PAGE  
23

3Online ATP Position Inquiry Facility


31.
Overview


31.
Types of Inquiry


52.
ATP DB2 Position Tables


73.
Current ATP Online Position Inquiry Interface


7Modules Calling Structure


8Flowchart


94.
New Position Inquiry Interface


102.
Input from Application


10‘POSR' Regular Position Inquiry Request for General Shares Positions


10‘POSE' Extended Position Inquiry Request: Regular + Total


10‘POSS' Inquiry Request for Money and MMI accounts


11Detailed Requests


123.
Position Inquiry Processing


123.1
Initial Checks and enrichment via Master Table Call


133.2
Initial Inquiries


13Logical Business Day


13PDA Cutoff status


13If LPNC is requested (ATPI- LPNC-REQ is set to ‘Y’), get LPNC Cutoff status


14Do Case Processing on a Request in ATPI-PRIMARY-REQUEST


14‘TOTAL’ Inquiries


143.3
Processing ‘POSR' Regular Position Inquiry Request for General Shares Positions


143.3.1
POSR Routine. Obtain General Shares Positions.  .


173.3.2
Obtain Money and MMI Positions (Perform POSS Routine (ref  3.4.1))


183.4
Processing ‘POSS' Inquiry Request for Money and MMI accounts


183.4.1
POSS Routine. Obtain Money accounts, LPNC (if Requested), and MMI Positions (if CUSIP in request).


213.5
Processing ‘POSE' Extended Position Inquiry Request: Regular + Total


213.5.1
Obtain general Share Positions (Perform POSR Routine (ref 3.3) )


213.5.2
Obtain Money and MMI Positions (Perform POSS Routine (ref 3.4.1)


213.5.3
Obtain Totals. TOTAL Routine


25‘DETAIL’ Inquiries


273.6
Processing Detailed Request 'POSP' for Pledges


283.7 Processing Detailed Request 'POSI' for Investment Id Positions


293.7
Processing Detailed Request 'POSG' for Segregated Positions


303.8
Processing Detailed Request 'POSO' for Reorg Positions


313.9
Processing Detailed Request 'STKL' for Stock Loan Positions


313.10
Processing Detailed Request 'REPO' for REPO Positions


31END Case Processing on a Request in ATPI-PRIMARY-REQUEST


323.11
Error Routines


323.11.1
SQLERROR Routine -Process DB2 Errors


324.
Return Codes





Online ATP Position Inquiry Facility

1. Overview

The facility is invoked  by an application program in  PTS region to obtain current position accounts from ATP position tables.

The caller LINK’s to the Online ATP Position Inquiry Interface program IRCSEND with a commarea containing the request, and receives data back within that commarea. 

Assembler Copybook defining the commarea is ATPPINQA.

COBOL copybooks defining the commarea are following:

 ATPPINQC, 

ATPPINLX (only if LPNC is requested), 

and ATPPINPO (only for detailed requests). 

Copybook(s) must be copied in the caller’s program. 

Assembler copybook defining DB2 Position Tables Host Variables 

ATPPOSVR

This copybook is used internally for SELECT from DB2

1. Types of Inquiry

Requests for Totals
 Regular, Extended, Same Day Funds  

 Commarea for the request is defined by ATPPINQC copybook

1. For a Regular Position inquiry request for General Shares Positions ‘POSR’ set as Primary Request by application), the following requested CUSIP/Participant’s positions would be returned:

NA, MA, IPO, MEMOSEG, XMEMO, RVPNA, PTA, PDA, Level 1, Level1+Lebvel2, WT, CLL, US holiday/Canadian workday Memo shares and Indicator. ( TBATP1XPOSSHARE, and TBATP1QPOSCLWT DB2  tables).

  Note: Currently, Position Inquiry checks via Master Table if it is SDFS CUSIP (ZMCBCFUN not ‘0’, and then sets additional request (’POSS’ as Secondary Request) for other positions (Money, LPNC and MMI). It made sense before SDFS conversion, when not all CUSIP were SDFS.

Now when all CUSIPs are SDFS, application’s Primary ‘POSR’ is always added by Secondary ‘POSS” and always gets  also the positions returned for ‘POSS’, in addition to above listed .

2. Extended Request  (‘POSE’ set as Primary Request by application) is a request for General Positions, plus Totals (‘POSR’ + Totals). Totals are  the summarized positions of the requested CUSIP/Participant for the accounts that have multiple positions for the same CUSIP/Participant varied by the variable part of the key. 

For an Extended Position inquiry request, the following requested CUSIP/Participant’s positions would be returned:

NA, MA, IPO, MEMOSEG, XMEMO, RVPNA, PTA, PDA, Level 1, Level1+Lebvel2, WT, CLL, US holiday/Canadian workday Memo shares and Indicator; ( TBATP1XPOSSHARE, and TBATP1QPOSCLWT DB2  tables).

Totals for Pledge, IPO Pledge and RVP14, Investment Id, Segregated, Reorg, StockLoan, REPO. (TBATP1UPOSPLG, TBATP1RPOSINV, TBATP1VPOSREORG, TBATP1WPOSSEG, TBATP1YPOSSTRP DB2 tables) 

The same above Note about adding ‘POSS’ as Secondary Request is true for ‘POSE’ Request. Now when all CUSIPs are SDFS, application’s Primary ‘POSE’ is always added by Secondary ‘POSS” and always gets also positions returned for ‘POSS’, in addition to above listed.  

