instrument
Minimum Incremental Incoming
- e} (0] O
Subscription Instrument
OpenTo New Investors X Incoming X X Default value i&¥
Instrument
News media list funds
Incomin must provide either
Number of Shareholders (0] 9 (0] (0] shareholer or asset
Instrument . . .
information at time of
listing / tier upgrade
Number of Shareholders Dati (0] Incoming (0] (0]
Instrument
Total Shares Outstanding o Incoming o o
(TSO) Instrument
TSO Date o Incoming o o
Instrument
News media list funds
Incomin must provide either
Total Net Assets (0] 9 (0] (0] shareholder or asset
Instrument . . )
information at time of
listing / tier upgrade
Total Net Assets Date (0] Incoming (0] (0]
Instrument
Deposit Date Current Outgoing (0] (0] Required folUITs
Instrument
Deposit Date New o Incaming o o Required for UITs
Instrument
Termination Date- Current Outgoing O (@) Required for UITs
Instrument
Termination Date New (0] Incoming O (0] Required for UITs
Instrument
Distribution Frequency Outgoing Required for UIF
o o
Current Instrument
Distribution Frequency:New o Incoming o o Required for UITs
Instrument
Distribution Type-Current Outgoing O (@) Required for UITs
Instrument
Distribution Type New o Incoming o o Required for UITs
Instrument
Par Value Per Share/Unit (0] Incoming O (@) O
Instrument
Deletion Reason X
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Daily List Action

Security Limitations or

Addition Replacement LIS Deletion Restore Notes
Change
Symbol for Merger / Populated only '|f deletion
Acquisition © reason 1S
AM,RorV
CUSIP for Merger / Populated only .|f deletion
Acquisition o reason is
A, M,RorV
Document Available X X X
NSCC Clearing Eligible Outgoing
o o
Current Instrument
NSCC Clearing Eligiblblew o Incoming o o
Instrument
Test Symbol Flag X Both X X X
Symbol Reuse Flag X Incoming New Symbol
Instrument
Instrument Registratior Outgoing
X X
Current Instument
Instrument Registratior Incoming
X X X
New Instrument
Investor Type- Current (0] Outgoing O o
Instrument
Investor Type- New (0] Incoming O O
Instrument
Instrument Class Current Outgoing X X
Instrument
Instrument Class New X Incoming X
Instrument
Root Symbot Current Outgoing X
Instrument
Root SymboiNew (0] (0] O X O
Nasdaq Security Master X Incoming X X
Instrument
Vehicle Legal Structure Outgoing
o e}
Current Instrument
Vehicle Legal StructurédNew (0] Incoming (0] (0]
Instrument
Instrument Performance Outgoing Managed Accounts and
o o}
Current Instrument Separate Accounts
Instrument Performance Incoming Managed Accounts and
e} o (o]
New Instrument Separate Accounts
Rebalance Frequeney Outgoing Managed Accounts and
o o}
Current Instrument Separate Accounts
Rebalance FrequeneiNew o Incoming o o Managed Accounts and
Instrument Separate Accounts
Number of Accounts o Incoming o o Managed Accounts and
Instrument Separate Accounts
Number of Accounts e o Incoming o o Managed Accounts and
Instrument Separate Accounts
Assets Under Management Outgoing O O
Instrument
Assets Under Management Incoming
o o o
Date Instrument
Managed Accounts,
GIPS Compliant X Incoming X X Separat_e Accous, and
Instrument Collective Investment
Trusts
Insured o Incoming o o Demand Deposit
Instrument Accounts
Insured Amount o Incoming o o Demand Deposit
Instrument Accounts
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NFN Daily List

Daily List Action

Security Limitations or

Addition Replacement LIS Deletion Restore Notes
Change
Notes for Daily List entry (@) (@) O (@) O Field will be’"’p“"?‘ted on
needed basis
Model Porfolio X Both X X X

NFN Daily List Posting Time

TheNFNDally List posting is a manual process performedhieyNi-NOperations departmentNFNOperations will
make every attempt to post thBIFNDaily List file®y 12 noon,ET.On occasionNFNOperatiors may modify a
record after the initiaNFNDaily List files are postetlasdag therefore, recommends that firms check thg-N
websitefor NFNDaily Lisfile updates up until ®0p.m., Eastern Time.
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NFN Directory

NFN Daily List

To retrieve tle NFNDirectory, Web Service Users shall need to enter a call with the following parameters:

1 Documentation File Name: User should entenstrumentDirectory
91 Date of Directory: Data should be entered in MDDYYYY or MM/DD/YY¥6Ymat. This is an optiat

operator.

1 File Type: Data should idicate requested file format. Options: X ML” f or XML f or matted t

pipe (|) delimited text* Ex c el XML "

f o-Excelfilef oarma“t X SQ@N"MSf or

https://nfn.nasdag.com/reportsinstrumentDirectoryashx?DateMM-DD-YY Y¥Typepipe

Nasdagwill update itsNFNDirectory file to reflect of the active instruments at the start aicd business day

JSON

Within the file,Nasdagwill include a header row with the field names. Within the file, the individual security
records will appear as outlined below in alphabetic ordasdd on theNFNSymbol fieldAs the last record in the
file, Nasdaqwill denote the Web Service request date (MM/DD/YYYY) and Web Service rémeegiHMMSS).

Security Level Details

Data Field \ Field Format Description

Symbol

11 bytes,
alphanumeric

instrument.

Denotes the current Nasdaassigneddentifier for NFN

Instrument Name

Text up to 150 bytes

bytes.

Denotes the name of thBlFNinstrument as it appears on
the prospectus document.

Abbreviations may be used fdiF-Nissue hames over 150

Issuer Name

Text up to 7Sytes

instrument.

Denotes the firm name for the issr of theNFN

Instrument Type / Tier

2 bytes,alphanumeric

Denotes theNFNsecurity class and listing tier for the
instrument.Allowable values are:

Code Value

MF Mutual Fund-News Media List

MS Mutual Fund- Supplemental List

$$ Money Market Fund-News Media
List

$S Money Market Fund- Supplemental
List

us Unit Investment Trust (UIT)

AN Annuity

SP Structured Product

AP Alternative Investment Product (AR

EM NextShare&xchange Traded
Managed Fund

CT Collective Investmentrust

MA Managed Accounts

SA Separate Accounts
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NFN Daily List

Data Field ‘ Field Format ‘ Description
HF Hedge Fund
DD Demand Deposit Account
Instrument Code 1 byte,alphanumeric | Indicates the general investment strategy or stdiegory

for the NFNinstrument. The allowablevaluesare:

Code | Value
Mutual Funds (Types MF and MS
@) Mutual Fund- Open End
C Mutual Fund-Closed End
Interval Fund
Y
Y4 Tender Offer Fund
MoneyMarket Funds (Types $$ and $S)
A Money Market Fund- General
Purpose
G Money Market Fund- Government
Securities
X Money Marlet Fund-Tax Exempt
Securities
Unit Investment Trust (Type US)
Unit Investment Trust Debt
D -
Securities
E Unit Investment Trust Equity
Securities
Annuities (Type AN)
M Annuity—Variable
N Annuity— Equity Indexed
Structured Products (Typ@S
R Structured Product Index: Autocall
S Structured Product Single Stock
T Structured Product Index:
Buffer/Barrier Enhancetdpside
U Structured Product Index:
Principal Protected
Structured Product Commodity /
V
FX
w Structured Product Rates
L Structured Product Other
Alternative Investment Products (Type AP)
B Managed Future Fund
F Fund of Hedge Fund
I Non-Traded REIT
J Non-Tradtional Hedge Fund
(Registered)
K Commodity Pool Fund
P Private Equity Offering
NextShareg&xchang Traded Managed Funds (Typg
EM)
Q | NextShares
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NFN Daily List

\ Field Format

\ Description
Hedge Fund (Type HF)
H | Hedge Fund
Collective Investmeritrust (Type CT)
1 | Collective Investmerifrust
Managed Accounts (Type MA)

5 Separately Managed Accounts
(SMA)
3 Unified Managed Accounts (UMA)
Separate Accounts (Type SA)
4 | Separate Accounts
Demand Deposit Account (Type DD)
5 | Demand Deposit Account

Country of Issuance

2 bytes,alphanumeric

Denotes listed as the primary registrati location for the
issuanceFor this fieldNasdagwill uselSO 3166 country
codes

CUSIP

9 bytes,alphanumeric

Denote the current CUSHR provided by th&lFNIssuer.

