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This document describes how to calculate and monitor ETD Clearing margins.
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Calypso Code and Risk Files

1.1 Calypso Code
User needs to install:
e V18 including the Clearing Member module.

Refer to the Calypso ETD Clearing Setup Guide for information on setting up Calypso for ETD Clearing.

1.2 Risk Files

1.2.1 Required Risk Files
e For each initial margin methodologies, risk files are required for the margin calculation.

The required risk files are documented in the Calypso Margin Dashboard:

[ coe-ororsnmana
CALYPSO® Margin

Margin Groups | Supported Exchanges Margin Madel X |Risk Parameters x|

Us Fem -

Mar 2, 2017

, . Fiter Exchanges
HiC I Legal Entity [ rtethodology Exchange Spread | Risk Array Exchan... | Parameter Fie Type Fie Name Expression Paramster Fi
MZFY SPAN ASKCLF NZF
WDER SPAN KDPW GPYW
HASY SPAN ASKCL ETO
HBRD SPAN MNP MNP
HEUD SPAN KELER. BET
HCEF T cFE crx
¥CBO CBOE (Chicago Board Options Exchange) SPaN CFE cBO
XCBT CBOT {Chicago Board of Trade) ) vE BT
XCEC COMEX (Commadity Exchange of New York) SPaN Ve M
XCME CME (Chicago Mercantie Exchange) SPAN e ME
E ExpandedsPAN ‘ame yyyytidd.s.paz.zi T
SELX Pan £x £Lx
REUC PaN wTE T
HEUE SPAN MKP MHP
HEUR EUREX {Eurex) PRISMA EUREX
PRISMA FX ‘DIFOREXCRTPUBLL Yy yyyMMAJECDR. THT.2ip" TRT
PRISMA LFC ‘DILIQUFACTPUBLL yyyyMMAd'EQDK, THT 2ip' TRT
PRISMA MCC ‘DIMRKTCAPAPUBLI yyyyMMAJECDY, THT 2’ TRT
PRISMA RMAC ‘DIMRETRISKPUBLL yyyyMMddEQDK THT 2ip’ THT
PRISMA RMC ‘DIRISKMEASPUBLL yyyyMMASEODX. TXT 2ip T
PRISMA STL ‘DISTLPRICEPUBLT yyyyMMAEODK. TXT. 2’ T
PRISMA TH ‘D1 THEOIMSTPUBLL yyyy MM OISERIESEQDX000 1 _0001.TXT.2p"  TXT
o Pan BIsT BrsT
RHE Pan HKEX HE
] Pan HKEX HK
LS PaN BMDC B
HLME LME {London Metal Exchange) SPAN LME M
HMAT SPAN MTF MTF
HMGE SPAN MGE MGE
H#MOD SPAN oC (e
HEMON SPAN MNP MNP
HNSE SPAN NSCCL NSE
Y NYMEYX (New York Mercantile Exchanae) SPAN CME M

The detailed list of files and ftp addresses is included in the ETDExchangeFilelnfo.xlsx spreadsheet available from
the documentation portal.

For example, for the SPAN methodologies, one single risk file is required (risk array file). For EUREX PRISMA, 7 risk
files are required.

The risk files are posted by the exchanges:
e SPAN Risk Array files (for all methodologies currently supported, except PRISMA):
ftp://ftp.cmegroup.com/pub/span/data/cme/
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Note: For selected exchanges, the SPAN files are downloaded directly from the exchange website. Please refer to the
ETDExchangeFilelnfo spreadsheet for details.

e PRISMA risk and market data files:

@ Mew Site
[ Eurex

2 =15=]|

 Session

File protacal:

Host name:

SFTP

Port number;

|193.29.90.129

User name:

2221

Passwiord:

|1077543_000001

Edit

PRISMA files descriptions:

