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INTRODUCTION

Participants of Investors Exchange (“IEX” or the “Exchange”) can download a list of the IEX-listed securities that have
an aggregate fail to deliver position for five consecutive settlement days at a registered clearing agency, totaling 10,000
shares or more and equal to at least 0.5% of the issuer’s total shares outstanding (“threshold securities”). The “IEX
Threshold Securities List” will be posted the IEX website daily. Two versions of each file will be available: one with
CUSIP! data and one without. Only participants with a proper license may download files containing CUSIP data. Finally,
all historical versions reports will be available for download from the IEX website.

File Location

The IEX Threshold Securities List is available at a dedicated URL. The version with CUSIP information is available to
authenticated users, while the other is open to the public. The report is available in the following formats: JSON
(default), pipe separated, or comma separated.

IEX Threshold Securities List

e https://api.iextrading.com/1.0/stock/market/threshold-securities/

URL Parameters

Users may access specific reports or formats by applying one or more parameters to the URL.

Note that File Date must be specified in the target URL, while File Format and CUSIP Authentication parameters may be
identified simultaneously by placing an ampersand (“&”) between each parameter. Examples can be found below.

File Date

Return the report for a specific date by targeting such date in the URL using the following format: YYYYMMDD. If the
date is not specified, the latest available date is used by default.

o Usage: URL/<YYYYMMDD>
o Examples
= https://api.iextrading.com/1.0/stock/market/threshold-securities/20171020
= https://api.iextrading.com/1.0/stock/market/threshold-securities/20171020?format=psv

File Format

Select the file format of the report by passing the format parameter. The available options are pipe separated (psv) or
comma separated (csv). If file format is not specified, the default format is JSON.

e Usage: URL?format=<file format>
e Examples
o https://api.iextrading.com/1.0/stock/market/threshold-securities?format=psv

o https://api.iextrading.com/1.0/stock/market/threshold-securities/20171020?format=csv

CUSIP Data

Users that are authorized to access CUSIP data can specify their unique IEX API Identification Token (“API Token”) to
obtain such data. When an API Token that is authorized to access CUSIP data is provided, the report will automatically

! CUSIP is a unique nine-character alphanumeric code appearing on the face of each stock or bond certificate that is assigned to a
security by Standard & Poor’s Corporation.
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contain CUSIP data, as specified below. If an APl Token is not specified or if the user is not authorized to access CUSIP
data, CUSIP data is not provided. Users will find their unique APl Token in the Account section of their IEX Account
Dashboard, as see below (note that a portion of the APl Token has been hidden).

Api token 1442a3ef2b299 el No action

e Usage: URL?token=<API Token>
e Examples
o https://api.iextrading.com/1.0/stock/market/threshold-securities?token=1442aef2b299----e0
o https://api.iextrading.com/1.0/stock/market/threshold-securities?format=csv&token=1442aef2b299----e0

Sample Data

Request sample data from IEX for testing purposes. The above parameters may be used in conjunction with a request
for sample data. Note that the Sample Data parameter must be specified before the File Date parameter.

e Usage: URL/sample

e Examples
o https://api.iextrading.com/1.0/stock/market/threshold-securities/sample
o https://api.iextrading.com/1.0/stock/market/threshold-securities/sample?format=csv
o https://api.iextrading.com/1.0/stock/market/threshold-securities/sample/20171013

Publication Schedule

The report data will be published to the IEX website daily at 8:30 p.m. ET with data for that trading day.

CUSIP Disclaimer

CUSIP numbers are the property of the American Bankers Association (“ABA”) and are administered by Standard &
Poor's. Since IEX neither owns nor controls CUSIP numbers, distributors cannot be authorized to receive the IEX
Threshold Securities List including CUSIP Data unless they have a license in place with CUSIP. Please note that IEX is not
responsible for obtaining written approval from CUSIP prior to authorizing data distributors to externally redistribute
CUSIP data; it is the responsibility of the data distributor to obtain such CUSIP permission for their downstream
customers.

Participants who wish to access the CUSIP version of this file must provide their CUSIP license information when
creating an IEX Account. Access to view or download the CUSIP version will be granted only after IEX has verified

licensing. Please see the Appendix for step-by-step instructions to create an |[EX Account and request CUSIP access.

