
Notional Pooling Report Guide 

June 2025



Last Modified: June 10, 2025 

© 2025 JPMorgan Chase & Co. Member FDIC. All rights reserved. The statements herein are 

confidential and proprietary and not intended to be legally binding. Not all products and services are 

available in all geographical areas. Visit jpmorgan.com/paymentsdisclosure for further disclosures and 

disclaimers related to this content.  

This guide is confidential and proprietary to J.P. Morgan and is provided for your general information 

only. It is subject to change without notice and is not intended to be legally binding. All services 

described in this guide are subject to applicable laws and regulations and service terms. Not all products 

and services are available in all locations. Eligibility for particular products and services will be 

determined by JPMorgan Chase Bank, N.A. or its affiliates.  

J.P. Morgan makes no representation as to the legal, regulatory or tax implications of the matters 

referred to in this guide.  

Any third-party trademarks are the intellectual property of their respective owners and any mention 

herein is for referential purposes only.  

J.P. Morgan is a marketing name for the Payments businesses of JPMorgan Chase Bank, N.A., member 

FDIC, and its affiliates worldwide. JPMorgan Chase Bank, N.A., organized under the laws of U.S.A. with 

limited liability. 

https://www.jpmorgan.com/disclosures/payments


Table of contents 

1. Introduction . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  1 

2. Notional Pooling Interest Report . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  4 

3. Notional Pooling Balance Summary Report . . . . . . . . . . . . . . . . . . . . . . . . .  10 

4. Notional Pooling Account Interest Report . . . . . . . . . . . . . . . . . . . . . . . . . .  12 

5. Notional Pooling Cash Forecast Report . . . . . . . . . . . . . . . . . . . . . . . . . . . .  15 

6. Notional Pooling Foreign Exchange Rate Report . . . . . . . . . . . . . . . . . . . . .  17 

7. Notional Pooling Base Rate Report . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  19 

8. Notional Pooling and Participant Detailed Report . . . . . . . . . . . . . . . . . . . .  21 



N
O

T
I

O
N

A
L

 
P

O
O

L
I

N
G

 
R

E
P

O
R

T
I

N
G

 
G

U
I

D
E

1 

1. Introduction

J.P. Morgan’s Notional Pooling helps optimize your organization’s global liquidity by
automatically pooling cash balances in separate accounts without commingling funds, simplifying
investment or funding transactions to give enhanced control over the cash position and allowing
for local account autonomy to be retained.

A Notional Pooling structure allows you to utilize surplus cash to reduce borrowing costs for the
group hence maximizing your overall interest income.

Service Overview

J.P. Morgan Access® provides visibility of your Notional Pooling structure within the “Structures”
section. Within this page you will be able to view a list of the pools, sub-pools and participating
accounts.

The reports, available in XLS, PDF and CSV format, can be run on-demand and as a close-of-
period report to satisfy your audit requirements. An alert will advise you when your “close-of-
period” reports become available within the “Reports & Statements” tab.
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Reports Overview 

J.P. Morgan provides a comprehensive range of reports available to use for the Notional Pooling 
product. Please note that there are regional variations to the reports and some of the attributes 
may not be available in your region.  

Reports are obtained in Access for 13 months, if requiring reports past this period please contact 
your Clients Service representative. 

Reports for Single Currency Pools (SCP) and Multi Currency Pools (MCP) follow the same 
format. 

Report 
Name 

Description Frequency Formats 
available 

Channels 
Available 

Access Capability 

Notional A detailed view of the pool, showing a • Daily • PDF • Access • Batch: Month end
Pooling breakdown of the balance, rate, • End of • Excel • H2H report
Interest interest and benefit for each calendar Cycle • CSV • Email • On demand: Ad
Report day in the period as well as detailed 

view of each of the accounts within the 
pool, a breakdown of the balance, 
account interest, pooling interest and 
pooling benefit reallocation as 
applicable. 

hoc run for current
reporting period
(retained for 24
hours) and can be
scheduled based
on personal
preference

Notional Pool level Balance information. • Daily • PDF • Access • Batch: Month end
Pooling • End of • Excel • H2H report
Balance This report covers Balance at Pool Cycle • CSV • Email • On demand: Ad
Summary Level for each Currency for Period to hoc run for current
Report Date. reporting period

(retained for 24
hours) and can be
scheduled based
on personal
preference

Notional 
Pooling 
Account 
Interest 
Report 

This report contains information only 
about individual participant account in 
the pool.  