Please note thaNasdaqwill only populate this field for
recipientfirms with a valid CUSIP license amditlement
token.

ISIN

12 bytes,
alphanumeric

Denotes the curreninternational Security Identification
Number (ISINfor the NFNInstrument as provided by the
NFNIssuer. The ISIN should map to the country of issea

(Note: This field is optional faNFNinstrumerts based in
the United States.)

Currency

3 bytes,alphanumeric

Denotes the currency in which the NFN instrument will
submit valuation data as of System Effective Date. Nasds
will use theGitHub currency alphabetic codfa this field.

The default value is “USD]

Pricing Agent

Text up to 150 bytes

Denotes the name of the firm responsible for reporting
valuaion data for theNFNinstrument.

Pricing Frequency

1 byte,alphanumeric

Denotes the frequency at which tidFNpricing agent is
expected to report valuation information, such as net ass
values (NAVs) and offer / maatprices, for the instrument.
Allowable values are:

Code Value
I Intraday
Daily (Default)
Weekly
Biweekly
Monthly
Quarterly
SemiAnnually
Annually

> nlO|Z|mlS|o
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Data Field
Distribution Type

NFN Daily List

\ Field Format
2 bytes,alphanumeric

\ Description
Indicates the distribution type listed in tHéFNsystemfor
the instrument. Allowable values are:

Code Value
C Cash
R Reinvest
W Wrap
RC Reinvest Cash
RW Reinvest Wrap
<space> Not available

Distribution Frequency

1 byte,alphanumeric

Indicates the expected distributidinequency for the
instrument.Allowable véues are:

Code Value
M Monthly
Q Quarterly
S SemiAnnual
A Annual
<space> Not available

Inception Date

10 bytes,numeric

Denotes the date on which thdFNinstrument was created
by theNFNIssuer Date field is stored in MM/DD/YYYY
format.

Minimal Initial
Subscription

11 bytes,
alphanumeric

Denotes the minimum initial investment amount for a newv
investor in theNFNinstrument.

If provided, the value will be stated §$$$$$$$5$.dd format
(indusive of the decimal points).

If unavailablethe field will be space filled.

Minimal Incremental
Subscription

11 bytes,
alphanumeric

Denotes the minimum incremental investment amount fo
an existing imestor in theNFNinstrument.

If provided, the value will be stated §$$$$$$$5$.dd format
(inclusive of the decimal points).

If unavailablethe field will be space filled.

Open To New Investors

1 byte,alphanumeric

Denotes if theNFNinstrumert is closed to new investors.
Allowable values are:

Code Value
C Closed to New Investors
O Open toNew Investors
<space> Not available

Exchange Code for
Listed Instruments

4 bytes,alphanumeric

Denotes the SO 10383 Market Identification Codes (MIC¢
for the primary listing market centeof aNFNinstrument,
if applicable.
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NFN Daily List

Data Field ‘ Field Format ‘ Description
(Note:In the U.S., this field is typically populated only for
closedend funds / exchange tradefdnds or structured
products.)

Exchange Symbol For | 11 bytes, Denotes the tickerdentifier assigned by the primary listing

Listed Instruments

alphanumeric

market for theNFNinstrument, if applicable.

Newspaper Category

20 bytes,
alphanumeric

Denotes the fund family heading to be used for thEN
instrument inU.S. newspaper price tables. (Noéis field
is only ppulated for the two news medilst fund types-
MF and $$.)

Newspaper
Abbreviation

16 bytes,
alphanumeric

Denotes thadentifier to be used for theNFNinstrument in
U.S. navspaper price tables. (Not&his field is only
populated for the twonews media listund types— MF and
$3$.)

Deposit Date

10 byte,numeric

Denotes the date on which tHgFNinstrument is scheduled
to deposit Please note that this field is typically populated
for UITs and structured product®ate field is stored in
MM/DD/YYYY.

Termination Date

10 byte,numeric

Denotes the date on which tHdFNinstrument is scheduled
to mature or terminate Please note that this field is
typically populated for UlTand structured productsDate
field is stored in MM/DD/YYYY.

Par Vale Per Unit /
Share

12 bytes,
alphanumeric

Denotes the par value per share cgrpunit for aNFN
instrument.Please note that this field is typically only
populated for debtbased instruments.

If provided, the value will be stated §$$$$$.dddddd
format.

If unavailable, his field will be space filled.

NSCC Clearing Eligible

1 byte,alphanumeric

Denotes if theNFNinstrument is National Securities
Clearing @rporation (NSCC) eligibl€he allowable values
are

Code Value

Y YesNFNissuer has indidad that
this instrunent is NSCC clearing
eligible.

N No.NFNissuer has indicated that
this instrument isnot NSCC clearing
eligible.

<space> | Not availableNFNissuer did not
provide NSCC eligibility status.

PricingStart Date

10 bytesnumeric

Denotes the date on which thdFNinstrument started to
remit net asset values (NAVs) and other valuation data v
the NFNsystem

Please note that this field may be blank if the instrument
has yet to remit valuation data to thdFNsystem
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Data Field ‘ Field Format ‘ Description
SincePrichg Start Date and Inception Date may be differe
values Nasdagncludes both fields in thBIFNDirectory file.
Instrument Registration 1 byte, Denotes the current regulatory agency responsible for
alpha registration and/or oversight dilFNinstrument. The

allowable valuesire:

Code Value
S U.S. Securiteeand Exchange
Commission (SEC)
M Instrument is filed with Municipal
Sewrities Rulemaking Board (MSR
C Commodity Futures Trading
Commission (CTFC)
X SEC Registration Exemption
N Not Registered with U.S. Regulato
Agency
O Other

Test Symbol Flag

1 byte,alphanumeric

Denotes if the instrument is set up as a live or test issue
currently in theNFNsystem The allowable valueare;

Code Value
Y NFNTest Symbol. Instrumeig
intended for test use only
N NFNLive Symbol. Instrument is se

up as live / production ilNFN
system

Investor Type

1 byte,alphanumeric

Denotes the target inv&or class for an instrumenthe
allowable valus will be:

Code Value
| Institutional Investors
R Retail InvestorsBoth Retail and
Institutional Investors
<space> Not available

Instrument Class

50 byte,alphanumeric

Denotes the instrument class for an instrument.

Root SymbaoINew

Text 13 bygs

Denotes the Root Symbol fol-Ninstruments.

Nasdaq Security Maste

10 bytes,
alphanumeric

Denotes the Nasdaq Security Master, as created by the |
system, for the NFN instrument as of the System Effectiv
Date.

Vehicle Legal Structure

100 bytes,
alphanumeric

Indicates how the instrument is currently represented or
registered as with a regulation body.

Instrument
Performance

40 bytes,
alphanumeric

Indicates the current performance of the instrument:
Aggregate or Model. This field will only begulated for
Managed Accounts and Separate Accounts.
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Data Field
Rebalance Frequency

\ Field Format
50 bytes,
alphanumeric

NFN Daily List

\ Description

Indicates the current frequency of buying and selling
securities of the portfolio to set the weight of each asset
class back to its original state of inves strategy. This
field will only be populated for Managed Accounts and
Separate Accounts.

Number of Accounts

10 bytes,
alphanumeric

Denotes the number of accounts for the instrument. This
field will only be populated for Managed Accounts and
Separate Acounts.

Number of Accounts
Date

Date,
MM/DD/YYYY

I ndicates the “As of” Dat
Accounts field. Field will be stated in MM/DD/YYYY form
available. This field will only be populated if the Total Net
Assets is provided.

GPS Compliant

1 byte,
alpha

Denotes that the Instrument is compliant with the Global
Investment Performance Standardsis field will only be
populated for Managed Accounts, Separate Accounts, ar
Collective Investment Trusts.

Code Value

Y Yes. NFN iggr has indicated that thig
instrument is GIPS Compliant.
N No. NFN issuer has indicated that th
instrument is not GIPS Compliant.
Not available. NFN Issuer did not
provide GIPS compliance status.

<space>

Insured

20 bytes,
alphanumeric

Denotes whetler the instrument is insured by FDIC or
others, for Demand Deposit Accounts only.

