Purpose of this document:

This document is a brief overview of key processes that are the must for the operational support of ATP system. 

ATP System

ATP (Account Transaction Processor) maintains the position in securities that participants have on deposit with DTC. 

 It processes the transactions that deposit and withdraw securities, deliver securities from one participant to another, pledge securities and segregate the securities on deposit.  ATP also processes payments that may go with a delivery, payments connected to a security (e.g., interest, dividends, maturity payments etc.), and payment orders from one participant to another.

As a part of processing transactions, ATP enforces controls that make sure that participants have sufficient securities to perform the transaction and that participants have sufficient collateral and are within debit cap limits for all transactions involving the transfer of money.

The transactions with insufficient resources are either recycling or dropped depending on the rules for the transaction and the cutoffs associated with the transaction.

Overviewed are the following aspects of ATP day-by-day Operation that require special attention during the day
Input to ATP from IMS and Disk Staging

Processing of a transaction in ATP

ATP Output  - results of ATP processing used by other applications, such as

· Participant’s Positions – by different applications for position Inquiries, and for Position History

· ATP Log – by Activity system

· Files with Pended transactions that are dropped after corresponding cutoffs – by different applications

ATP CICS region

Daily processing regulated by means of:

· Scheduled jobs (ATP start of day jobs, ATP end of day jobs, etc.) 

· Event processing – through ATP Event Table 

· Cutoffs – type of events that change rules for controls or for processing recycling transactions

The document also briefly describes some of ATP Internal functions - the tools ATP personnel uses for diagnostics and decision making:

.

Business day processing

During the business day, input transaction streams and processing of transactions in ATP are

Business day starts about 7pm

The business day of Monday, the first day of the week starts on Friday. 

The business day of Tuesday begins on Monday, and so on. 

After all ATP start of day jobs have run, ATP starts

Input to ATP

Currently, ATP receives input through the following input streams:

1. IMS (through MQ Front Ends)

2. Disk staging (through Disk Front Ends)

The input is edited and enriched

ATP Processing transactions
Logging

The ATP system records all of the information associated with these transactions (results of a transaction, input sources, time it entered, etc.) in ATP Log.

The transaction log record contains data needed for input to other DTCC system, for recovery, for reports.