• Daily

• Monthly

• End of
Cycle

• PDF

• CSV

• XLS

•

•

•

Access

H2H

Email

•

•

Batch: PTD Within
Current cycle
configured in Pool

On demand: Ad
hoc run for current
reporting period
(retained for 24
hours) and can be
scheduled based
on personal
preference

Notional 
Pooling 
Cash 
Forecast 
Report 

Pool level report which would project 
the cash balance due to any sweep 
movement which will be used in 
pooling execution later today. 

By factoring in the physical 
concentration of funds, the report 
provides the overall impact on the pool 
balance; providing an estimated end of 
day notional pool balance. 

• Daily – On
Schedule

• PDF

• CSV

• XLS

•

•

•

Access

H2H

Email

•

•

Event Driven:
Daily Based on
the Time
Scheduled.

On demand: Ad
hoc run for current
reporting period
(retained for 24
hours) and can be
scheduled based
on personal
preference

Notional Details on FX rates used for Multi- • Daily • PDF • Access • Batch: PTD Within
Pooling Currency Pool execution. • End of • CSV • H2H Current cycle
Foreign Cycle • XLS • Email configured in Pool
Exchange • On demand: Ad

hoc run for current
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Rates 
Report 

reporting period 
(retained for 24 
hours) and can be 
scheduled based 
on personal 
preference 

Notional 
Pooling 
Base Rate 
Report 

Base rate value maintained for credit 
and debit interest and also as used for 
pooling calculation for a particular 
Pool.   

• 

• 

Daily 

On 
Demand 
 

• 

• 

• 

PDF 

CSV 

XLS 

• 

• 

• 

Access 

H2H 

Email 
 

• Batch: 
report 

Month end 

Notional 
Pool and 
Participant 
Detailed 
Report 

Pool (SCP and MCP) and participant 
level detailed report which provides 
data details of all the pooling and 
account level calculations and 
capitalization.  

• 

• 

Daily  

End of 
Cycle 

• CSV • 

• 

• 

Access 

H2H 

Email 
 

• 

• 

Batch: PTD within 
current cycle 
configured in Pool 

On demand: Ad 
hoc run for current 

 
This report provides Pool level totals 
the pool and all of its participants. 

of 
reporting period 
(retained for 24 
hours) and can be 
scheduled based 
on personal 
preference 
 

 
 
How to Use this Guide:  
 
This guide describes the reports available to support Multi Currency Notional Pooling listed in the 
“Reports & Statements” tab.  
 
An explanation of each is provided in separate chapters, containing an overview, examples and 
definitions of the items in the report. 
 
Please note: the legal documentation has recently been streamlined and updated. Some  
terminology in this guide may be different from the terminology utilized within the legal 
documentation. Please refer to your J.P. Morgan Representative with any queries. 
 
The reports examples in this guide are for illustration purposes only. 
 
For more details on this service, please contact your J.P. Morgan Representative. 
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2. Notional Pooling Interest Report 

This report consists of two sections: I) Pooling Interest Report and II) Account Interest Report 
and it is designed to provide the Treasury Centre with a detailed view of the pool and the 
underlying accounts structure.  
 
The report shows notional net balances and individual participant balances, account level and 
pool level interest, and the resulting pool benefit, together with a summary of the settlement 
postings. In addition, it shows the interest structure on which the pool is calculated.  
 

The Pooling Interest Report and the Account Interest Reports are available on-demand through 

J.P. Morgan Access® and as a close-of-period report for your records. An alert message will 

advise you when the close-of-period reports become available within the “Reports & Statements” 

tab. 