| Advanced, |v|

W
File Marne Abbreviation Purpose
Theoretical Prices and Instrument | File TH YaR for market risk component
Caonfiguration Cormpression errar adjustment
Correlation break adjustment
Liguidity risk component
Settlement Prices File SP WaR for market risk component
Risk Measure Aggregation File RMAC Aggregation of YaRs for market risk
Configuration component
Aggregation of market risk components
Agoregation of YaRs for liquidity risk
compaonent
Risk Measure Configuration File RMC YaR for market risk component
YaR for liquidity risk component
Correlation break adjustment
Fx Rates Configuration File Fi YaR for market risk component
YaR for liquidity risk component
Correlation break adjustment
Liguidity risk cormponent
Market Capacity Configuration File MCC Liguidity risk component
Liguidity Factor Configuration File LFC Liguidity risk cormponent
Current values / conventions Future values / conventions
File short THEOINST THEOI
name
April 2025 Revision 5.0 / Approved Page 6/70
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Current values / Future values / conventions
conventions
Risk Measure
. RISKMEAS RIMEC
Configuration
Risk Measure
- MRKTRISK MARIA
Aggregation
FX Rates FOREXCRT FOREX
F;:ert Market Capacity MRKTCAPA MARCA
sho ——
Hafie Liquidity Factor LIQUFACT LIQFA
Settlement Price STLPRICE STLPR
Materialit
Y MTRLPARM MATPA
Parameter
Fl & MM Priority FIMMPRIO FIMMP
Maturity Bucket MATRTBKT MATBU
Example:
L v Computer » Calypso_42 (sfolearing2.aliasd2) (Oi) » risk-arrays » 20150519 » A |*-'f| |
ew Mew folder
arites Marne . Date rrodified Type Size
esktop 17 DIFILFOREXPUBLIZ0150519ELXCEQDX. THT ZIP 5/30/2017 11:34 A0 Compressed (zipp.., 164 KB
ownloads ) DIFILLIGFAPLBLIZ0150519EUXCEQ DX, THT.ZIP 5730/2017 1136 Ak Compressed (zippa, 1KB
ecent Places 1) DAFILMARCAPUBLIZ0150519ELXCEQD THT ZIP 543042017 1137 AM Compressed (Zipp., 44 KB
eployment 1) DAFILMARIAPUBLIZ0150519EUXCE QDM THT.ZIP 573072017 1141 A0 Compressed (zipp.. 1KE
1) DAFILRIMECPUBLIZO1S0519ELKCEQ DN THT.ZIP 573042017 1133 AM Compressed (Zipp.., 1KE
-aries A DAFILSTLPRPUBLIZ0150519EUXCEQ D, THT. ZIP S30/2017 1129 AM Compressed Zipp., 172 KB
acuments 4 DIFILTHEQIPLIBLIZ0150519ELC OIEQDX01_01, TXT.ZIP 53042017 1128 A6 Corpressed (zipp.. 52,667 KB

usic

irtires

e OCC: OCC files structure and location is the following:

& RBH / CPM Parameters File (Non-Proprietary): Contains all defaults, all portfolio groups, all product
groups, all class groups, and all basket IDs

L File Name: RBHParameters yyyy-MM-DD . xml
v Compressed: RBHParameters yyyy-MM-DD . xml . 2

* RBH / CPM Theoreticals File (Non Proprietary): Contains theoreticals for all RBH / CPM eligible products
and series / contracts, excluding FMS products and series / contracts

* File Name: RBHTheoreticals yyyy-MM-DD . xml

* Compressed: RBHTheoreticals yyyy-MM-DD . xml . Z

For additional documents, please refer to: http://www.theocc.com/membership/dds/dds-reference.jsp

Other exchanges (IDEM, MEFF, MEXDER), please refer to the ETDExchangeFilelnfo spreadsheet.
e |CEIRM 2.0: Ice IRM 2.0 requires the following files:

* GSPD File: This contains the list of products at ICE and which margin method will be used

* File name: GSPD yyyyMMDD.csv

April 2025 Revision 5.0 / Approved Page 7 /70
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* IRM 2.0 Risk File: This contains the information required to calculate IRM 2.0
* File name: IRM2.0 IM%MarginGroup% InputData yyyyMMDD.xml
* LRC 2.0 Risk File: This contains the information required to calculate LRC 2.0.

* File name: IRM2.0 LRC 3%MarginGroup% InputData yyyyMMDD.xml

1.2.2 Risk Files Location

e Therisk array files should be stored in a risk file folder, using the following syntax:
<Calypso user folder>/risk-arrays/yyyymmdd
<Calypso user folder>/clearing/yyyymmdd

Risk files will be organized by risk file dates, ie risk file as of “yyyymmdd” should be stored in the corresponding
date folder.

The default behavior is to use:
<Calypso user folder>/risk-arrays

<Calypso user folder>/clearing as caching folder
- When running margin from the CLEARING_IM_CALC_ST, this Calypso user folder should be defined on
the machine where the scheduler is running.

- When running the margin dashboard, or the clearing dashboard trying to obtain FOW files, the Calypso
user folder will be defined on the users’ machine.

To change the default behavior, the configuration file can be updated in: client/resources/clearing-data-
manager.yml file.