Value
FDIC
Other

Not Applicable

Insured Amount

9 bytes,
numeric

Indicates the amount of investment in Demand Deposit
Account that is being insured. Data Formgg$$$5$$s.

Model Portfolio

1 bytes, Alpha

Denotes that thanstrument isa Model Portfolio.
Allowable values are:

Code Value
Y Yes. The instrument
is a Model Portfolio.
N No. The instrument is
not a Model
Portfolio.

Please note that Nasdaq will populateh i s f i el
not provided by the Issuer.
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Documentation Posting Service

To retrieve theDocumentation Posting Daily List fil#eb Service Users shall need to enter a call with the

following parameters:

M Documentation File Name: User should enteDocPost

1 Date of Documentation File: Data should be entered iIMM-DD-YYYY aviM/DD YYY Yormat.

1 File Type: Data should idicate requested file formaOptions:* XML ” f or XML formatted t
pipe (|) delimited text“ E % cXeML ”

f or aExtebflfemeotrt € dl SNON” f or JSON

https://nfn.nasdag.com/reports/DocPost.ashx?Date=MMD-YYYY&Type=pipe

With the implementation of theNFNDaily ListNasdacgllows Issuers / Pricing Agents to post certain financial
documentation folNFNInstruments for themarket data vendors to accesgo facilitate the retrieval process,
Nasdagwill create a dailyile that lists the financial documentation with the currentdag post i ng dat e.

Security Level Details

Data Field
Posting Date

\ Field Format
Date, MM/DD/YYYY

Description
Denotes the date on which thdFNDocumenation List file
was generatedDate fieldis stored in MM/DD/YYYY format

Posting Time Time, Denotes the time that thé&NFNDocumenation List file was
HHMMSS generated.The time wil be stated in HHMMSS formdthe

time is based on US Eastern Time.
Symbol 11 bytes, Denotes the Nadagrassigneddentifier for NFNinstrument

alphanumeric

at the time of theNFNDocumentation List file posting.

If there is an associated registration action, the Symbol w
follow the following rules:

1 For instrument addition actions, the field will
match theSymbol-New value fromhe Daily List
Next Day file.

1 For replacement actions, the field will reflect the
Symbol New value fromtie Daily List Next Day
file.

1 For instrument attribute change actions, the field
will reflect the Symbot Current valuerom the
Daily List-Next Day file.

1 For deletion actions, the field will reflect the
Symbol- Current value from the Daily ListNext
Day file.

Instrument Name

Text up to 150 bytes

Denotes the Instrument (Issue) Name in tHRENsystemat
the time of theNFNDocumentation List file posting.

CUSIP

9 bytes,alphanumeric

Denotes the CUSIP number in thENsystemat the time of
the NFNDocumentation List file postindg?lease note that
Nasdaqwill only populate this field for recipient firms with
valid C&IFicense and entitlement token.
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Data Field
Country of Issuance

\ Field Format
2 bytes,alphanumeric

NFN Daily List

Description

Denotes listed as the primary registratti location for the
issuanceFor this field Nasdaqwill uselSO 3166 country
codes

ISIN

12 bytes,
alphanumeric

Denotes the International Security Identification Number
(ISIN) for theNFNInstrument at the time of theNFN
Documentation List file posting-he ISIN should mato the
country of issuance.

(Note: This field is optional foNFNinstrumerts based in
the United States.)

Instrument Type / Tier

2 bytes,alphanumeric

Denotes theNFNsecurity class and listing tier for the
instrument on the statedSystemeffective date. Allowable
values are:

Code Value

MF Mutual Fund-News Media List

MS Mutual Fund- Supplemental List

$$ Money Market Funé-News Media
List

$S Money Market Fund- Supplemental
List

us Unit Investment Trust (UIT)

AN Annuity

SP Structured Product

AP Alternative Investment ProdudAlIP)

EM NextShareg&xchange Traded
Managed Fund

MA Managed Accounts

CT Collective Investmentrust

SA Separate Accounts

HF Hedge Fund

DD Demand Deposit Account

DocumentType

Text up to 50 bytes

Indicates the type of financial documentation bgiposted
for the NFNinstrument. Allowable values are:

Value

Draft Prospectus

Marketing Materials

Monthly Portfolio Holdings
Private Placement Memorandum
Profile or Fact Sheet

Resolution of Name Change
Shareholder Repor Annual
Shareholder Repb - SemiAnnual
Statement of Additional Information
Statement of Deletion

Statutory Prospectus

Summary Prospectus

Statement of Reorganization
The Declaration of Trust
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Data Field ‘ Field Format Description

Proof of Total Net Assets
Summary Plan Description
Other

FileFormat Text upto 10 bytes Denotes the type of file foriat used for the documentation
Allowable value is:

Code Value
pdf Portable Document Format (PDF)
SystenEffective Date | 10 bytes, Denotes theSystenmeffective date orelease date for the
alphanumeric NFNIsster documenation. For instrument with an

associated action, the Release Date is the same as the
Systeneffective date For documentation without an
associated action, it is the date that tiN-Nissuer is
releasing the file to the publidate field is steed in
MM/DD/YYYY format.

Event Code Text up to 50 bytes Indicates if theNFNIssuer updated its registration
information at the same timéhat it posted the document.
Allowable values are:

Value

Addition

Deletion

Replacement

Attribute Change

Restge

<space no associated action>

Note: Please refer to Daily ListNext Day file for details on
the NFNregistrationaction.

DocumentationURL URL Address NFNfile name / file path from which the actual document
can be accesseahd downloaded.
Teg Symbol Flag 1 byte,alphanumeric | Denotes if the instrument is set up as a live or test issue

currently in theNFNsystem The allowable valueare:

Code Value

Y NFNTest Symbol. Instrumeig
intended for test use only.
N NFNLive Symbol. Instrunm is set
up as live / production itNFN
system
Issuer Name 75 bytes, Denotes the name of the Issuer / Sponsor for the NFN
alphanumeric instrument at the time of the NFN Document Posting
Service file posting.
Creation Date Date, MM/DD/YYYY | Denotes he date the documentvascreated inthe NFN
system Date field is stored in MM/DD/YYYY format.

Once the Documentation List is downloaded, the user may automate access to the individual PDF documents by
generating a Web Service request for each ofM&NDocumentation fi¢ Names provided in the file.
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NFN Root Directory

Web Service Parameters
To retrieve the NFIRoot Directory, Web Service Users shall need to enter a call with the following parameters:

il

Issuer CUSIP: First 6 of the CUSIP assigned tetiee iy CSIP and registered with Nasdagpid

Network Operations.

Root Symbol: 13 character Root Symbol assigned by Nasdaq Fund Network Operations. This is an optional
operator.

Data Type: Data should indicate L efquremdtetded itlextf,orn
pipe (]) delimited t ex tExcelfilBxrc el XMAN" ffoar aJ S @N nfad rt read

https://nfn.nasdaq.com/reports/RootDirectory.ashx?issuercusip=[issuercusip]@ROOTSYMBOL=[rootsymbol]&Type=pipe

Root Directory File Format

Nasdaq will update itslIFNRoot Directory file to reflect of the active roots. Within the file, Nasdaq will include a
headerrow with the field names. Within the file, the individual security records will appear as outlined below in
alphabetic order bsed on theSymbol field.