 

Section I: Pooling Interest Report  

 

 

 

 
 
 
1. Summary of Pooling Options. These are the options which you have chosen to control your 
notional pooling calculations, including how and when your pooling benefit is settled and any 
reallocation to individual pooled accounts.  
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o Report Period. <<Start date>> to <<End Date>> of current reporting period.  

o Settlement Cycle. <<Start date>> to <<End Date>> of current settlement period.  

o Pool Name. Pool name.  

o Pool Type. Displays if the Pool is Single Currency or Multi Currency. 

o Report Date. Date of report generation.  

o Pool Base Currency. Currency of the pool.  

o Pool Branch. Location where the pool is set up.  

o Header Account Number. Account Number of header account. 

o Benefit Settlement Model. The allocation methodology for the pool benefit as specified 
in the Pooling Details Form.  

o Benefit Redistribution. Pool benefit reallocation mode. This will always be “Reported” 
and it will only show if a Benefit Redistribution Model applies.  

o Benefit Redistribution Model. The reallocation methodology of the pool benefit as 
specified in the Pooling Details Form. This item will only show if a Benefit Redistribution 
Model applies.  

o Pool ID. ID of the Pool. 

 

2. Pool Summary. This section of the report provides totals of the pool and all of its participants 
at pool level and individual account level.  

o Pool ID/Account Number. Pool ID or account number, depending on the information 
shown on the row.  

o Pool/Account Name. Pool name or account name, depending on the information shown 
on the row.  

o Pool/Account Currency. Base currency of the pool or currency of the account, 
depending on the information shown on the row.  

o Total Account / Pool Interest. Total interest accrued for the posting period for the 
pool/account. It shows a single net amount for the entire posting period - credit or 
(debit).  

o Calculated Pooling Benefit (Pool Base / Account Currency). Benefit calculated for 
each pool/account reported in local currency. It shows a single net amount for the entire 
posting period – credit or (debit). 

o Total Pool Benefit Settled. The total benefit settled to the account and the pool 
reported in base currency.  

o Total Pooling Benefit Redistributed (Pool Base / Account Currency). Total benefit 
redistributed. 

 

3. Pool Summary Tax. This section will capture the details of Total account Interest and Pool 

Benefit settled along with the details of any type of TAX (ex WHT, FATCA, CHAD etc.) amount is 
non-zero and settled.  
If none of the taxes are applicable, then this section will not be displayed. 
 

o Account Number. Display the participant account number. 
o Account Name. Display the participant account name. 
o Account Currency. Display the participant account currency. 
o Value Date. Displays Value Date of the Tax on which it is Capitalized. 
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o Posting Date. Displays posting date. 
o Account Interest Withholding Tax Amount (Account Currency). Displays 

Withholding (WHT) on Interest Component. Only displayed when WHT amount in any of 
the accounts is not Zero.  

o Account Interest FATCA Tax Amount. Displays FATCA on Interest Component. This 
column is displayed only when FATCA amount. In any of the accounts is not 0.  

o Account Interest Settlement Net of Tax. Displayed only when there is non-zero WHT 
and non-zero FATCA Tax even for a single account. This column represents "Total 
Gross Interest Settled - WHT Tax Amount - FATCA Tax Amount”.  

o Pooling Benefit Withholding Tax Amount. Displays Withholding tax (WHT) on Benefit 
Component. Displayed only when WHT amount in any of the accounts is not 0.  

o Pooling Benefit FATCA Tax Amount. Displays FATCA on Benefit Component. This 
column is displayed only when FATCA amount in any of the accounts is not 0.  

o Pooling Benefit Net Tax Amount. Displays only when there is non-zero WHT and non-
zero FATCA Tax even for a single account. This column represents "Total Gross Benefit 
Settled - WHT Tax Amount - FATCA Tax Amount". 
 

4. Interest Report for Pool. This section provides a detailed daily breakdown of the pool level 
balance, interest and benefit.  

o Value Date. Date based on which the provided information is calculated.  

o Pool Balance. The pool balance as of close of business for the corresponding value 
date.  

o Adjusted Pool Balance. Total net balance of all accounts in the pool taking into 
account the effect on the balance of any compounded back-valued interest adjustments.  

o Total Account Interest (Daily & Period-To-Date). Shows the total daily and period-to-
date interest calculated for accounts.  

o Pool Interest (Daily & Period-To-Date). Pool interest reported both as daily interest 
and period-to-date total.  

o Pool Benefit (Daily & Period-To-Date). Benefit calculated at pool level shown daily and 
period-to-date.  

 

 
5. Prior Period Adjustment Summary. This section of the report shows a summary of the 
adjustments to account and pool interest and to the pool benefit as a result of back-valued 
activity. The benefit settlement adjustments are compounded and settled at the end of the period 
in which the adjustment is calculated.  

o Adjustment Period End Date. The end date of the interest cycle the adjustment relates 
to.  

o Account Interest Adjustment. The account level interest adjustment attributable to 
back-valued activity across the account for the period ending on the Adjustment Period 
End Date. It is the difference between the new account interest for the period and the 
original interest prior to the back-valued adjustment.  