3.  ‘POSS’ Inquiry Request is the request for Money accounts, and MMI Positions. This request is used for Risk management Controls. (It is also called ‘SDFS’ request).    

The requested Collateral Group Parent’s Collateral, Net Debit , Fixed Debit Cap (TBATP1TPOSMONEY DB2 Table), and the requested CUSIP/Participant’s MO and MS positions (TBATP1SPOSMMI DB2 Table) will be returned. 

In addition, if LPNC (the Largest Provisional Net Credit) is requested with the ‘POSS’ Request, and LPNC cutoff not taken, following fields are also returned  in LPNC Extension area mapped by ATPPINLX copybook: 

LPNC Issuer Id and LPNC amount (retrieved via access to TBATP2NPOSLPNC)

Simulated Collateral monitor = Collateral - LPNC

Simulated Net Settlement Balance = Net Settlement – LPNC

Requests for Details 

Pledge, Investment Id, Segregated, Reorg, StockLoan, REPO

Commarea for the request is defined by ATPPINQC and ATPPINPO copybooks

For those accounts that have multiple positions for the same CUSIP/Participant varied by the variable part of the key in the corresponding DB2 Position table, an application requests positions of this CUSIP/Participant for all values of the variable key. 

Note: The latest modification done for the ‘STKL’ and ‘REPO’ requests allows a request for the specified value of the key

 Up to 20 positions of the requested Participant/ CUSIP with keys greater than generic (Participant+CUSIP) are returned for each value of the variable key. They are returned in the Detail area of COMMAREA supplied by an application and mapped by ATPPINPO Copybook. If the requested CUSIP/Participant has more than 20 detailed positions, they are returned  in the subsequent calls to IRCSEND with the indicator ‘M’ (More), by 20 per call.

a) For a Pledge Details request (‘POSP’), Pledge Bank and Loan Date represent the variable part of the key.

Pledge, IPO Pledge, and RVP14 positions are returned for the Requested CUSIP/Participant along with and for each Pledge Bank and Loan Date. 

b) For an Investment Id Details request (‘POSI’), Serial number, plus Investment Bank ID (currently, always zero) represent the variable part of the key. 

Investment position and trade date are returned for the Requested CUSIP/Participant along with and for each Serial Number. 

c) For a Segregated Details request (‘POSG’), Sub-Account Number represents the variable part of the key. 

Segregated position is returned for the Requested CUSIP/Participant along with and for each Sub-Account Number. ().  

d) For a Reorg (RRG) Details request (‘POSO’), REORG Id Number represents the variable part of the key.  

RRG-NA and RRG-MA shares are returned for the Requested CUSIP/Participant along with and for each REORG Id Number. 

e) For a StockLoan (‘STKL’) Details request or REPO (‘REPO’) Details request, Contra Participant Number represents the variable part of the key 

These requests allow two types of the Details Request:

5.1. If Contra Participant is specified (not 0) and the Requested Records number is set to 1, Stock Loan and REPO shares are returned for the Requested CUSIP/Participant and Contra Participant Number. 

1. Otherwise, as for other detailed requests, the Requested CUSIP/Participant’s Stock Loan and REPO shares are returned along with and for each Contra Participant Number.   

Obsolete Requests still remaining in IRCSEND internal table: ‘PNDC’ and ‘PNDA’
2.  ATP DB2 Position Tables

TBATP1XPOSSHARE  
Main general Position Table

TBATP1QPOSCLWT 
WT/CLL Positions

TBATP1TPOSMONEY 
Collateral, Net Settlement, Debit Cap

TBATP1SPOSMMI 
MO/MS

TBATP2NPOSLPNC
LPNC

TBATP1UPOSPLG
Pledges

TBATP1RPOSINV
Investment Id

TBATP1VPOSREORG
Reorg

TBATP1WPOSSEG
Segregated

TBATP1YPOSSTRP
Stock Loan/REPO
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3. Current ATP Online Position Inquiry Interface 

Modules Calling Structure

Currently, Position Inquiry facility is supported by a set of 7 CICS programs: One of them, IRCSEND, represents interface in PTS region, and six other programs represent interfaces and DB2 inquiries in ATP region:

PTS Region

Application calls IRCSEND

IRCSEND Position Inquiry Interface program, Inter Region Communication Front End
ATP Region

1. ATPRECVE Position Inquiry Interface in ATP region. Inter Region Communication Back End for ATP
2. ATPPOSIN Position Inquiry Interface in ATP region
3. ATPPRQFM Interface to DB2 Position Inquiry
4. ATPDBINQ DB2 Position Inquiry
5. ATPNCINF LPNC inquiry interface
6. ATPNCMGD DB2 LPNC Inquiry
The current module calling structure is:

Various

Online Application Programs ------- Link ------ > IRCSEND

IRCSEND ----------- Converse ----- > starts ‘IRCR’ transaction (ATPRECVE)

ATPRECVE ----------- Starts ----- > ‘IPOS’ transaction (ATPPOSIN)(access to DB2 Position Tables)



 ----------- Calls ----- >
ATPNCINF (access to DB2 LPNC tables)



ATPPOSIN ----------- Calls ----- > ATPPRQFM

ATPPRQFM ----------- Calls ----- > ATPDBINQ

ATPNCINF ----------- Calls ----- > ATPNCMGD

 Flowchart 
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4. New Position Inquiry Interface
Redesigned Position Inquiry Interface LINK’ed by the caller will not Inter Region CONVERSE with ATP CICS, instead ATP DB2 position tables would be accessed in the same region.  