Security Level Details

Data Field Field Format Description

Issuer Name Text up to 75 bytes Denotesthe name of the Issuer / Sponsor for the NFN Ro

ProductName 150bytes, Denotes the name of the NFN Root.

alphanumeric

Investment Type and | 4 bytes,alphanumeric | Denotes aggregate market capitalizatiand aggregate
Style

weighting of price relative tthe fundamentalsof this
assets internal holdings. Allowable values are:

Value
Multi CapBlend

Multi Cap Growth

Multi Cap Value

Multi Cap All Valuation
Large Calend

Large Cap Growth
Large Cap Value

Large Cap All Valuation
Mid CapBlend

Mid Ca Growth

Mid Cap Value

Mid Cap All Valuation
Small CaBlend

Small Cap Growth
Small Cap Value

Small Cap All Valuation
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Data Field

Field Format

NFN Daily List

Description

Micro CapBlend

Micro Cap Growth
Micro Cap Value

Micro Cap All Valuation
Not Assigned

Economic Developmen
Code

3 bytes,alphanumeric

Denotes aggregate weighting of the economic developm
status of this assets internal holdings. Allowable values a

Value
Developed Markets

Developing Markets
Emerging Markets
Frontier Markets
Global Markets

Not Assigned

Sector

40 byes,
alphanumeric

Denotes primary equity sector focus inherent to this asse
investment objective. Allowable values are:

1 Options in this field are subject to change as
requested by issuers.
1  A-current list of options can be found in the=N

Application

Weighting Method

20 bytes,
alphanumeric

Denotes primary weighting scheme of this asset's interng
holdings. Allowable values are:

Value

Cap Weipt
Equal Weight
Active Discretion
NA

Credit Quality

3 bytes,alphanumeric

Denotes aggregate weighting of the credit quality of this
assets internal holdings. Allowable values are:

Value
All Quality Mix
High
Medium
Low
Not Assigned

Maturity Range

3 bytes,alphanumeric

Denotes aggregate weighting of the stated duration of thi
assets internal holdings. Allowable values are:

Value
All Duration Mix
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Data Field

NFN Daily List

Field Format

Description

Short Duration
Intermediate
Long Duration
Not Assigned

Fund Investment

60 bytes,

Denotes general focus and objective of the asset's

Category alphanumeric investment policy. Allowable values are:
1 Options in this field are subject to change as
requested by issuers.
1 A current list of options can be found in th&=N
Application
Industry 40bytes Denotes specific industry sector focus of this asset's

alphanumeric

investment policy. Allowable values are:
1 Options in this field are subject tthange as
requested by issuers.
1 Acurrent list of options can be found in the=N

Application

Leverage Amount
Limits

5 bytes,alphanumeric

Dendes amount of leverage inherent to this asset's
aggregate internal holdings. Allowable values are:

Value

1.00x

1.25X

1.50X

2X

3X

4X

5 characters (e.g.1.20X)
Not Assigned

Liquidity Categories

5 bytes,alphanumeric

Denotes estimate of this assetability to be bought or sold
Allowable values are:

Value
Highly Liquid Investments

Moderately Liquid Investments
Less Liquid Investments
llliquid Investments

Not Assigned

Macro Region

4 bytes, dphanumeric

Denotes aggregate weighting of the regal exposures of
this asset's internal holdings. Allowable values are:

Value

Asia
Europe
Global
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Data Field

NFN Daily List

Field Format

Description

Latin America

Pacific (Excluding Japan)
MEA

Nordic

North America
Non-United States

Not Assigned

PortfolioManagement
Style

3 bytes, dphanumeric

Denotes attributes of this asset's internal portfolio
construction. Allowable values are:

Value
Active Qualitative

Passive Qualitative
Active Quantitative
Not Assigned

Issuer Benchmark Inde
1

15bytes,
alphanumeric
(inclusive of spaces)

Denotes ararray of modern portfolio statistics of this asse
versus the benchmark chosen by the issuer.

Nasdaq Benchmark
Index 1

15bytes,
alphanumeric
(inclusive of spaces)

Denotes an array of modern portfolio statistics of this asg
versus the benchmark chosen blasdag.

Issuer Benchmark Inde
2

15bytes,
alphanumeric
(inclusive of spaces)

Denotes an array of modern portfolio statistics of this ass
versus an alternative benchmark chosen by the issuer.

Nasdag Benchmark 2

Up to 15bytes,
alphanumeric
(inclusiveof spaces)

Denotes an array of modern portfolio statistics of this ass
versus an alternative benchmark chosen by Nasdagq.

Portfolio Type

3 bytes, dphanumeric

Denotes long term portfolio alignment concerning assets
classes. Allowable values are:

Value
Balanced / MultiAsset

Equity

Fixed Income
Money Market
Alternatives
Hedge Funds
Real Estate
Other Fund
Not Assigned

Root Symbol

13bytes,
alphanumeric

Denotes 13 character syol assigned to the Root by NFN
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Data Field

Product Website

Field Format

Up to 2048 btes,
alphanumeric

NFN Daily List

Description

Denotes internet address to be used by public investors.

Investment Focus

40 bytes,
alphanumeric

Denotes long term investment category governed by
management. Allowable values are:
1 Options in this field are subject to change as
requestedby issuers.
1 A current list of options can be found in thEN

Application

Peer Group

100 bytes,
alphanumeric

Denotes assets sharing similaréstment categories.
I Options in this field are subject to change as
requested by issuers.
1 A-current list of options can be found in the=N

Applicdion.

Total Real Estate Area

12 bytes, numeric

Denotes the total area for the fund in square feet or squa
meters.

Unit of Measurement

13 bytes, alpha

Denotes the unit of measurement for thieotal Real Estate
Area field.

Value

Square Feet
Square Metes

Real Estate Portfolio
Occupancy

XXX XXX

Denotes the percentagef rented or used space to the
Total Real Estaterdaas of the Real Estate Portfolio
Occupancy Date.

Real Estate Portfolio
Occupancy Date

Date,MM/DD/YYY

Denotes the date for the Reastate Portfolio Occupancy.

Zero Redemption

1 byte, dpha

Denotesthe fund eligibilityfor Zero RedemptionAvailable
values are:

Code Value
Y Yes. NFN issuer has indicated that t
fund eligible for Zero Redemption.
N No. NFN issuer has indicated thhis
fundis not eligible for Zero
Redemption.
<space> Not available. NFN Issuer did not
provideZeroRedemption status.

Zero Redemption
Months

2 bytes, numeric

Denotes the number of months for Zero Redemption

Zero Redemption Fee

XXX XXX

Denotes theZzero Redemption fee as a percentage for the
designated time frame.
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Data Field

Early Redemption Tern

Field Format

1 byte, dpha

NFN Daily List

Description

Denoted if thefund is eligible for Early Redemption.
Available values are:

Code Value

Y Yes. NFN issuer has indicated that t

fund eligible for Eayl Redemption.
N No. NFN issuer has indicated that th

fundis not eligible for Early
Redemption.

<space> Not available. NFN Issuer did not

provide Early Redemption status.

Early Redemption Tern
Start Month

2 bytes, numeric

Denotes the start monthin number of monthsfor the Early
Redemption Term.

Early Redemption Tern
End Month

2 bytes, numeric

Denotes the end monthin number of monthsfor the Early
Redemption Term.

Early Redemption Tern XXX. XXX Denotes the Early Redemption Term fee as aceatage for
Fee the designated time frame.
Tiered Redemption 1 byte, dpha Denotes if the fund isligible for Tiered Redemption.

Available values are:

Code Value

Y Yes. NFN issuer has indicated that t
fund eligible for Tiered Redemption.

N No. NFN issuéhas indicated that this|

fundis not eligible for Tiered
Redemption.

<space> Not available. NFN Issuer did not
provide Tiered Redemption status.

Tiered Redemption
Start Month

2 bytes, numeric

Denotes the month, in numbers of months, in which Tierg
Redemption begins.

Tiered Redemption En¢
Month

2 bytes, numeric

Denotes the month, in numbers of months, in which Tierg
Redemption ends.

Tiered Redemption Fee

XXX XXX

Denotes the Tiered Redemption Fee as a percentage for
designated time frame.

Full Rdemption
Months

3 bytes, numeric

Denotes the months, in numbers of months for Full
Redemption.

Up Front Commission | XXX. XXX Denotes the ufront offering fees of the fund as a
percentage

Trailing Commission | XXX. XXX Denotes the trailing ammission for thefund as a
percentage.

Management Oversigh| 50 bytes, Denotes the management over sight of the fund. Availab

alphanumeric

options are:
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NFN Daily List

Data Field Field Format Description

Value
Independent Board of Directors

Independent Board of Directors (by proxy)

CEO/Management

Not Assigned
Non-Traded REIT 100 bytes, Denotes the NofTraded REIT Structure. Available options
Structure alphanumeric are:

Value
Non-Traded REIT with Perpetual Life

Non-Traded REIT with Life Cycle
Offering Type

Not Assigned

Investor Suitability 100 bytes, Denotes the investor suitability for the fund.
alphanuneric

Root Directory Dynamic File Format
Within the Root Directory file are dynamic tables that provide information for the multi select options in the Root
directory. These files follow the above optiongtwineaders.

1T The headers for the Root Directory files are 5
characters.
AssetCategory

Denotes the broad focus and objective of this asset's exposure.