Note: if there is no back-valued activity, this section will not be displayed.  
o Pool Level Interest Adjustment. The pooling interest adjustment as a result of back-

valued activity into that period. It is the difference between the new pooling interest for 
the period and the original pooling interest prior to the back-valued adjustment.  

o Pooling Benefit Adjustment. The pool benefit adjustment as a result of back-valued 
activity into that period. It is the difference between the new pool benefit for the period 
and the original pool benefit prior to the back-valued adjustment.  

o Account Interest Tax Adjustment. Displays Tax Adjustment to the Account (Step 1) in 
Pool Base Currency. Total Tax Adjustment as a result if Back Value. 
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o Pooling Benefit Tax Adjustment. Displays Tax Adjustment to the Pool in Pool Base 
Currency. Total Tax Adjustment as a result if Back Value. 

o Value Date of Benefit Adjustment Posting. The time period the adjustment relates to.  

 
6. Pool Interest Rate Structure History for the Period. This section shows the interest rate 
structure and any changes made to the rate structure during the reporting period. 
 
 
Section I I: Account Interest Report  
 
This is the second section of the Multi Currency Pooling Interest Statement. It provides a 
detailed daily breakdown of the participant account level balance, interest and benefit and 
related posting to individual participant accounts. 

 

 

 
 

1. Summary of Pooling Options. These are the options which you have chosen to control your 
notional pooling calculations, including how and when your pooling benefit is settled and any 
reallocation to individual pooled accounts.  

o Report Period. <<Start date>> to <<End Date>> of current reporting period.  

o Settlement Cycle. <<Start date>> to <<End Date>> of current settlement period.  

o Pool Name. Pool name.  

o Pool Type. Displays if the Pool is Single Currency or Multi Currency. 

o Report Date. Date of report generation.  

o Account Currency. Currency of the account.  

o Pool Branch. Location where the pool is set up.  

o Benefit Settlement Model. The allocation methodology for the pool benefit as specified 
in the Pooling Details Form.  

o Benefit Redistribution. Pool benefit reallocation mode. This will always be “Reported” 
and it will only show if a Benefit Redistribution Model applies.  
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o Benefit Redistribution Model. The reallocation methodology of the pool benefit as 
specified in the Pooling Details Form. This item will only show if a Benefit Redistribution 
Model applies.  

o Pool ID. ID of the Pool. 

 

2. Interest Report for Participant Account. 

o Value Date. This is the date the calculations are based on.  

o Value Balance. This shows the balance for the specific participant account, for the 
corresponding value date.  

o Adjusted Account Balance. This shows the compounded account balance due to prior 
period account interest adjustments and pool benefit adjustments settled to this account.  

o Net Currency Balance. Displays the sum of currency balance of account. 

o Account Interest. Details of the rate applied to the account level interest on that day, 
together with the daily interest and period-to-date total.  

o Pool Level Interest. Details of the rate applied to the pool level interest on that day, 
together with the daily interest and period-to-date total.  

o Calculated Pooling Benefit / Pooling Benefit Settled / Pooling Benefit 
Redistributed to Account. The amount of benefit to the account for both the day and 
period-to-date, by column - calculated, settled and redistributed. The reallocation to the 
account can only be processed as reported (memo).  

o Net Interest (Daily & Period-To-Date). The sum of the account credit interest accrued, 
the account debit interest accrued and the pool benefit settlement accrual to this 
account.  

 

 

3. Account Summary Tax. This section will capture the details of Total account Interest along 

with the details of any type of TAX (ex WHT, FATCA, CHAD etc.) amount is non-zero and 
settled.  
If none of the taxes are applicable, then this section will not be displayed. 
 

o Value Date. Displays Value Date of the Tax on which it is Capitalized. 
o Posting Date. Displays posting date. 
o Account Interest Withholding Tax Amount (Account Currency). Displays 

Withholding (WHT) on Interest Component. Only displayed when WHT amount in any of 
the accounts is not Zero.  

o Account Interest FATCA Tax Amount. Displays FATCA on Interest Component. This 
column is displayed only when FATCA amount. In any of the accounts is not 0.  

o Account Interest Settlement Net of Tax. Displayed only when there is non-zero WHT 
and non-zero FATCA Tax even for a single account. This column represents "Total 
Gross Interest Settled - WHT Tax Amount - FATCA Tax Amount”.  
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Prior Period Account Interest Adjustment. Not shown in picture above - if no adjustment has 
been processed, this section will not be displayed. 