Various 

Online Application Programs ------- Link ------->  Position Inquiry Interface (IRCSEND)

Position Inquiry Interface IRCSEND-- Link ----- > ATCPOSIT(access to DB2 Position Tables for TOTALs)

 




   -- Link ----- > ATCPOSID(access to DB2 Position Tables for Details)

2. Input from Application  

Application prepares Request Block – Input to Position Inquiry Interface:

Initializes Commarea for a corresponding request, and fills in required Request fields.

Then LINKs to Position Inquiry (currently IRCSEND) with COMMAREA of length appropriate to the type of inquiry

In Return from Position Inquiry, Application program is expecting from Position Inquiry Interface to fill in Fields in the Request block with positions corresponding to the type of Inquiry;

‘0’ Return Code, if positions returned

non-zero Return Code (see ref 4) in case of an error. 

‘POSR' Regular Position Inquiry Request for General Shares Positions

Fills in Commarea ATPPINQC

ATPI-CUSIP ( CUSIP, 

ATPI-PARTICIPANT ( Participant number, 

ATPI-PRIMARY-REQUEST ( ‘POSR' 

If needed, Sets Indicators specifying a request:

for US HOLIDAY/CANADIAN WDAY, set  ATPI-USH-CAW-IND to ‘Y’ 

For Euro NS and Debit Cap, set ATPI-EUR-IND to ‘E’ 

If  LPNC is requested ATPI- LPNC-REQ is set to ‘Y’

If ATPI- LPNC-REQ is set to ‘Y’, links to IRCSEND with Commarea ATPPINQC + ATPPINLX

Else links to IRCSEND with Commarea ATPPINQC

‘POSE' Extended Position Inquiry Request: Regular + Total 

Fills in Commarea ATPPINQC

ATPI-CUSIP ( CUSIP, 

ATPI-PARTICIPANT ( Participant number, 

ATPI-PRIMARY-REQUEST ( ‘POSE' 

If needed, Sets Indicators specifying a request:

for US HOLIDAY/CANADIAN WDAY, set  ATPI-USH-CAW-IND to ‘Y’

For Euro NS and Debit Cap, set ATPI-EUR-IND to ‘E’ 

If  LPNC is requested ATPI- LPNC-REQ is set to ‘Y’

If ATPI- LPNC-REQ is set to ‘Y’, links to IRCSEND with Commarea ATPPINQC + ATPPINLX

Else links to IRCSEND with Commarea ATPPINQC

‘POSS' Inquiry Request for Money and MMI accounts 

Fills in Commarea ATPPINQC

ATPI-CUSIP ( CUSIP, (ATPI-CUSIP-NUMBER is set to ‘00000000’ if application wants only Money buckets, and does not want MMI positions)

ATPI-PARTICIPANT ( Participant number, 

ATPI-PRIMARY-REQUEST ( ‘POSS' 

If needed, Set Indicators specifying a request:

For Euro NS and Debit Cap, set ATPI-EUR-IND to ‘E’ 

If  LPNC is requested ATPI- LPNC-REQ is set to ‘Y’

 If ATPI- LPNC-REQ is set to ‘Y’, links to IRCSEND with Commarea ATPPINQC + ATPPINLX

Else links to IRCSEND with Commarea ATPPINQC

Detailed Requests

 'POSP'(Pledge)

 'POSI'(Investment id),

'POSG'(Segregated),

'POSO'(Reorg),

'STKL'(StockLoan),

’REPO’

Fills in Commarea ATPPINQC

ATPI-CUSIP ( CUSIP, 

ATPI-PARTICIPANT ( Participant number, 

ATPI-PRIMARY-REQUEST ( One of above Detailed requests

Fills in ATPPINPO: 
 SET  ATPI-NEW-POS-REQ            TO TRUE  (new request)

ATPI-POS-REQUESTED-RECORDS( Maximum for one call

Links to IRCSEND with Commarea ATPPINQC+ATPPINPO

3. Position Inquiry Processing 

(IRCSEND, etc.)

3.1 Initial Checks and enrichment via Master Table Call 

(Currently, performed in IRCSEND and ATPRECVE)

Verify that a Commarea is supplied and large enough for the return Code ATPI-RETURN-CODE

If   not,  Abend with ABCODE’NOCA’ 

Verify that ATPI-PRIMARY- REQUEST contains valid Request   

If not, SET ATPI-INVALID-REQUEST to TRUE  for ATPI-RETURN-CODE and Return 

If it is Detailed Request and LPNC Requested, report an error :

SET ATPI-LPNC-DETAIL-MISMATCH to TRUE  for ATPI-RETURN-CODE and Return

Verify that Commarea Length is enough for the Request 

If not,  SET  ATPI-AREA-ERROR to TRUE  for ATPI-RETURN-CODE and Return 

If no errors up to this point, 

Sets ATPI-SECONDRY-REQUEST to ‘POSS’ for ‘POSS’ request, and  ‘POSR’ for ‘POSR’ and ‘POSE’

GETMAINs  area to move in a Request block from Application’s COMMAREA, and continue processing using this area.