FILE SPECIFICATION

IEX Threshold Securities List

As defined in Rule 203(c)(6) of Regulation SHO, a “threshold security” is any equity security of any issuer that is
registered under Section 12 of the Exchange Act, or that is required to file reports under Section 15(d) of the Exchange
Act (commonly referred to as reporting securities), where, for five consecutive settlement days:
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e There are aggregate fails to deliver at a registered clearing agency of 10,000 shares or more per security;
e The level of fails is equal to at least one-half of one percent of the issuer’s total shares outstanding; and
e The security is included on a list published by a self-regulatory organization (“SRO”).

A security ceases to be a threshold security if it does not exceed the specified level of fails for five consecutive
settlement days.

File Format without CUSIP Data

Trade Date | Symbol in INET Symbology | Symbol in CQS Symbology | Symbol in CMS Symbology |
Security Name

File Format with CUSIP Data

Trade Date | Symbol in INET Symbology | Symbol in CQS Symbology | Symbol in CMS Symbology | CUSIP |
Security Name

Filename Format

The filename contains the date requested by the user.
e File Format = psv: yyyymmdd iex threshold securities.txt

e File Format = csv: yyyymmdd iex threshold securities.csv

Field Name Description

Trade Date Trade date of the data. The date format is yyyy-mm-dd. 10
Symbol in INET = The identifier for each IEX-listed security in Nasdaq integrated symbology. 16
Symbology

Symbol in CQS The identifier for each IEX-listed security in SIAC/CQS symbology. 16
Symbology

Symbol in CMS The identifier for each IEX-listed security in CMS symbology. 16
Symbology

CusIP This represents the existing CUSIP assigned to the security. 9
Security Name Name of the security. 100
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APPENDIX

Setup an IEX Account

e Step L Go to iextrading.com and click ‘Log In’

—
Tradng Ustng Regubatio tar Agem Status « Log n
—

IEX
The stock exchange built
for investors & companies.

e Step 2: Click ‘Create an Account’

e Step 3: Enter your company email address and click Verify email’

];' _[

Get started

Create a free TEX account to access your apps

Already hove an XN aocount? (o

Enter your email
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Step 4: Check your email for the verification code. Enter the code, choose a password, click ‘Create my account’

- e ]
; IEX Notifications <web@iextrading.com>
|EX account registration
Entir cole o e
428608
G
) 08

o verdy your emall, type or paste thes code mto the regisirahon form
—— |

428808
C—

Creste mwy accounm

e Step 5: In the Account Dashboard, enter your information and click ‘Save’ for each field

o Before requesting access to CUSIP data, you must enter the following fields:
= First name

= Last name
= Phone
= Company name (full legal entity name)

Account

Manage your account. Update each row of your account information and dick save or press the enter key

Key Value

toker Al 002 55

Subscriptions
Manage your subscrptions. Sefect what you woukd like o =

Type

Raquest CUSIF access Logout
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Request CUSIP Access

e Step 6: Once first name, last name, phone, and company name have been saved, click ‘Request CUSIP access’

Account

Manage your account. Update each row of your account information and click save or press the enter key.

Key Value Actions

Email No action
Phone Save
First name Save
Last name Save
Company Save
Api token 1442aef2b299 e0 No action
Group No action

Subscriptions
Manage your subscriptions. Select what you would like to subscribe to then click save or press the enter key.
Type Actions

x  EMAIL Corporate Action v Save

Request CUSIP access Logout

e Step 7: In the Verification form, enter your information and agree to the CGS CUSIP Electronic Distribution
Agreement, then click ‘Submit’ only once

Verification to download CUSIP data

et T bt Fhed i CLISP Ltn, pos Sl T 14 0t the | e avl ol e 16X Wl

Fact Do CARER potwni

-

U ot Ty bl (e apprnpt e Omrme bt 1nlmme B lhita Orws v asme apprind Wam e vondnn yiu ol (riehe 44

v s Aot 1 8 s CGS CUSIP Electronic Distribution Agreement

Compuny »

- (L el wesy e

Talisrthes At 3ret acksowie(ges et the CUSP Datatane pid the In aid stall renan veluiske

X (g, by

Hrebectisal property aned by, o hosraed to, CUSIP Ghabual Sevidces M [RBA") et Thant 1y

Congury sl ¥ SIS v Diereg Tandfened 10 Sulddrites i tuch matorads of

vy o e BTN CON ARl Dheren Aoy use |

ot Outsithe of the cCheatng and sitlener of Sarsattiom

awes & Soerme by L dong with st amociated fee Sase
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YO mimne, CGS and ABA sall have the mighe 1o obaxn ingunctve ielef 31 addtion ¥

7 Other begad or fnancial
revesies to which

and 234 mpy 2 ernttied

SalniCr e agrees Thart SalnOriier vl ot gulbiah o dhtribute moesy medum the CUSP Ditdteie o dvy InfOmeation conmtaned