This section shows the benefit adjustments allocated and posted to this account due to back-
valued activities into prior periods on any of the pool participants. The benefit settlement 
adjustments are compounded and settled at the end of the period in which the adjustment is 
calculated.  

 
o Adjustment Period End Date. The end date of the prior period for which adjustments 

are being displayed.  

o Total Account Interest Adjustment. The Pool Benefit adjustment allocated to this 
account for the prior period, due to back-valued activity. Calculated as the difference 
between the initial pool benefit allocated prior back-value activity and the pool benefit 
allocated post back-value activity.  

o Account Interest Tax Adjustment. Displays Tax Adjustment to the Account (Step1) in 
Pool Base Currency. Total Tax Adjustment as a result if Back Value. 

o Compounding Effective Date. The date from which the benefit adjustment would be 
included as part of the account balance for pooling calculations. This reflects the actual 
value date which the benefit for the period would have been posted with.  

o Value Date of Settlement. The value date the benefit adjustment is settled to the 
account.  

 

4. Account Interest, Pool Benefit & Tax Settlement to this Account. This section itemizes 
the benefit and tax amounts that were settled in respect of the current period and any previous 
period in the case of back-valued adjustments.  

5.  Account Interest Rate Structure. This section shows the interest rate structure and any 
changes made to the rate structure, during the reporting period.  
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3. Notional Pooling Balance Summary Report 

This report provides you with a pool level view of the full interest period. 
 
It reports notional net balances, interest calculations at participant and pool level, and the 
resulting pooling benefit for each calendar day in the period.  
 
The Multi Currency Daily Pool Summary Report is available on-demand through J.P. Morgan 
Access® and as a close-of-period report for your records. An alert will advise you when the 
close-of-period reports become available within the “Reports & Statements” tab.

 
1. Summary of Pooling Options. These are the options which you have chosen to control your 
notional pooling calculations, including the base currency of your notional pool.  

o Report Period. <<Start date>> to <<End Date>> of current reporting period.  

o Settlement Cycle. The time period cycle for the settlement of the pooling benefit 
indicating the posting date and the value date of benefit settlement.  

o Pool Name. Pool name. 

o Pooling Type. Displays if the Pool is Single Currency or Multi Currency. 

o Report Date. Date of report generation.  

o Pool Base Currency. Currency of the pool.  

o Pool Branch. Location where the pool is set up.  

o Benefit Settlement Model. Allocation Method: Centralized, Fairshare etc. 

o Benefit Redistribution. Pool benefit reallocation mode. This will always be “Reported” 
and it will only show if a Benefit Redistribution Model applies.  

o Benefit Redistribution model. The reallocation methodology of the pool benefit as 
specified in the Pooling Details Form. This item will only show if a Benefit Redistribution 
Model applies.  

o Pool ID. ID of the Pool. 
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2. Pool Position Summary. This section provides Gross Currency Balance. 
Gross Positive Balance (Pool Base Currency) → Summation of Positive Balance. 
Gross Overdraft (Pool Base Currency) → Summation of Negative Balance.  

o Value date. Value date of the currency balance.  

o Gross Positive Balance (Pool Base Currency). The Sum of Pool Base CCY total in 

Pool Base Currency which are in Positive. 

o Gross Overdraft (Pool Base Currency). The Sum of Pool Base CCY total in Pool Base 

Currency which are in Negative. 

o Net Pool Position (Pool Base Currency). This column will display the CCY total in 

Pool Base Currency. 

 

3. Currency Position Summary. Displays the total balance in local currency as well in the pool 
base currency along with the FX rate used for conversion. 

o Value date. Value date of the currency balance.  

o Currency. The currencies of all the pool participants. 

o Net Currency Balance. The total balance in the pool in stated currency. 

o Net Currency Balance (Pool Base Currency). The total balance in the pool in stated 

currency. 

o Translation FX rate. This column will display the FX rate used for conversion of CCY 

Total in Pool Base Currency 
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4. Notional Pooling Account Interest Report 

This report is designed to provide the Entity owning an account with a comprehensive view of 
the account position and any related transaction.  
 