(The further checks and processing a request are currently done in ATP region)

If CUSIP is not ‘00000000’, test CUSIP number:

Call Master Tables Interface passing the CUSIP number and Request ‘116’ 

If Return Code not 0, SET  ATPI-CUSIP-INVALID to TRUE  for ATPI-RETURN-CODE and Return

Move CUSIP Issue Type received from Master Tables, to ATPI-ISSUE-TYPE

(The following logic  is obsolete  (all CUSIPS are now SDFS):

If Master Table returns ZMCBCFUN not ‘0’ (SETTLEMENT FUND CUSIP) , then set Secondary Request to ’POSS’ to add SDFS request to ‘POSR’ or ‘POSE’. Then the Primary Regular Request will be processed as a combined ‘POSR’ + ‘POSS’, and the Extended Request as a combined ‘POSE’ + ‘POSS’.

Instead, ’POSR’ should be always processed as ‘current POSR+ current POSS’, and ‘POSE’ as ‘current POSE+ current POSS’)

Test Participant Number. Call Master Tables Interface passing the Participant Number and Request ‘220’ 

If Return Code not 0, SET  ATPI-BROKER-INVALID to TRUE  for ATPI-RETURN-CODE and Return

Move PCLL Indicator (‘1’ for collateralized positions)for from Master Tables, to ATPI-MANAIND (exists in ATPPINQA but not in ATPPINQC, should be defined as PIC 9(1) after ATPI-ISSUE-TYPE)

Save Collateral group Number from ZMCBCPRT in ATPI-COLLATERAL-PARENT

3.2 Initial Inquiries

Logical Business Day  

For later adjustments, Select Current Business day and Settlement Suspense Indicator/Suspense Days from the Header record in VWATP1XPOSSHAREH02:

Select from VWATP1XPOSSHAREH02

SEC_CUSIP_ID 

 PART_ID      

SUSP_IN_EFFECT_IND

 JULIAN_BUS_DATE   

 LOGICAL_BUS_DATE  

 SUSP_DECL_JUL_DATE

 SUSP_DECLARED_DATE

Where SEC_CUSIP_ID and  PART_ID   have zero values 

 (Participant Number (COMP-3) ’0’ and ‘NULL’ CUSIP)

PDA Cutoff status

Figure out the PDA Cutoff status and move to ATPI-PDA-CUTOFF 

PDA cutoff status currently taken from ATP S1 Status Area, could be selected from AIS CUTOFF Table?  

If LPNC is requested (ATPI- LPNC-REQ is set to ‘Y’), get LPNC Cutoff status

Figure out the LPNC Cutoff status and move to ATPI-LPNC-CUTOFF-STATUS

LPNC cutoff status currently taken from ATP S1 Status Area, could be selected from AIS CUTOFF Table?  

Do Case Processing on a Request in ATPI-PRIMARY-REQUEST

‘TOTAL’ Inquiries

3.3 Processing ‘POSR' Regular Position Inquiry Request for General Shares Positions

3.3.1 POSR Routine. Obtain General Shares Positions.  .
Set Key CUSIP = Requested CUSIP

Set Key Participant = Requested Participant

1. Obtain positions from ATP1X Table

Declare Cursor for

Select 

NA10SR, 

SHRLDAY

MA11SR,

MARVPNA

MEMSHR,

XMEMO,

CNSRL1,             

 CNSRL2,             

 CNPRCE,             

  IPNASR,             

 IPMASR,             

CM_PDA,                     

 APP_SHR_L12_L_P_DT, 

 APP_SHR_IPO_L_P_DT, 

 APP_SHR_PTA_QTY,    

APP_SHR_T12_L_P_DT,

 APP_US_HOL_MEMO_QT,

  APP_US_HOL_IMEM_QT

FROM VWATP1XPOSSHAREnn
Where NAPCS=  Requested CUSIP AND NAPAR= Requested Participant

With UR

Open Cursor

If DB2 Error go to SQLERROR Routine (ref  3.11.1) to process the error

Fetch

If SQLCODE not 0
If SQLCODE=100 (no record found), 

Close Cursor

Go to Obtain WT/CLL positions  (Ref  2)


Else (DB2 Error) 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error


Endif

Endif

Move Selected Positions adjusted if necessary, to Request Block 

DO  ADJUSTMENTS depending on: Update-Date Vs Business-Date/PCLL Indicator /Suspense indicator:

For MA/NA/MEMOSEG:

Move NA shares (NA10SR) to ATPI-TENACCT, 

Move MA shares (MA11SR) to ATPI-MA-GENERAL

Move MEMOSEG (MEMSHR) to ATPI-MSGACCT

No further action if the accounts were updated this business day , i.e. if update date (SHRLDAY) is equal to the current Business day (earlier obtained from the Header Record of TBATP1XPOSSHARE),

 or if Settlement SUSPENSE is in effect (see Suspense Indicator and Declared Day obtained earlier from the Header Record), and the update has been not earlier than Suspense Declared Day (10 days is maximum for suspense)

Else, it is a new day, and MA/NA accounts should be properly set for start of day according to  Master Table PCLL indicator (that has been earlier retrieved and stored in ATPI-MANAIND):


If ATPI_MANAIND is ‘1’, the participant wants all shares collateralized, everything on NA



Add MA to NA and zero out MA.