For a current list of options can be foundtive NEN Application

Data Field Field Format Description
Header 100 characters 5 " =" Categdrgf sePadded “=" to
AssetCategory 40 bytes, Denotes the options for this field. Options in this field are
alphanumeric subject to change as requested by issuers.
A current list of options can be found in th&=N
Application
Root Symbol 13 bytes, Denotes the Root Symbol assigned by Nasdag.
alphanumeric

Portfolio Top Holdings
Denotes the broad focus and objective of this asset's exposifdl Portfolio Top Holdings download will be
limited to the top 20 holdings. For full holdings repgru can send a request tdEFNOps@nasdag.com
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NFN Daily List

Data Field Field Format Description
Header 100 characters 5 =", “Portfolio Top Hol
Root Synbol 13 bytes, alphanumerid Denotes the Root Symbol assigned by Nasdag.
CuUsIP 9 bytes, alphanumeric | Denotes the CUSIP numtfer the security.
*Note: Nasdaq will only populate this field for recipient
firms with a valid CUSIP license and entitlemenetok
ISIN 12 bytes, alphanumerid Denotes the ISIN for theecurity.
Security Ticker 30hytes, alphanumeric| Denotes themarket tickerfor the security.

(Updatedas 0f5/5/2021)

Percent
(New as of 1/25/2021)

28 bytes, alphanumeric

Expressed asercentage Percentage value compared tdg
net assets of the Fund.
XXX XXXXXXHXKXXXXXHXKXXXKXKXKXX

Update Date

Date, MMDDYYYY

Reporting period, date as of which information is reporte

Security Name
(New as of 1/25/2021)

Text up to 150
characters

Denotes the Issue Name for the security

Asset Category
(New as of 1/25/2021)

10 bytes, alphanumerig

Denotes the type of assets that are categorized by simil
characteristics.

VALUE CODE DESCRIPTION

STIV Shortterm investment vehicle
RA Repurchase agreement

EC Equity-common

EP Equitypreferred

DBT Debt

DCO Derivativecommodity

DCR Derivativecredit

DE Derivativeequity

DFE Derivativeforeign exchange
DIR Derivativeinterest rate

DO Derivativesother

SN Structured note

LON Loan

ABSMBS ABSmortgage baked security
ABSAPCP | ABSasset backed commercial paper
ABSCBDO | ABScollateralizedbond/debt obligation
ABSO ABSother

COMM Commodity

RE Real estate

OTHER A brief description is provided.

Issuer Category
(New as of 1/25/2021)

10 bytes, alphanuric

Denotes the type of legal entity that develop, registers a
sells securities to finance its operations

VALUE CODE DESCRIPTION
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NFN Daily List

Data Field Field Format Description
CORP Corporate
UST U.S. Treasury
USGA U.S. government agency
USGSE U.S. government sponsored entity
MUN Municipal
NUSS Non-U.S. sovereign
PF Private fund
RF Registered fund
OTHER A brief description is provided.

Portfolio Allocation
The Assets internal allocation between stocks, bonds and other.

Data Field Field Format Description

Header 100 characters 5 "RPdrtfolio Stratificati
Root Symbol 13 bytes, Denotes the Root Symbol assigned by Nasdag.
alphanumeric
Description 20 bytes, Denotes the option category for the percentage
alphanumeric
Options
Cash
Commaodities
Currencies
Derivatives

Domestic Bond
Domestic Stock
Foreign Bond

Foreign Stock

Other

Hospitality— Hotel
Hospitality— Restaurant
Industrial

Office

Medical

Residential

Retail (Single Tenant)
Retail Multi-Tenan)
Senior Secured {iLien)
Senior Secured {2Lien)
Secured Bonds
Unsecured Bonds
Bank Loan
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Data Field Field Format Description
Convertible
Preferred Stock
Allocation XXX XXX Expressed as a percentage, total of all Portfolio

Stratification options. Percentages will not exceed 100%.

Update Date

Date, MMDDYYY

Indicates the date the Pdulio Stratification percentages
were submitted to NFN.

ISO Region/State

Denotes the region/state that the fund operates in.

Data Field Field Format Description

Header 100 characters 5 7 =", “1 SO Region/ State”

Root Symbol 13 bytes, Denotes the Root Symbol assigned by Nasdag.
alphanuneric

Region State Code

2 bytes, alphanumeric

Denotes the two character U.S. state abbreviation listed
the primary registration location for the issuance.

Region State

20 Bytes,
alphanumeric

Denotes the namef the state of the primary registration
location for the issuance.

alphanumeric

Country Code 3 bytes, alphanumeric| Denotes the three character country code listed as the
primary registration location for the issuance.
A list of options can be found in tii¢EN Application
Country 100 bytes Denotes the name of the country of the primary registrati

location for the issuance.

Region Weight

Theassets percent of total exposure to each specific regional location.

Data Field Field Format Description
Header 100 characters 5 "=", “Region Weight”, *
Root Symbol 13 bytes, Denotes the Root Symbol assigned by Nasdag.
alphanumeric
Region 50 bytes, Denotes the region name.
alphanumeric A list of options can be found in tidéEN Application
Region Weight XXX XXX Denotes the percenige of exposure to the specific region

expressed as a percentage. Percentage will not exceed
100%.
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NFN Daily List

Management
The team of professional in charge of this investment discipline.

Data Field Field Format Description

Header 100 characters 5 =", “nMa'nag‘emnfe to 100
Root Symbol 13 bytes, Denotes the Root Symbol assigned by Nasdag.
alphanumeric
Fund Manager 30 bytes, Denotes the Name of the professional in charge of the
alphanumeric investment discipline
Management Tenure | Up to 2147483647 Denotes tle number of years management has serviced t
fund.
Fund Manager Date | Date, MMDDYYY | Denoted the date that the fund manager began managin
the fund.

Issuer Directory

Web Service Parameters
To retrieve the Issudbirectory, Web Service Users shaflad to enter a call with the following parameters:

9 Issuer Directory File Name: User should entelssuer
9 FileType:Dat a should indicate requested file format. Opt
pipe (|) delimited attel MBE x c'ellx cfeil IXeML "o rf 0“rJ SSON"orfror J S

https://nfn.nasdag.com/reports/IssuerDirectory.ashx?type=PIPE

Issuer Directory File Format

Nasdaq wilupdate its Issuer Directoffjle to reflect of the active Issuer. Within the file, Nasdaq will include a
header row with the field names. Within the file, the individual records will appear as outlined below in alphabetic
order based on the Issuer Name field.

Security Level Details

Data Field ‘ Field Format Description

Issuer Name 11 bytes, Denotes the name of the Issuer / Sponsor as registered \
alphanumeric NFEN.

Description 1000bytes, Denotesthe description of the Issuer.
alphanumeric

Website Up to 2048 bytes, Denotesthed RL f or the | ssuer’ s
alphanumeic

Headquarters Location| 300bytes, Denotes the physical address of the Issuer headquarter
alphanumeric location

Total Assets Under 10 bytes, numeric Denotes the Total Assets Under Managentemtthe Issuer

Management

Total Assets Under Date, Denotes the Date of Total Assets Under Management fo

Management Date MM/DD/YYYY the Issuer.

In Business Since 4 bytes, numeric Denotes the year that the Issuer began operation.
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NFN Daily List

Data Field ‘ Field Format Description

Investor Relations 20 hytes, numeric Denotes the phone naber for Investor Relations.

Phone

Investor Relations 400 bytes, Denotes the email address fardestor Relations

Email alphanumeric

Live Instruments Couni 11 bytes, Denotes the number of Live instruments éidtwith NFN
alphanumeric under the issuer

Investor Invested 11 bytes, numeric Denotes the amount of investor assets invested.

Assets

Ex Date Report

Web Service Parameters
To retrieve the EDate Report, Web Service Users shall need to enter a call with the ifiogjgparameters:

1 Ex-Date File Name: User should enteExDée.
9 Date for Ex-Date File: User should enter the edate filter to be applied to the report. Data should be
entered inMM-DD-YYYYr MM/DD/YYY Yormat. Please note the following report date limitatis:
0 TheExDate Report will only return Dividend/Interest or Capital Distribution records entered into
the NFNsystemon or after June 13, 2011
0 The ExDate Report will only return Dividend/Interest or Capital Distribution records entered into
the NFNsysemwith an ExDate less than 12 months in the past.
9 File Type: Data should idicate requested file formaOptions* XML ” f or XML f or matted t
pipe (|]) delimited text* Ex c el XML " f o-Excefilef oarma“t X S@N"MSf or JSON f orr
1 Plea® note that the path for the ERate Report includes one more directory layer than the ofhEN
Daily Lisfiles.

https://nfn.nasdag.com/ValuationServifeports/ExDate.ashx?Date=MIAD-YYYY &Type=pipe

Ex-Date Report File Format

Nasdadallows NFNpricing agents to enter advance notifications of Dividend/Interest andt&ldpistribution
actions.To ensure that the market data community has access to tkheggorate actions on the appropriate €x
date,Nasdags adding the Eate Report to theNFNDaily Lisproduct.