It provides a detailed daily breakdown of the participant account level balance, interest and 
benefit and related posting to individual participant accounts. 

 

 

 

1. Summary of Pooling Options. These are the options which you have chosen to control your 
notional pooling calculations, including how and when your pooling benefit is settled and any 
reallocation to individual pooled accounts.  

o Report Period. <<Start date>> to <<End Date>> of current reporting period.  

o Settlement Cycle. <<Start date>> to <<End Date>> of current settlement period.  

o Pool Name. Pool name.  

o Pool Type. Displays if the Pool is Single Currency or Multi Currency. 

o Report Date. Date of report generation.  

o Account Currency. Currency of the account.  

o Pool Branch. Location where the pool is set up.  

o Benefit Settlement Model. The allocation methodology for the pool benefit as specified 
in the Pooling Details Form.  

o Benefit Redistribution. Pool benefit reallocation mode. This will always be “Reported” 
and it will only show if a Benefit Redistribution Model applies.  

o Benefit Redistribution Model. The reallocation methodology of the pool benefit as 
specified in the Pooling Details Form. This item will only show if a Benefit Redistribution 
Model applies.  

o Pool ID. ID of the Pool. 
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2. Interest Report for Participant Account. 

o Value Date. This is the date the calculations are based on.  

o Value Balance. This shows the balance for the specific participant account, for the 
corresponding value date.  

o Adjusted Account Balance. This shows the compounded account balance due to prior 
period account interest adjustments and pool benefit adjustments settled to this account.  

o Net Currency Balance. Displays the sum of currency balance of account. 

o Account Interest. Details of the rate applied to the account level interest on that day, 
together with the daily interest and period-to-date total.  

o Pool Level Interest. Details of the rate applied to the pool level interest on that day, 
together with the daily interest and period-to-date total.  

o Calculated Pooling Benefit / Pooling Benefit Settled / Pooling Benefit 
Redistributed to Account. The amount of benefit to the account for both the day and 
period-to-date, by column - calculated, settled and redistributed. The reallocation to the 
account can only be processed as reported (memo).  

o Net Interest (Daily & Period-To-Date). The sum of the account credit interest accrued, 
the account debit interest accrued and the pool benefit settlement accrual to this 
account.  

 

 

3. Account Summary Tax. This section will capture the details of Total account Interest along 

with the details of any type of TAX (ex WHT, FATCA, CHAD etc.) amount is non-zero and 
settled.  
If none of the taxes are applicable, then this section will not be displayed. 
 

o Value Date. Displays Value Date of the Tax on which it is Capitalized. 
o Posting Date. Displays posting date. 
o Account Interest Withholding Tax Amount (Account Currency). Displays 

Withholding (WHT) on Interest Component. Only displayed when WHT amount in any of 
the accounts is not Zero.  

o Account Interest FATCA Tax Amount. Displays FATCA on Interest Component. This 
column is displayed only when FATCA amount. In any of the accounts is not 0.  

o Account Interest Settlement Net of Tax. Displayed only when there is non-zero WHT 
and non-zero FATCA Tax even for a single account. This column represents "Total 
Gross Interest Settled - WHT Tax Amount - FATCA Tax Amount”.  

  



 

 

N
O

T
I

O
N

A
L

 
P

O
O

L
I

N
G

 
R

E
P

O
R

T
I

N
G

 
G

U
I

D
E

 

 14 

Prior Period Account Interest Adjustment. Not shown in picture above - if no adjustment has 
been processed, this section will not be displayed. 

This section shows the benefit adjustments allocated and posted to this account due to back-
valued activities into prior periods on any of the pool participants. The benefit settlement 
adjustments are compounded and settled at the end of the period in which the adjustment is 
calculated.  

 
o Adjustment Period End Date. The end date of the prior period for which adjustments 

are being displayed.  

o Total Account Interest Adjustment. The Pool Benefit adjustment allocated to this 
account for the prior period, due to back-valued activity. Calculated as the difference 
between the initial pool benefit allocated prior back-value activity and the pool benefit 
allocated post back-value activity.  

o Account Interest Tax Adjustment. Displays Tax Adjustment to the Account (Step1 ) in 
Pool Base Currency. Total Tax Adjustment as a result if Back Value. 

o Compounding Effective Date. The date from which the benefit adjustment would be 
included as part of the account balance for pooling calculations. This reflects the actual 
value date which the benefit for the period would have been posted with.  

o Value Date of Settlement. The value date the benefit adjustment is settled to the 
account.  