Add ATPI-MA-GENERAL to ATPI-TENACCT



Zero out ATPI-MA-GENERAL



If total Na ATPI-TENACCT > 0 and Memoseg ATPI-MSGACCT >0, Compare them




If  ATPI-TENACCT <= ATPI-MSGACCT (NA+MA<=MEMOSEG) put everything to MA





Add ATPI-TENACCT  to ATPI-MA-GENERAL





Zero out ATPI-TENACCT



Else  (NA+MA>MEMOSEG) , Decrease NA+MA by MEMOSEG, MSG-->MA





Subtract ATPI-MSGACCT from  ATPI-TENACCT  





Move ATPI-MSGACCT to ATPI-MA-GENERAL




Endif



Endif

Else



Add NA to MA and zero out NA.



Add ATPI-TENACCT  to ATPI-MA-GENERAL



Zero out ATPI-TENACCT
 For intraday accounts, take the values only  if they are as of current business day:

Check update date of each account. 

For PDA, and XMEMO if the update date of these accounts (SHRLDAY) is equal to the current Business day (earlier obtained from the Header Record of TBATP1XPOSSHARE),

 or if Settlement SUSPENSE is in effect (see Suspense Indicator and Declared Day obtained earlier from the Header Record), and the update has been not earlier than Suspense Declared Day (10 days is maximum for suspense).,

Then its position is valid, and should be returned to application: 

1. PDA shares (CM_PDA) to ATPI-PDA-ACCT

XMEMO shares (XMEMO) to ATPI-XMEM-ACCT

Else it is a new day for the account, and such account is 0

End-if

For accounts (PTA, L1/L2, RVPNA), if the update date of the corresponding account  

 (SHRLDAY for  RVPNA, or APP_SHR_T12_L_P_DT for PTA, or APP_SHR_L12_L_P_DT for L1/L2 )

 is equal to the current Business day (earlier obtained from the Header Record of TBATP1XPOSSHARE),

 then its position is valid, and should be returned to application: 

PTA shares (APP_SHR_PTA_QTY) to ATPI-PTA-ACCT

CNS:

L1 (CNSRL1) to ATPI-L1ACCT             

L2 (CNSRL2) to ATPI-CNSTOT  

CNS Price (CNPRCE) ( ATPI-CNS-PRICE (Check that should be properly converted for some cases based on ATPI_OLD_IND?!!)  

RVPNA (MARVPNA) to ATPI-RVPNA

Else it is a new day for the account, and such account is 0

End-if

For IPO account, IPO-NA is Intraday account, so at Start of day everything should be on IPO MA:

Move IPO MA shares (IPMASR) to ATPI-IPO-MA-ACCT

If the date of  IPO account update (APP_SHR_IPO_L_P_DT,) is the current Business day (earlier obtained from the Header Record of TBATP1XPOSSHARE),

 or if Settlement SUSPENSE is in effect (see Suspense Indicator and Declared Day obtained earlier from the Header Record), and APP_SHR_IPO_L_P_DT is greater than Suspense Declared Day (but not more than maximum of 10 days), then

Move IPO NA shares (IPNASR) to ATPI-IPO-NA-ACCT

Else it is a new day, and everything should be on IPO MA 

Add IPO NA shares (IPNASR) to ATPI-IPO-MA-ACCT

Leave Zero ATPI-IPO-NA-ACCT

End-if

For US Holiday/Canadian Workday 

Move  Memo Shares APP_US_HOL_MEMO_QT to  ATPI-USH-CAW-MEM 

Move IPO Memo ATPI-USH-CAW-IMEM to   APP_US_HOL_IMEM_QT

Check if it is US Holiday/Canadian Workday and save the indicator in ATPI-USH-CAW-IND

???? (Currently from S1 area S1US_HOL_CAN_WK,???)

2. Obtain WT/CLL positions from ATP1Q Table

Declare Cursor for

Select 

WTSHRS,

A26SHR,

 A28SHR,
FROM VWATP1QPOSCLWTnn 

Where WTPCS= Requested CUSIP AND WTPAR= Requested Participant

With UR

Open Cursor

If DB2 Error go to SQLERROR Routine (ref  3.11.1) to process the error

Fetch

If SQLCODE not 0
If SQLCODE=100 (no record found), 

Close Cursor

Go to Obtain Money and MMI  positions  (Ref 3.3.2)