Security Level Details

Data Field ‘ Field Format Description
Symbol 11 bytes, Denotes the Nasdagssigneddentifier for NFNinstrument
alphanumeric reflected in the Dividend/Interest or Caai Distribution
record.
CuUsIP 9 bytes, Denotes the CUSIP number for tNENinstrument in the
alphanumeric NFNsystemat the time that theExDate Report was

generated Please note thaNasdagwill only populate this
field for recipient firms with a valid CUSi¢ense and
entitlement token.

Instrument Type / Tier | 2 bytes,alphanumeric | Denotes theNFNFund Type and Listing Tier for tNEN
instrument in theNFNsystemat the time that theExDae
Report was generatedhe allowable valuesire:
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Data Field

\ Field Format

NFN Daily List

Description
Code Value

MF Mutual Fund—News Media List

MS Mutual Fund- Supplemental List

$$ Money Market Fund-News Media List

$S Money Market Fund- Supplemental
List

us Unit Investment Trust (UIT)

AN Annuty

SP Structured Product

AP Altemative Investment Product (AIP)

EM NextShareg&xchange Traded Managec
Fund

MA Managed Accounts

CT Collective Investmenirust

SA Separate Accounts

HF Hedge Fund

DD Demand Deposit Account

Instrument Code

1 byte,alphanumeric

Denotes thenstrumentCode for theNFNinstrument in the
NFNsystemat the time that the EsxDate Report was
generated.The allowable values are:

Code

Value

Mutual Funds (Types MF and MS)

O Mutual Fund-Open End
C Mutual Fund-Closed Ea
Y Interval Fund

Z Tender Offer Fund

Money Market Funds (Types $$ and $S)

A Money Market Fund- General Purpose

G Money Market Fund- Government
Securities

X Money Market Fund- Tax Exempt

Securities

Unit Investment Trust (Type US)

D

Unit Innestment Trust- Debt Securities

E

Unit Investment Trust Equity
Securities

Annuities (Type AN)

M

Annuity—Variable

N

Annuity— Equity Indexed

Structured Products (Type SP)

R Structured Product Index: Autocall

S Structured Product Single Stok

- Structured Product Index:
Buffer/Barrier Enhancetipside

U Structured Product Index: Principal

Protected

Structured Product Commaodity / FX
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Data Field

\ Field Format

NFN Daily List

Description
W Structured Product Rates
L Structured Product Other
Alternative Investment Products (TypP)
B Managed Future Fund
F Fund of Hedge Fund
I NonTraded REIT
J Non-Traditional Hedge Fund
(Registered)
K Commodity Pool Fund
P Private Equity Offering
Exchange Traded Managed Funds (Type EM)
Q | NextShares
Hedge Fund (Type HF)
H | Hedge Fund
Cdlective InvestmenTrust (Type CT)
1 | Collective Investmerifrust
Managed Accounts (Type MA)
2 Separately Managed Accounts (SMA
3 Unified Managed Accounts (UMA)
Separate Accounts (Type SA)
4 | Separate Accounts
Demand Deposit Account (Type DD)
5 | Denand Deposit Account

Distribution Message

Text up to 15 bytes

Denotes the type of distributiomessage generated for
symbol onthe stated exdate. The allowable values are:

Code Definition
Income Dividend/Interest
Capital Capital Distribution

Action

1 byte,alphanumeric

Denotes the Action value entered by thE-Npricing agent
in the inboundNFNmessage formafThe allowable values
are as follows:

Code Definition

N New corporate action record

C Corrected corporate action record
X Cancelledcorporate action record

ExDate

Date,MM/DD/YYYY

Denotes the EDate reported for the Dividend/Interest or
Capital Distributiormessage.

(Note: The report content is based on the user provided
value for this field.)

Payment Date

Date,MM/DD/YYYY
_Or_
NA

Denotes the date on which dividends, interest payments
distributions is expected to be distributed to tiNFN
instrument ' s sharehol ders of

If a payment date is reported, thigfd format will be
MM/DD/YYYY.
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NFN Daily List

Data Field ‘ Field Format Description
If no payment date is enteredhis field will be populated as
“ N A ” X

RecordDate Date,MM/DD/YYYY | Denotes the date on which shareholders must hold fund

-or-
NA

shares to receive dividend, interest or distributions.

If a record date is reported, thisefd format will be
MM/DD/YYYY.

If no record date is entered, thiefd will be populated as
“NA" .

ReinvesDate

Date,MM/DD/YYYY
_Or_
NA

Denotes the reinvestment date for the dividend or
distribution (if applicable).

If a reinvestment date is reported, thigfil format will be
MM/DD/YYYY.

If no reinvestment date is entered, thigkl will be
popul ated as “ NA”.

EntryDate

Date, MM/DD/YYYY

Denotes theNFNsystemdate associated with the
didribution record event.

If UpdateType = New, the Entry Date field will reflect the
date that the record was initially entered into tHéFN
system

If UpdateType = Corrected or Cancelled, the Entry Date 1
will reflect the date that the record was last updated in th
NFNsystem

Currency

Alphanumeric

Denotes the currency in which the NFNtiment will
submit valuation data as of System Effective Date. Nasd
will use theGitHub currency alphabetic codfo this field.
The default value is “USD

CashDistributionType

Alphanumeric

This field indicates the type of cash distribution being
reported in the follaving cashdistribution fields.Allowable
values will be:

Code Definition

Dividend | Cash Dividend

Interest Interest Income

Special Special Cash Dividend

NA Not applicable, no césdistribution being
reported.

Please note thaNasdaqwill populate this
field as “NA” in th
dividend or capital distribution.

TotalCaslDistribution

13 bytes,
alphanumeric

Denotes the total cash dividend or total interest distributig
being repaoted for the NFNinstrument. Firms may report
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Data Field

\ Field Format

NFN Daily List

Description
the breakdown of cash dividends / interest distritmrtiin
the fields that follow.

At the time of data entry, Total Cash Distribution is repdr
as $$$$$$.dddddd.

Please note thaNasdagwi | | popul at e t
the event of a stock only didend or capital distribution.

Non-QualifiedCash
Distribution

13 bytes,
alphanumeric

Denotes the portion of the cash dividend or interestdnme
that is taxed as ordiry income to the shareholdePlease
note that this value should be entered as aldobmount
(not a percentage).

At the time of data entry, nomualified cash distribution is
entered as $$$$$$.dddddd.

If nonrqualified cash ditribution is not entered, the field
wilbepopul ated as “ NA”".

QualifiedCash
Distribution

13 bytes,
alphanumeric

Denotes the portion of the cash dividend or interest that i
taxed as a quéled dividend to shareholdePlease note
that this value shold be entered as a diar amount (not a
percentage).

At the time of data entry, qualified cash distribution is
entered as $$$$$$.dddddd.

If qualified cash distribution is not entered, thelfi will be
popul ated as “ NA”".

TaxFreeCash
Distribution

13 bytes,
alphanumeric

Denotes the portion of the cash dividend or interest
attributable to bonds thats not taxed to the shareholder.
Please note that this value should be entered as $adol
amount (not a percentage).

At the time of data entry, tax free sh distribution is
entered as $$$$$$.dddddd.

If tax free cash distribution is not entered, thel&l will be
popul ated as “ NA".

OrdinaryForeignTax
Credit

13 bytes,
alphanumeric

Denotes the portion of the cash dividend or interest from
foreign corpoationthati s not “ gqu al Rlehse
note that this value should be entered as aldoBmount
(not a percentage).

At the time of data entry, ordinary foreign tax credit is
entered as $$$$$$.dddddd.

If ordinary foreign tax credit is not ented, the feld will be
popul ated as “ NA".