 

4. Account Interest, Pool Benefit & Tax Settlement to this Account. This section itemizes 
the benefit and tax amounts that were settled in respect of the current period and any previous 
period in the case of back-valued adjustments.  

5.  Account Interest Rate Structure. This section shows the interest rate structure and any 
changes made to the rate structure, during the reporting period.  
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5. Notional Pooling Cash Forecast Report

This is the Cash Forecast report for SCP/MCP model pools. Report needs to be generated at the
pool level, which would project the cash balance due to any sweep movement which will be used
in pooling execution later today.

The report shows the current Notional Pool Balance and the underlying participant account
balances. In addition, it factors in any sweeps scheduled to transfer funds in or out of your pool,
thus providing a complete projection of the end of day net pool position.

This report is intended to provide you with the information you require to be able to decide
whether you need to initiate a transaction to ensure the pool is kept to a net zero or positive
balance at the end of the day.
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Definitions 

1. Summary of Pooling Options. These are the options which you have chosen to control your
notional pooling calculations, including the base currency of your notional pool, along with details
on when the report has been created.

o Report Date. Date at which report is created.

o Report Time. Time at which report has been created.

o Pool Name. Pool name.

o Pooling Type. Displays if the Pool is Single Currency or Multi Currency.

o Pool Base Currency. Currency of the pool.

o Pool Branch. Location where the pool is set up.

o Pool ID. ID of the Pool.

2. Forecast Summary. Summary of projected pool balance in the base currency of the pool.

3. Notional Pooling Cash Forecast as of "time" & "date". This section of the report shows the
current balances at pool and account level for the day and time indicated, in both the currency of
the account and the pool base currency.

4. Current Projected Cash Balance For Sweep Movements Into Notional Pool Executing
Later Today. This section of the report shows the current balances of any underlying accounts
which will sweep funds into or out of the pool and project these into the end-of-day pool position.

5. Projected End Of Day Pool Position. This is the projected end-of-day pool balance which
includes the sweeps forecasted to take place on the day.
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6. Notional Pooling Foreign Exchange Rate Report

This report is generated daily to provide you with details of the FX rates applied to your Multi
Currency Notional Pooling calculations. The Foreign Exchange Rates Report is available on-
demand and as end-of-day report through J.P. Morgan Access®. The on-demand report will be
inclusive of the FX rates utilized on the current day whilst the end-of-day report will show the FX
rates month-to-date and up to the date of the report generation.

An alert message will advise you when the close-of-period reports become available within the
“Reports & Statements” tab.

Definitions 

1. Summary of Pooling Options. These are the options which you have chosen to control your
notional pooling calculations, including the base currency of your notional pool.

o Report Period. <<Start date>> to <<End Date>> of current reporting period.

o Settlement Cycle. The time period cycle for the settlement of the pooling benefit
indicating the posting date and the value date of benefit settlement.

o Pool Name. Pool name.

o Pool Type. Displays if the Pool is Single Currency or Multi Currency.

o Report Date. Date of report generation.

o Pool Base Currency. Currency of the pool.

o Pool Branch. Location where the pool is set up.

o Benefit Settlement Model. Allocation Method: Centralized, Fairshare etc.

o Pool ID. ID of the Pool.

2. Pool Foreign Exchange Rates Summary - As of “date”. This section provides the FX
rates applied to the Multi Currency Notional Pooling calculations on each given day.

The currencies shown in this section are the currencies of the accounts part of your Notional 
Pooling structure.  
The currency pair details relate to the currency of the participant account versus the base 
currency of the Notional Pool.  

o Base Currency. Currency of the pool.

o Currencies within Pool. These are all the currencies that are part of your Notional

Pooling structure.
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o Date. The FX rates for each currency pair are available daily up to the current day

date. The entire month will be displayed on the last day of the month.
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7. Notional Pooling Base Rate Report

This report is generated daily to provide you with details of the base rates related to each
currency included in your structure and applied to your Multi Currency Notional Pooling
calculations.