Sample file below:

#

# Clearing External Data Manager configuration

# This is a YAML file: http://yaml.org/

#

# Unused properties can be safely removed or commented out: default values will apply

#

# The --- marks the end of YAML directives

# Local cache: where the downloaded files are placed, and where to check before attempting
# download

localCacheBaseFolder: '/path/to/cache/folder'

# Data locations: a list of local or remote resource URLs where to attempt to gather data from

April 2025 Revision 5.0 / Approved Page 8/70
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# Order is relevant
locations:

# Each list element begins with hyphen

# Only url is mandatory when using local

- url: 'file:/local/folder/to/be/used/first’

# Secondary fallback remote location, with SSL keystore provided
- url: 'https://remote.location/url'
keyAlias: 'alias'
keyPass: 'pasphrase'
keyStorePass: 'thePassword'
keyStoreUrl: 'classpath:/class/path/to/keystore’
# Trust store is optional: only required if the CA is not already one
# of the trusted ones (e.g. included in Java's cacerts)
trustStorePass: 'thePassword'

trustStoreUrl: 'file:/path/to/truststore’

# Global number of retries (across all locations) before giving up on a resource

maxDownloadAttempts: 50

# Global timeout for downloads, in milliseconds
# To disable the clearing data manager's own timeout, set to zero
# JVM/0OS/network timeouts may still apply

downloadTimeoutMillis: 3600000

Example of SPAN risk file storage :

——
@\ )v‘ + Computer + Local Disk {C:) + Users ~ sophie_foy = Calypso - risk-arrays = 20160512 -

COrganize *  Includeinlibrary = Shatewith = Burn  Mew Folder

| Presentations ;I Mame. =
Pragram Files

il B cee.z0160512.5.pa2
. Program Files (x86)

ProgramData

. Rabodemo

Sybase

| TEMP

UFD
Users

@cee.s.paZ(l)

iEcee.s.paZ

(@ cme.z0160511 5.paz
[@sc.2me0512.5
[@sgx.20160510.5

B um-cokoce.id. 20160512 .5.pa2

Example of EUREX PRISMA file storage:

April 2025
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@'\_}4 » Computer b Calypso_d2 (WsfclearingZaliasd?) (03 » risk-arrays » 20150519 »

Organize = New folder

ir Favorites

B Deskiop
% Downloads
£l Recent Places

Deployment

" Libraries
%] Docurnents
& Music
& Pictures

B videos

8 Computer
&, Local Disk (C)
3 Calypso_39 (Wsfclearing2.alias3g) )
% client_resources_39 {sfelearing2. aliasg) (F)
% Calypso_perf (WsfelearingZaliasperf) (Hy)
& client_resources_#1 (WsfelearingZ.calypso.com) (M)
&5 Calypso_d1 (YsiclearingZ.calypso.com (N
S Calypso_d2 (WsfclearingZ.aliasd2) (03

Mame

O1FIMMPRIOPUBLIZ0150519EQODXTXT zip
N1FOREXCRTPUBLIZ0LS0519EQODX.TXT zip
MILIQUFACTPUBLIZ0150519E QDX TXT zip
11IMRETCAPAPUBLIZ0150519E0DK THT zip
0IMRETRISKPUBLIZ0150519E QDX TXT zip
01RISKMEASPUBLIZ0150519E 0D, TXT zip
O1STLPRICERPUBLIZ0150510EQ DX TCT xip
O1THEQINSTPUBLIZ01503190ISERIESEODX 0001 0001 TXT .zip

Date maodified

11/15/2016 2:22 PM
11/15/2016 2122 PM
11/15/2016 2:22 P
11/15/2016 2:22 PM
11/15/2016 2:22 PM
11/15/2016 2:22 PM
11/15/2016 2:22 P
11/15/2016 2:23 PM

Type

Cornpressed (zipp..
Cornpressed (zipp..
Cormpressed fzipp..
Cormpressed (zipp..
Compressed (zipp..
Cormpressed @ipp..,
Compressed fipp...
Compressed {zipp..

Size

1KB

163 KB
1KB

42 KB
1KB
1KB

169 KB
32,118 KB

Note: for testing purposes, it is possible to switch from the EUREX PRISMA production files to the test files. To use the test
files, the following Domain Value needs to be created and set to Test. No Domain Value is required to use the production

files.