QualifiedForeignTax
Credit

13 bytes,
alphanumeric

Denotes the portion of the cash dividend or interest
attributable to qualified foreign comration as defined by
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Data Field

\ Field Format

NFN Daily List

Description
the IRSPlease note that this value should betered as a
dollar amount (not a percentage).

At the time of data entry, qualified foreign tax credit is
entered as $$$$$$.dddddd.

If qualified foreign tax credit is not entered, thelfi will be
popul ated as “ NA".

StockDividendRatio

11 bytes,
alphanumeric

Denotes thestock split/dividend ratio for aNFN
instrument.The field format is as follows:

1 If a stock split/dividend is entered, the amount wi
be stated inthe following numeric format:
$$5S$.dddddd.

1 Examples:

o 2-for-1 stock split shoulthe repated as
“0002.000000".

o0 1-for-2 reverse stock split shoule
reported as “0000.

0 10% stock dividend would be reported a
“0001.100000".

1 If no stock split/dividend is entered, the field will
be popul ated as “ NA” .

ShortTermCapitalGain

13 bytes,
alphanumeric

Denotes the per share amount of shderm capiial gains
for aNFNinstrument. A shortterm capital gain is a profit
resulting from the sale of securities held in the fund
portfolio for less than one year.

At the time of data entry, Short Ter@ain is reported as
$$$$$$.dddddd.

Please note thaNasdagwv i | | popul ate t
short term gainis entered for stated exate.

LongTermCapitalGain

13 bytes,
alphanumeric

Denotes the total capital gain for tHéFNinstrument that is
taxed to the shareholder at thengterm capital gains rate.

At the time of data entry, Long Term Gain is reported as
$$$$$$.dddddd.

Please note thaNasdagwi | | popul at e t
long term gain is entered for stated -ehate.

Unallocaed
Distributions

13 bytes,
alphanumeric

Denotes the amount of unassigned term gains being
reported for theNFNinstrument.

At the time of data entry, Unallocated Distributions are
reported as $$$$$$.dddddd.

Please note thaNasdaqwill populate thisfie d as *
unallocated distribution valel is entered for stated edate.

ReturnOf Capital

13 bytes,
alphanumeric

Denotes the amount of return of capitROCjo the NFN
i nstrument ' $leasehnate thahtbid veleer s
should be entered as@ollar amount (not a percentage).
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Data Field

\ Field Format

NFN Daily List

Description

At the time of data entry, Return of Capital is reported as
$3$$$$.dddddd.

Please note thaNasdagwi | | popul at e t
return of capital is entered for stated alate.

IssueName

Textup to 150 byes

Denotes theNFNissuer name associated with tiFEN
instrument at the time that theeExDate Report was
generated.

PricingAgent

Textup to 150 bytes

Denotes theNFNpricing agent name associated with the
NFNinstrument at the time that theExDate Rport was
generated.

Status

Text up to 10 bytes

Denotes the current instiment status iNNFNsystem
Allowable values are:

Definition
Live Live / production security
Test Test security

Value

ISIN

Text up to 12 bytes

Denotes the NFN issuer namesasiated with Denotes the
ISIN for the NFN Instrument at the time of the Daily List
posting. The ISIN should map to the country of issuance,

Nasdaq Security Maste

10 bytes,
alphanumeric

Denotes the Nasdaq Security Master, as created by the |
system, fo the NFN instrument as of the System Effective
Date.

Model Portfolio

1 bytes, Alpha

Denotes that thanstrument isa Model Portfolio Allowable
fields are:

Code Value
Y Yes. The instrument
is a Model Portfolio.
N No. The instrument ig
not a Model
Patfolio.
Pl ease note that Nasdaq w

provided by the Issuer.

TheNFNExDate Report is automatically updated during tRENU.S. reporting session &8-Npricing agents
enter dividend and capal distribution daf enter data into thesystem For the most complete data sdtlasdaq
recommends that firms pull the exate report between after the U.Session close at 8:00 p.m., ET.
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Appendix A -Documentation Version Control Log

Date

Version Information

November 23, 2010
April 7, 2011

May 26, 2011

Junel6, 2011

July 19, 2011

May 18, 2012

June 13, 2012

Initial release oMFQDaily List MFQSRegistration Service specification.
Updated “Architecture” section o
for NFNDaily List

Updated the URL addressfes the NFNDaily Lisfor the June 13, 2011
release.

Added ExDate Report file format to th&lFNDaily Lisspecification.
Corrected event code language for an instrument modification from
“Change R&MEQSatstri bowt é& Change”.

UpdatedNFNcode sample to include a security certificate statement.
Updated the URL Address statements to use

https://www.nasdaqgMFQS.corfrather than
https://beta.nasdagMFQS.com

Added Table of Contents and Hours of Operation section to document.
Added section on th&lFNDaily List transition with a hyperlink to tidata
comparisondocumentthat shows how fieldsnap from the legacy NASDA(
Trader file to the neWNFNDaily Lisfile.

UpdatedNFNDaily List file format to reflect new Event Action Codes to k
release on or about June 24, 2012s noted in the release notes section o
the document,Nasdagwill be making the following changes to the Event
Code values:

Event Code Supported in Initial Supported in June 2012
Release Release
Addition Yes Yes
Anticipaed Addition Yes, but not used No
Deletion Yes Yes
UIT Replacement Yes Yes
MFQSAttribute Change | Yes Yes
Correction—Addition Yes No
Correction— Deletion Yes No
Correction-UIT Yes, but not used No
Replacement
Correction—-NFN Yes No
Attribute Change
Restore No Yes
Withdraw— Addition No Yes
Withdraw— Deletion No Yes
Withdraw—UIT No Yes
Replacement
Withdraw— NFN No Yes
Attribute Change
Withdraw— Restore No Yes

For theNFNDaily List file formatdNasdaqupdated the Docmentation
Available field description to make it clear that while the flag may appea
Advanced and Next Day file versions, MieNsystemwill not actually post
the supporting document until the stated effective date.
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Within the Documentation List filormat, Nasdacadded a value to the
Documentation Tye field listo f -D'RFFT” f or a .dr aft

In additonNasdactmdded a new fil e for mat
formatted MSExcel file to the document.

February 11, 2013 For the March 11, 21B releaseNasdacadded new Issue Type and Issue
Category field values for the new Alternative Investment Product (AIP) ¢
class toNFNDaily ListNFNDirectory and other file formats.

At the request of the market data communitjfiasdacalso new NSCC
related fields to theNFNDaily List andNFNDirectory files formatsin
addition,Nasdadalso added a neWFNSystemStart Date field to theéNFN
Directory file format.

Please note that the new values and fields are denoted inypdfaice
within thisdocument.

April 15, 2013 For theNFNDocumentation Post fileNasdaqupdated the allowable
DocumentationType andssociatedAction valuesrfavebsiteconsistency
reasonsNasdadalso updated the field names toatch the actual file
headers.

July 5, 2013 Nasdaqupdated the following field values to refles-Nsystemchanges to
be implemented on or about September 9, 2013:

File Name Field Names Update

NFNDaily List- MFQSEvent Code Changed val

All Versions Repl acement g
i

“Repl acasmen
Nasdagwill support the
replacement application
option for Structured
Product instruments as
well as Unit Investment

Trusts.
NFNDaily List NFNIssue Category Updated Issue Category
All Versions Current, values for Suctured
NFNIssue Category Products instruments to
New reflect new industry
recommendations.
NFNDaily List- | CUSIRCurrent, Added note to reflect that
All Versions CUSIP-New CUSIP field will only be

populated if theNFN
Daily List recipient firm
has a valid CUSIP licen
and entitlement token.
NFNDaily List Deletion Reason A d d e dvalde Rof

All Versions postponed issuances.
Value will be used if the
NFNissuer advises
Nasdacpf the
postponement after the
Systeneffective date.
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May 1, 2014

NFNDaily List
All Versions

CUWBIP for Merger

Added note to reflect that
CUSIP field will only be
populated if theNFN
Daily List recipient firm
has a valid CUSIliednse
and entitlement token.

NFNDirectory

NFNIssue Code

UpdatedNFNIssue Code
values for Structured
Products instrumets to
reflect new industry
recommendations.

NFNDirectory

CUsIP

Added note to reflect that
CUSIP field will only be
populated if theNFN
Daily List recipient firm
has a valid CUSIliednse
and entitlement token.