Else (DB2 Error) 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error


Endif

Endif

Move WT Shares to ATPI-FRTYACCT

Move CLL Shares with Interest A26 to ATPI-TWNTY6-ACCT 

Move CLL Shares with Interest A26 to ATPI-TWNTY8-ACCT

3.3.2 Obtain Money and MMI Positions (Perform POSS Routine (ref  3.4.1))

RETURN to the Application with the filled COMMAREA

3.4 Processing ‘POSS' Inquiry Request for Money and MMI accounts

3.4.1 POSS Routine. Obtain Money accounts, LPNC (if Requested), and MMI Positions (if CUSIP in request). 

1. If ATPI-CUSIP-NUMBER is not ‘00000000’ Obtain MMI positions from ATP1S Table

Declare Cursor for

Select 

MOMO,

MOMS,

 FROM VWATP1SPOSMMInn 

Where MOPCS=  Requested CUSIP AND MOPAR= Requested Participant

With UR

Open Cursor

If DB2 Error go to SQLERROR Routine (ref  3.11.1) to process the error

Fetch

If SQLCODE not 0
If SQLCODE=100 (no record found), 

Close Cursor 


Else (DB2 Error) go to SQLERROR Routine (ref 3.11.1 ) to process the error


Endif

Else (SQLCODE 0)
Fill MMI buckets in the Request Block 

Move MO (MOMO) to ATPI-MO-ACCT 

Move MS (MOMS) to ATPI-MS-ACCT 




Endif

Endif

2. Obtain Money accounts from ATP1T Table

Declare Cursor for

Select 

COAMT, 

 NETDEB,

 DBFLIM,

COLDAY,

E_NS_AM,

E_DC_AM

FROM VWATP1TPOSMONEYnn
Where COPAR= Collateral Group Parent of Requested Participant (ATPI-COLLATERAL-PARENT)

With UR

Open Cursor

If DB2 Error go to SQLERROR Routine (ref  3.11.1) to process the error

Fetch

If SQLCODE not 0
If SQLCODE=100 (no record found), 

Close Cursor 

Return from POSS Routine (Ref 4)


Else (DB2 Error), 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error


Endif

Endif

( SQLCODE = 0): 

Fill Money Buckets in the Request Block 

If the accounts were updated this business day , i.e. if update date (COLDAY) is equal to the current Business day (earlier obtained from the Header Record of TBATP1XPOSSHARE),

 or if Settlement SUSPENSE is in effect (see Suspense Indicator and Declared Day obtained earlier from the Header Record), and the update has been not earlier than Suspense Declared Day (10 days is maximum for suspense)

Move Collateral (COAMT) 
to ATPI-CM-TOTAL, 

If the request is not for Euro (ATPI-EUR-IND Not set to ‘E’)

 Move Net Settlement (NETDEB)
to ATPI-NET-DEBIT,

 Move Debit Cap (DBFLIM)
to ATPI-DBC-FIXED,

Else (ATPI-EUR-IND set to ‘E’)

 Move Euro Net Settlement (E_NS_AM) to ATPI-E-NET-DEBIT,,

Euro Debit Cap (E_DC_AM)     to 
ATPI-E-DBC-FIXED


End-If

Else, it is a new day, money buckets are left 0
3. If  LPNC is requested (ATPI- LPNC-REQ is set to ‘Y’), Obtain LPNC from ATP2N Table 

Init return fields in COMMAREA: 

ATPI-LPNC-AMOUNT            

ATPI-SIMULATD-COLL-MON      

ATPI-SIMULATD-NET-SETTLE    

ATPI-ISSUER-ID              

 If LPNC Cutoff is not opened (ATPI-LPNC-CUTOFF-STATUS  is Not ATPI-LPNC-CUT-NOT-TAKEN   (‘O’))


Return from POSS routine (Ref 4)

Endif

Declare Cursor 

Prepare to declare cursor  for selecting the Largest Provisional Net Credit for the requested participant’s parent, and avoid to select dummy records with ‘0’ NCISSID. 

        Set dummy issuer ID value:  Move –1 to DUM-ISSR   in Work Area  

        Move  ATPI-COLLATERAL-PARENT (Collateral Group Parent of Requested Participant) to N$PART 
        EXEC  SQL DECLARE READLPNC CURSOR FOR SELECT             

                        NCPART,                                  

                        NCISSID,                                 

                        NCMONEY                                 

                 FROM VWATP2NPOSLPNC01                           

                 WHERE NCPART = :N$PART AND NCISSID ¬= :DUM-ISSR 

                 ORDER BY                                        

                     NCPART  ,                                   

                     NCMONEY DESC                                

                 OPTIMIZE FOR 000001 ROWS                        

Open Cursor

If DB2 Error go to SQLERROR Routine (ref  3.11.1) to process the error

Fetch

DO Case on SQLCODE

Case  SQLCODE 0 

Move the LPNC Amount (NCMONEY) into ATPI-LPNC-AMOUNT            

Move the Issuer (NISSID) into ATPI-ISSUER-ID              

Calculate simulated CM and NS balances:                          

 -Subtract LPNC balance from CM and NS balances unless LPNC is negative                                                  

  (NOTE that simulated CM/NS have been primed with CM/NS balances done prior  

If ATPI-LPNC-AMOUNT > 0

Subtract ATPI-LPNC-AMOUNT from ATPI-SIMULATD-COLL-MON      

Subtract ATPI-LPNC-AMOUNT from ATPI-SIMULATD-NET-SETTLE    
Endif

Case SQLCODE=100, 

Close Cursor 

Case SQLCODE Other (DB2 Error)

Go to SQLERROR Routine (ref 3.11.1 ) to process the error.