The Base Rates Report is available as end-of-day report through J.P. Morgan Access®. The
end-of-day report will show the base rates month-to-date and up to the date of the report
generation.

An alert message will advise you when the close-of-period reports become available within the
“Reports & Statements” tab.

Definitions 

1. Summary of Pooling Options. These are the options which you have chosen to control your
notional pooling calculations, including the base currency of your notional pool.

o Report Period. <<Start date>> to <<End Date>> of current reporting period.

o Settlement Cycle. The time period cycle for the settlement of the pooling benefit
indicating the posting date and the value date of benefit settlement.

o Pool Name. Pool name.

o Pool Type. Displays if the Pool is Single Currency or Multi Currency.

o Report Date. Date of report generation.

o Pool Base Currency. Currency of the pool.

o Pool Branch. Location where the pool is set up.

o Pool ID. ID of the Pool.

2. Pool Base Rate Summary - As of “date”. This section provides the base rates applied to the
Multi Currency Notional Pooling calculations on each given day.
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Date. The base rates for each currency are available daily up to the current days date. The 
entire month will be displayed on the last day of the month.  
The currencies shown in this section are the currencies of the accounts that are part of your 
Notional Pooling structure.  

o Currency. These are all the currencies that are part of your Notional Pooling structure.

o Base Rate. This will show both the credit and debit base rates for each currency. The
rate shown in bold is the rate that was used for the calculation on that date.
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8. Notional Pooling and Participant Detailed Report

iled Report.xlsx

This is a pool (SCP and MCP) and participant level detailed report which provides data details of 
all the pooling and account level calculations and capitalization.

This report will cover the entire notional pooling information from Balance at account and pool 
level, currency group level balances, Interco Interest, Account and Pool interest, Benefit 
allocation, Interest settlement and Tax Settlement. This report covers daily and PTD (Period To 
Date) records. This report is available in CSV format only.

To view an example of the report headers, please click here: Pool and Participant Details Sample

The report has a number of different sections: 

Daily Summary Pool 

This covers pool level aggregate total of the pooling calculations in pool base currency. 

Each day’s record from "report period from date" to "report period to date" will be displayed. 

Daily Summary Account 

This covers each account level daily details of Pooling calculations  

Each day’s record from "report period from date" to "report period to date" daily will be displayed. 

Daily Currency Balance 

This section represents daily currency positions of balances in participant currencies and pool 

base currency conversion of the same. Currency wise balance summary for the day. Each day’s 

record from "report period from date" to "report period to date" daily will be displayed. 

Pool Level Interest Rate Structure 

This section displays the pricing information defined at the pool level for each currency (Step2). 

Each day’s record from "report period from date" to "report period to date" daily will be displayed. 

Account Interest Rate Structure 

This section displays the Account Level Pricing (Interco/Non-Interco) - Step0 or Step1. 

Each days record from "report period from date" to "report period to date" will be displayed. 

Account Interest Accrual per Tier  

This section represents tier wise details of account interest accrual. Respective tier level 

attributes will be populated. 

Each day’s record from "report period from date" to "report period to date" daily will be displayed. 

Pooling Interest Accrual per tier 

This section represents tier wise details of Pooling Interest accrual for accounts participating in 

this pool. Respective tier level attributes will be populated for this record. (STEP 2 in Liquidity).   

Each day’s record from "report period from date" to "report period to date" daily will be displayed. 

Interest Settlement 

This section represents interest which is settled into client's accounts. It covers account interest, 

adjustments, pool benefits and adjustments. 

This section will be populated with Interest/benefits settlement data where Interest/benefits 

settlement has occurred for the cycles which are part of "Cycle Start Date" and "Cycle End Date" 

Prior period settlements should also be covered in this section. 

https://pages.paymentsolutions.chase.com/rs/984-MQH-261/images/1806250_NP_Table_1.pdf
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Tax Settlement 

This section represents tax which is settled into client's accounts. It covers all types of taxes 
settled for account interest and pool benefits. For example, WHT, FATCA etc. 
This section will be populated with tax settlement data where tax settlement has occurred for the 
cycles which are part of "Cycle Start Date" and "Cycle End Date". 
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