Ui o Satranaiee o sdisats thewo! U asy Seraan or e
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2 serve the puspaw of the masation nr maitenance ol 4 mane Sie or 2. of CULIP devrrgpticns or musnbers fox mell
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STER TAPE FRINT D8 WTERMET. ELECTRONIC. C
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MAKE ANY WARRANTIES, EXPRESS OR IMPLED. AS TO THE ACCUSACY, ADEQLALY
TAINED (N THE CuiP DATABASE ALL SUCH MATERALL ARE PRIVDED TO

W WATANTES A2 T0 RAERCHANTARILITY OK HIKEs: A PANTICLLAR FLRPOLE
TO THE RESULTT WHCM MAY BE ORTAINED PRV THE U OF SUCK WATTIIALS. NETIER C0%, ARX
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WHETHE CT 08 INDIRECT. SPECIAL O SEQUEMTIAL EVEN B THEY HVE REEN ADHISED OF THE
GSSBUTY OF SUCH O E5 M MO EVENT SHaLL THE LIS3IITY OF 0G5 ABA OR ANY OF THER AFFILITES

EOF ACTION WHETHER I CONTRALT, TORT, OR OTHERWSE, ENCEED THE F2E DID BY SO
AVATERUALS 1N THE AMEATH I WHIEH SLCH CAUY FGED 1O MAYVE ASILER. TURTHEAMOR

youn) nave

2mcuy phcee

@) a3 P Mdnawng UL T By Dngagst Apwwren NAVT NO RESPCSIRULT M UADLITY FOR DO  DUT TC ORCUMLTANIIT RIVOND T™MEIR
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e Step 8: Wait for the green bar to appear. You may now safely logout and return to the home page.

Sedkmrt ller agrows that Subeeiber shal nat putdish o dlatebase in sy ssedium the CUSE Dutatuae 0wty bdaimation conbalned
thetmin o suinmaries o sibmsts therend b sy persan of Btily seespt i conmection sith the nannal clearing sl settiement af
oty transactions. Submctiber Aurther agrmes that the wie of CUSE nuttbarn and desc/ iptions & net stended 10 coaate or malitan,
ol hows ot swrew the prrpose of the Crmatiom o mainienanes of & marier Rle or detalmse of CUMP deseripfons or manbars b el
0y N Sarty pecpient Ut SUE BerAOr Aot s Nt Intendad) 1o Create g Soms Ul berve In An WAy a4 # subsbioae for the CUSI
MAASTEN TAME, PRINT, SO ANTENNET, BLECTROMNIG, CIROM Servhors andiar any othwi S servioms devloped by e CG5

NECTHER COn ANA SNOR ANY OF THEIR ATTILEATES MAKE ANY WARKAMTES, LxPmrss O arLID, A% 1O THE ACCURACY. ADs LAY
OR COMPLETENESS OF ANY OF THE INFORMATION CONTAINED (M THE CUSIF DATABASE. ALL SUCH MATENALS AN PROVIDED TO
SUNSERMENR OMN AN AR 15 NAS, WITHOUT ANY WARKANTIES AS TO MERCHANTARILITY QR FITHESS FOR A BARYICULAN PUnPOSE
ON USE NON WATH RESPECT 1O 108 NESULTS WM AIAY B OBTANED FPROM Yol LUSE OF SUCH MASTERIALS. MEITHEN OO5 ABA NON

e Step 9: Once submitted, IEX will contact CUSIP Global Services ("CGS") to verify the firm has the appropriate
license to receive CUSIP data. Once IEX receives approval, the user will receive an email notification. Please note
that approval times vary between 24-48 hours.

Investors Exchange

L]

CGS Loensing Geop

The kllowing usenoomgany has raguesied acoess Lo 1EX Dady List les with CUSIP sienlSers. Please venly thal thes Sim
has the appeopnale Sense 1o reoawe s dala wihin 2442 howrs Plasse send venhicaton back %o

mgsiblexirding com and oc TEX wil noaty e and usancampany 000e he venfication
= completa Thank you

Verification to downlead CUSIP data

Company saoe (Tull Sogad ity name):

Company sddresc

City:

State:

Ly code:

Country

Coatact namie:

Contart ploas:

Cratact ool address:
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REVISION HISTORY

1.00 November 30, 2017 Initial Document

Added a URL Parameter to provide sample data.
Specified the file name for each format.

1.01 February 8, 2018

1.02 February 9, 2018 Updated the filename for each file.
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