End Case on SQLCODE

4. RETURN to the Application with the COMMAREA

3.5 Processing ‘POSE' Extended Position Inquiry Request: Regular + Total

3.5.1 Obtain general Share Positions (Perform POSR Routine (ref 3.3) ) 

3.5.2 Obtain Money and MMI Positions (Perform POSS Routine (ref 3.4.1)

3.5.3 Obtain Totals. TOTAL Routine
Set Key CUSIP = Requested CUSIP

Set Key Participant = Requested Participant

1. Obtain Total Pledge positions from ATP1U Table

Obtain summarized Pledge, IPO Pledge positions

SELECT 

SUM(A14SHR),

SUM(IPO14)

INTO   :TOTAL14,


:TOTALI14


FROM VWATP1UPOSPLG02

WHERE 


PLPCS= :Requested Cusip  AND


PLPAR= :Requested Participant 

WITH UR

Obtain summarized RVP14 position if the Pledge processing day is the current Business day (intraday account):
SELECT 

SUM(PLRVP14)

INTO   :TOTALR14,

FROM VWATP1UPOSPLG02

WHERE 


PLPCS= :Requested Cusip  AND


PLPAR= :Requested Participant AND


PLLDAY = :Current Business Day

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Move TOTAL14 to ATPI-FRTNACCT

Move TOTALI14 to ATPI-IPO-PLG-ACCT

Move TOTALR14 to ATPI-RVP14
2. Obtain Total Investment ID positions from ATP1R Table

Obtain summarized Investment Id position

SELECT 

SUM(A18SHR),

INTO   :TOTALINV


FROM VWATP1RPOSINV02

WHERE 


INPCS= :Requested Cusip  AND


INPAR= :Requested Participant 

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Move TOTALINV to ATPI-INVREG

3. Obtain Total Segregated position from ATP1W Table

Obtain summarized Segregated position

SELECT 

SUM(A22SHR),

INTO   :TOTALSEG


FROM VWATP 1WPOSSEG01

WHERE 


SGPCS= :Requested Cusip  AND


SGPAR= :Requested Participant 

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Move TOTALSEG to ATPI-SEGREG

4.  Obtain Total Reorg position from ATP1V Table

Obtain summarized Reorg NA and MA position

RRG-NA is intra-day, so if it’s a new logical processing day add the RRG-NA to RRG-MA bucket                              

Select Summarized RRG MA:

SELECT 

SUM(RRGMA)

INTO   :TOTRRGMA


FROM VWATP1VPOSREORG01

WHERE 


RGPCS= :Requested Cusip  AND


RGPAR= :Requested Participant 

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Select Summarized RRG-NA processed within current Business day

SELECT 

SUM(RRGNA)

INTO   :TOTRRGNA1


FROM VWATP1VPOSREORG01

WHERE 


RGPCS= :Requested Cusip  AND


RGPAR= :Requested Participant AND


RGLDAY = :Current Business Day

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Select Summarized RRG-NA processed before the current Business day

SELECT 

SUM(RRGNA)

INTO   :TOTRRGNA2


FROM VWATP1VPOSREORG01

WHERE 


RGPCS= :Requested Cusip  AND


RGPAR= :Requested Participant AND


RGLDAY < :Current Business Day

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Move TOTRRGMA to ATPI-RRG-MA

Add  RRG-NA processed before the current business day (TOTRRGNA2) to ATPI-RRG-MA

Move RRG-NA processed within the current Business day (TOTRRGNA1) to ATPI-RRG-NA

5. Obtain Total StockLoan/REPO positions from ATP1Y Table

Obtain summarized StockLoan/REPO position

SELECT 

SUM(SLNSHR),

SUM(RPOSHR)

INTO   :TOTALSLN,


:TOTRPO


FROM VWATP1YPOSSTRP01

WHERE 


SLPCS= :Requested Cusip  AND


SLPAR= :Requested Participant 

WITH UR

If DB2 Error 

Go to SQLERROR Routine (ref 3.11.1 ) to process the error

Endif

Move TOTALSLN to ATPI-STK-LOAN

Move TOTALREP to ATPI-REPO

RETURN to the Application with the filled COMMAREA 

‘DETAIL’ Inquiries

Application Copybooks ATPPINQC (for Request), ATPPINPO (for Detailed positions)

Following is the processing flow for all Detailed Requests:

Set Key CUSIP = Requested CUSIP

Set Key Participant = Requested Participant

Initialize Detailed Areas in ATPPINPO: 

· ATPI-POS-RETURNED-RECORDS

· ATPI-POS-MORE-INDICATOR

· Position buckets

· If ATPI-POS-CONT-INDICATOR shows a new request  (ATPI-NEW-POS-REQ(‘N’) set TO TRUE),

And this is Generic Request for all Details for the requested CUSIP/Participant 

Initialize Variable key ATPIKVAR in ATPPINPO for Generic key setting

 (should define the COBOL counterpart to the Assembler field ATPIKVAR in ATPPINQA)

Else (ATPI-POS-CONT-INDICATOR shows a Continued request (ATPI-CONT-POS-REQ (‘C’) set TO TRUE)


Or Request for 1 Record with the Requested Variable Key (New !!!)

Leave Variable key unchanged (it has been saved from the previous pass for the Continued request, or passed by application if 1 specified Record requested) . 