A Domain Values

«§' Reload A Save LJ Save All | @ Constraints Setup

E=8 EER 5
)

1~ processingconfig

o] [] valug

j PricingsheetviewerMeasures
1 principalStructure

7] Probaility.gen

7] ProcessGEPFRAINtraday

7 ProcessIndexTradesaction
[ ProcessingConfig
BookingDateManager

ETDiC learing. IsActive

ETDiC learing. ¥, UseMativePricers
ExchangeMamelnProductDesc
ExchangeMameInGuotelame
LegacyProductDesc
LegacyQuaokeMame

GGG GEGEEGEEEYE

ETDiC learing. ClearingAccount TransFerGeneration

ETDCIearlg .SecurityTransferGeneration

-

Comment: | Test

ssadd |
> Remove

Mame: |ProcessingConfig

Walue: |[ETDClearing. Profile

| Add & Save

As per regulatory changes we need to switch off the subsampling and to handle this we need to make changes in
domain values as shown below.

Set up this domain as True to switch off subsampling.

April 2025
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&
|-"::" Reioad Bl Save, I Save A Q_‘ Constraint Seup
VO precessingconfio 19010 @ [Jvake
510 PeicerMeasir ePAIFRING 7 Hame: | Processngtonfig
4 [T PricarMeasurePalMMEOD | Values | SubsamplingSwitchOff

% [T pricerMeasurePnlMMint
l + J Fricar MaasePai0 TCEOD
| & T PricerMeasurePnlOTC I
|| & T pricermeasurepnlPhyscomEOD << Add
| & T PicerMeasurabniReatimeE 0D

4 [T pricerMpasi=ePrifepsEOD

+ _-_I PricerMazsurePriRepoint

# O pricingscriptProductBase
L ] pritingSieriptR epoetiariables

# ] preangSeriptRepoetissiables. Acena Periodarray
LI J pridngSCripiR epor tVartiabies PaymentDate
o @ ] peicingSeripR eportiasables PaymaentBatadiray

¥ ] pestingSeriptReper tvariables Referencelate
|| & ] pricrgscripRencrvariabies ReferenceDataray

Commaent | bue

> Remdve

1.3 Risk Files Import Setup

To improve performance of the risk files download, you can use the parameter persistinputData.

This parameter prevents us from saving the downloaded data in DB. The loading from DB is still attempted, but, if
there’s a DB miss, the process control will be returned to the invoking code once the file has been cached locally.
The default behavior is still to persist the data in DB.

1.3.1 Setup in “clearing-data-manager.yml”

Configuring the parameter in the YAML file to false makes all processes to skip the DB save by default,

lllustration 2: Disabled DB persistance via clearing-data-manager.yml configuration

Note: Configuring the parameter in the YAML file makes all processes skip the DB save by default, unless overridden by the
process configuration (detailed below).

1.3.2 Setup at Scheduled Task Level

The parameter can also be set as a scheduled task attribute on scheduled tasks that rely on the Clearing Data
Manager. If the attribute is missing, the configuration in clearing-data-manager.yml applies. If configured, it
overrides the former.

Examples:
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Pricer Measures
Business Holidays

?
CCP/ClearingHouse ALL
Clearing Service ETD
Account Type Client
Collateral Accounts 000_EUROCORP2-ST001, EUROCORP2-P003, EUROCORP2-S...

Persist input data

Persist input data

Persist input data is optional, category: Risk Data, description: When risk data is missing from DB, instruct
the ST to save it once (down)loaded. If attribute is missing, the default Data Manager configuration
applies, type: Boolean, single value

Hsave @ cancel

lllustration 3: Detail of CLEARING_IM_CALC task attributes, with the new parameter,
unconfigured

LUUINITID 1 Iviuay D

?

CCP/ClearingHouse ALL

Clearing Service ETD

Account Type Client

Collateral Accounts 000_EUROCORP2-ST001, EUROCORP2-P003, EUROCORP2-S...
Persist input data true ]

Persist input data

Persist input data is optional, category: Risk Data, description: When risk data is missing from DB, instruct
the ST to save it once (down)loaded. If attribute is missing, the default Data Manager configuration
applies, type: Boolean, single value

Hsave @ cancel

lllustration 4: The task attribute overrides the global clearing-data-manager.yml configuration

1.3.3 Setup for Simple Data Import/Closing Prices (Quotes)

Scheduled task named “SIMPLE_DATA_IMPORT"” is to be used to upload closing quotes/prices for different markets.

Attributes to be used in ST.

e Resource: ETDSettlePricesimport.xml
e Endpoint: direct://start

e Parameters: exchange=CME (add exchange name in parameter) or In case of multiple markets requirement, run

without parameters.