NFNDocument
Posting Service

CUsSIP

Added note to reflect that
CUSIP field will only be
populated if theNFN
Daily List recipient firm
has a valid CUSIliednse
and entitlement token.

NFNDocument
Posting Service

AssociatedAction

Changed val |
Repl acement’
“Repl acement

Ex DateReport

DistributionType

Added value
for special cash
distributions reported by
the NFNpricing agent for
the instrument.

Ex Date Report

FundCode

Updated FundCode valug
for Structured Products
instruments to reflect
new industry
recommendatbns.

Ex Date Report

CUSIP

Added note to reflect that
CUSIP field will only be
populated if theNFN
Daily List recipient firm
has a valid CUSIliednse
and entitlement token.

Updated file formats foNFNDaily ListNFNSymbol Directory anbIFNEx
Date Reportifes to support test symbol#lso standardizetlFNfield

names across products and modify file formats to better reflect imagnt
data fromNFNissuers.

NFNDalily List file format changes:
I Add fields for Test Symbol Flag, Synt®else Flag, Instrument
Registration and TotdNet Assets- Inception Date.

RevisedMay 5, 2021
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March 6, 2015

May 15, 2015

January 20, 2016

March 7, 2016

February 62017

i Delete Fields for Fund Manager Last Nanteurrent, Fund
Manager First Name Current, Fund Manager Last Nam&lew,
Fund Manager First NameNew, Fund Manager Start Date.
Standardlze field names.

Standardize mutual fund ces for Instrument Code fielékor
Openend mutual funds, the InstrumentCodei | | ¢ han
t o FddCloseénd mutual funds, the Instrument Code will
change from “Y” to “C”.

=a —a

NFNDocumentationPost Lisfile format changes:
1 Add field for Test Symbol Flag.
1 Standardize field names.

NFNDirectory file format changes:
1 Add new fields for Test Symbol Flag, Instrument Registration, a
Totd Net Assets-Inception Date.

1 Support fields for Distribution ¢ andDistribution Frequency.

1 Delete fields for Fund Manager Last Naamel Fund Manager First
Name.

I Standardized field names.

I Standardized mutual fund codes for Instrument Code faslchoted

above.

Ex Date file format changes:
9 Add field for Status
i Standardizdield names
i Standardize codes for Instrument Type / Tier, Instrument Code,
Distribution Message, and Action fielssmatchNFNDaily List /
NFNDirectory files
Nasdaqg added Instrument Type and Instrument Code values for a new |
classExchange Traded Managed Fund (ETkM)e supported in late
2015.
Nasdaqg updated itBlIFNsymbology for ETMFs to becharacters with no
delimiters.TheNFNs y mb o | wi | | c odmegdctertradiag I
symbol anl the ending characters N X ” .
Nasdaq updated NextShares Exchange Traded Managed Fund referen
reflect product naming changes.

ForNFNDaily List, Nasdag added two Deletion Reason codes for Instrur
Conversions\) and Inrument Reorganizations (R).

ForNFNDocumentation List, Nasdaq also added a Document Type of
“St at ement of Reorganization”
Nasdaq added Investor Type fieldSNENDailyList andNFNDirectory files.
Field is intended to helplFNpricing agents to identify which instrumes
fall under the SEC Money Market RefoAct reporting requirements.

As of March 6, 201" Nasdagwill add the following value® Instrument
Registration field:

Code Value
C U.S. Commodity Futures Trading Commission (CTH
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X SEC Registration Exemption
N Not Registered with U.S. Regulatory Agency
As of May 15, 201 Nasdag will addhe following values tonistrument
Godefield:
Code Value
Y Interval Fund
Z Business Developme@ompany (BDC)

April 25, 2017 ForNFNDocumentation List, Nasdaq added Document Type Private

Placement Memorandum.

November 20, 2017 As of November 20, 2017, Nasdaq will addew field Instrument Class.

This field denotes the share class for each imsg&nt.

January 29, 2018 As of January 29, 2018, Nasdaq will release a new Root Symbol field. T
Root Symbol is an identification for a fund that encompasses all share

classes within the fund.

March 26, 2018

June 62018

As of March 26, 2018, Nasdaq will add thedwihg values to Instrument
Registration field:

Code

Value

)

Other

For NFN Documentation List, Nasdaq added Document Type Marketinc

Materials, and The Declaration of Trust.

Nasdaqg will add the following to the existing Instrument Type field:

Code Value
CT Collective Investmentrust
MA ManagedAccounts
SA Separate Accounts
HF Hedge Fund

As of March 26, 2018 Nasdag will add the following to the existing
Instrument Type field:

Code Value
1 Colkctive Investmentrust
2 Separately Managed Accounts (SMA)
3 Unified Managed Accounts (UMA)
4 Separate Accounts

Integration of rebranding oMutual Fund Quotation ServicMFQSJto
Nasdaq Fund NetworNFN.

As of August 20, 2B, Document name change, removing MFQS from all

web service downloads.

Addition of the Root Directory Specification.
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June 29, 2018

September 6, 2018

January 10, 2019

March 15, 2019

September 9, 2019

October 31, 2019

Updated the URL Address statements to b#es://nfn.nasdag.con(rather
than https://www.nasdadgVFQS.com

As of August 20, 2018, new Instrument Code added to Money Market F
Instrument Type:
Type Code Value
DD 5 Demand Deposit Account
Added a symbol call option for the NFN Daily List and NFN Advanced C
list. Customers nowdve the option to pull these files by symbol, and
symbol with a date.

Updated end point calls to reflect the new URL.
Added the following fields to NFN Daily List and Symbol Directory:

New fields added to
New fields added to NFN Daily List Symbol Directory

Vehicle Legal StructureCurrent Vehicle Legal Structure
Vehicle Legal StructureNew Instrument Performance
Instrument Performance Current Rebalance Frequency
Instrument Performance New GIPS Compliant
Rebalance Frequeneyurrent Insured
Rebalance FrequeneyNew Insured Amount

Number of Accounts

Number of Accounts Date

Assets Under Management
Assets Under Management Date
GIPS Compliant

Insured

Insured Amount
Added Issuer Namediid to Document Posting Service.

Added three new document types to the Document Posting Service: Prc
of Total Net Assets, Summary Plan Description, and Other.
Added Issuer Directory specification.

AddedModel Portfoliofield to NFN Daily LisfymbolDirectory.
AddedTotal AssetUnder Management Date field to Issuer Directory.
AddedCreation Date fielto Document Posting Service.
RemovedAsses Under Management and Assdtnder Managemenbate
from NFN Daily LisBymbolDirectory.

Removed codes from all Root Fields with dropdown values.

Removed Headquarters field from Root
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January 15, 2021

March8, 2021

Change field names for the following fieldshe Root Directory

Old field names New field names
Root Name Product Name
Web Presence URL Product Website
Asset Focus Asset Category
Asset Size Market Cap Investment Type and Style
Equity Single Sector Sector
Factor Weighting Method Weighting Method

Fixed Income Valuatio@redit | Credit Quality
Fixed Income Valuation

Maturity Periods Maturity Range

Industry Alignment Industry

Management Style Portfolio Management Style
Leverage Amount Leverage Amount Limits

MPT Stats Benchmark 1 Issug Issuer Benchmark Index 1
MPT Stats Benchmark 1
Nasdag Nasdag Benchmark Index 1

MPT Stats Benchmark 2 Issue| Issuer Benchmark Index 2
MPT Stats Benchmark 2
Nasdag Nasdag Benchmark Index 2

Portfolio Stratification Portfolio Allocation
As of January 25, 202Mlasdaq will updat¢he Instrument Code valueer
codes uer themutual funds and structured productslow:

Code Value
Z Tender Offer Fund
R Structured Product Index:Autocall
T Structured Product Index: Buffer/Barrier Enhanced
Upside
U Structured Product Index: Principal Protected
w Structured Prduct— Rates

Added the following to Portfolio Top Holdings:
1 Security Name
9 Asset Category
i Issuer Category

Expanded the percent column in Portfolio Top Holdings to 28 character:
As of May 5th2021, Nasdaq will update tt&ymbol field irthe Portfolio
Top Holdings table in the root report to the following

Old Field Name New Field Name
Symbol Security Ticker

Expanding the Security TickdPKA Symbol) field to 30 characters
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