This Variable Key will be used to set the CURSOR

End-if

Initialize In Work-Area:

Counter-of- returned-positions 

Declare POSxxx Cursor for 

Select



xxPCS,



xxPAR,



Key1,



Key2,



Account1,



Account2,



Processing Day (if needed for Adjustments),



Other-specific-field

From VWATP1.POSxxxnn

Where 

xxPCS= Requested CUSIP AND               

       
xxPAR=Requested Participant AND               

     ((Key1>ATPIKVAR1)     

    OR (Key1=ATPIKVAR2 AND Key2>ATPIKVAR2))                   

 ORDER BY                          

       
xxPCS,

xxPAR,


Key1,


Key2

With UR

Select Positions

Loop while 

Counter-of- returned-positions <= ATPI-POS-REQUESTED-RECORDS (Maximum for one call)

Or 

Not EOF (SQLCODE!= 100)

Fetch a Record from ATP1. Table

For Intraday Accounts (RRGNA), adjust  selected positions.

Move Variable Key fields, Accounts and other fields to be returned,  into ATPPINPO 

End-Loop

Move Counter-of- returned-positions to ATPI-POS-RETURNED-RECORDS

If not EOF

Save variable key in ATPIKVAR in ATPPINPO

Indicate more records in ATPI-POS-MORE-INDICATOR (set to ‘M’)

Else 

Close Cursor

End-if

RETURN to the Application with the filled COMMAREA
3.6 Processing Detailed Request 'POSP' for Pledges

3.7 Processing Detailed Request 'POSI' for Investment Id Positions 

3.7 Processing Detailed Request 'POSG' for Segregated Positions 

3.8 Processing Detailed Request 'POSO' for Reorg Positions 

3.9 Processing Detailed Request 'STKL' for Stock Loan Positions 

3.10 Processing Detailed Request 'REPO' for REPO Positions

END Case Processing on a Request in ATPI-PRIMARY-REQUEST

3.11 Error Routines

3.11.1 SQLERROR Routine -Process DB2 Errors

4. Return Codes

For ATP Position Inquiry,


Formats Request in COMMAREA 


Calls IRCSEND 





Requested positions are returned in COMMAREA by IRCSEND





IRCSEND


Inter Region Communication Front End





Receives Request for Position Inquiry, 


Validates the Request


Adds to the passed request Commarea: 


Remote Transaction ID (’IRCR’ ) to be started in ATP region;


Processing program Name (‘ATPPOSIN’).


Allocates a Session to the Remote System (ATP)


Getmains Area for the Request, and copies the Request into it; 


Finalizes formatting the COMMAREA by adding the transaction ID’IRCR’ and the name of the processing program ‘ATPPOSIN’  


Starts Conversation with ATP CICS using Transaction IRCR  and sending the Request  in COMMAREA across the Link to ATP


 


Receives COMMAREA   filled with requested data, and returns to the application program





ATPNCINF


LPNC inquiry interface





GETMAINs area for ATPCOMM


Set up a request to DB2 program ATPNCMGD for LPNC, in LG-area of ATPCOMM


Links ATPNCMGD for LPNC


(passing the address of ATPCOMM) 





On Return from ATPNCMGD, has LPNC and Issuer in ATPCOMM


Copies them into COMMAREA  been passed by ATPRECVE, also calculates and fills requested simulated COL and NS 


Returns to ATPRECVE








’IRCR’ (ATPRECVE)


 Inter Region Communication Back End for ATP





Starts ‘IPOS’  Transaction  (Program ATPPOSIN) to process the Request (passed in COMMAREA)





Waits on ECB for Event posted by ATPPOSIN when Request Complete, and COMMAREA updated with requested positions


If  it is ‘POSS’ (money ) request and LPNC Requested, after posted by ATPPOSIN, Links ATPNCINF for LPNC .; 


On Return from ATPNCINF, has LPNC account in COMMAREA


Sends the results back to other region (IRCSEND) in COMMAREA 





       	ATPDBINQ DB2 Position Inquiry


Selects Requested Positions from ATP DB2 Tables 





Returns Positions in Position images to ATPPRQFM in areas specified in Request  Block Entries





‘IPOS’ (ATPPOSIN) 


ATP Position Inquiry Interface





GETMAINs area for ATPCOMM


Based on passed in COMMAREA Request, sets up  requests  and  allocates area for position records (mapped by position images ) in ATPCOMM.


 Links ATPPRQFM  (Interface to DB2 program ATPDBINQ) with the address of ATPCOMM to proceed with requests





On Return from ATPPRQFM, the requested Position Records  are in Position images in ATPCOMM


Updates COMMAREA been passed by ATPRECVE with returned positions from ATPCOMM


Posts ECB to let ATPRECVE know that is done


Returns to CICS





       	ATPPRQFM (Interface to DB2 Inquiry)


Formats Request Block in ATPCOMM and fills it with Requests for the records and addresses of areas for the records returned in its Dynamic storage.


Links ATPDBINQ (passing the address of ATPCOMM) for ATP DB2 Positions  





On Return from ATPDBINQ, the requested position records are located in its Dynamic Area.


Moves them into ATPCOMM


Returns to ATPPOSIN





ATPNCMGD


DB2 LPNC Inquiry





If LPNC Cutoff is Opened,


Reads TBATP2NPOSLPNC


Puts LPNC and LPNC Issuer into ATPCOMM (LG-area)


Returns to ATPNCINF
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