ST With parameter

April 2025 Revision 5.0 / Approved
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A Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the atiributes for the task to be executed. These attributes will control the behavior of the task. There are two types of atiributes, general atiributes which are th
Trigger Definition dialog

~Task Description

Task Type: | SIMPLE DATA_IMPORT
External Reference: '-SIMPLE_DATA_IMPORT_MIC
Comments: | SIMPLE_DATA_IMPORT_MIC

Description: | SIMPLE_DATA_IMPORT_MIC

~ Execution

Attempts: |1 Retry After: 0 7_ minutes Expected Execution Time (SLA): |2 minutes

JVM Settings: |-Xms5312m -Xmx1024m

Log Setfings:

I~ Task Notffication Options

[] send Emails [] publish Business Events  To User: ~

E common Attributes

Task ID 50120

Processing Org SETCLEAR

Trade Filter

Filter Set

Pricing Environment ETD Pricing Evrnmt
Timezone 15T

Valuation Time Hour 23

Valuation Time Minute 59

Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days i}
To Days 1]
Pricer Measuraes
Business Holidays
=l Task Attributes

Resource ETDSettePricasImportxml
Endpoint direct//start
Parameters exchange=CME

Attributes to be used in ST with specified and multiple CCP’s as per user requirements.

e Resource: ETDSettlePricesimport.xml

e Endpoint: direct://start

e CCP/Clearing House (add CCP name in CCP/Clearing House) user need able to select CCP/ClearingHouse for
which to update the closing prices.
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&\ Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed. These attributes will control the behavior of the tas
Definition dialog
Task Description
Task Type: |SIMPLE_DATA_IMPORT

External Reference: |SIMPLE_DATA_IMPORT_ST
Comments: |SIMPLE_DATA_IMPORT_ST
Description: | SIMPLE_DATA_IMPORT_ST
Execution Parameters
Attempts: |1 Retry After: 0 minutes  Expected Execution Time (SLA): 'S minutes

JVM Settings: |-Xms512m -Xmx1024m

Log Settings:
Task Notification Options
[[JsendEmails  [] Publish Business Events  To User: v
= Common Attributes
Task ID 93620
Processing Org SETCLEAR
Trade Filter
Filter Set
Pricing Environment ETD Pricing Evrnmt
Timezone IST
Valuation Time Hour 23
Valuation Time Minute 59
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days 0
To Days 0
Pricer Measures
Business Holidays
= Task Attributes
Resource ETDSettlePricesImport.xml
Endpoint direct: //start
Parameters
CCP/ClearingHouse IFLO_CCP

Steps to run SIMPLE_DATA_IMPORT ST

1. Risk Parameter file to be store in appropriate folder as shown in the screenshot below.

Path to store Risk parameter file: (Local Disk(C)>Users> Username>Calypso>clearing>risk-arrays>yyyyMMDD)

+ > This PC » Local Disk(C:) » Users » ShabnamSayed » Calypso > clearing > risk-arrays > 20240816

~

loads * [ Name Date modified Type

‘z cme.202408165.pa2 zip 8/19/2024 8:08 PM Compressed (zipp...

2. Run the scheduled Task for appropriate date
3. Go to Market data >Market Quotes>Quotes (To check updated quotes)
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Note: Refer ETDExchangeFilelnfo.xIsx to understand the coverage supported for Simple_Data_Import/Closing Quotes (Price).

1.3.4 Configure the Number of Historical Days to retrieve Risk Files
The behavior of this maxFallbackDays is the following:

e The default value is 10 natural days
e The max value is 30 natural days

e Avalue of <=0 disables the fallback (if a risk parameter is missing on a given date, we don’t go back in time and
fail immediately.

The set up will be done in the clearing-data-manager.yml file.

|Clearing-data-manager.yml configuration:
43 # Hint for the data manager to go back a certain number of natural days when
50 # a risk parameter is missing
54 # Set the -1 to disable
52 # Maximum is 30 days
53 maxFallbackDays: &
i

1.3.5 Configure cacheDaysToKeep property in Clearing-Data-Manager.yml

This parameter can be configured to specify how long it takes to keep data in the cache.

. After each download
i, and t paral overn how many days

. A negative value

= e e

cacheDaysToKeep:
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1.4 Scheduled Task CLEARING_ETD_INPUT_DATA_IMPORT

This Scheduled Task downloads the Risk Files as follows:

e Gather all exchanges on which the configured Collateral Accounts have positions, as of the Scheduled Task
valuation date

e Identify the Risk Files needed given the exchange methodology

e Attempt to down/load the Risk Files to the local cache as of the ST valuation date

e Persist the data in DB based on “Persist Input Data” setting

e |f Risk Files are missing, publish an EX_CLEARING_MISSING_RPF Exception Task

Task Description

Task Type: | v

External Reference: |EUROCORP2-ST001 PRELOAD |

Comments: | |

Description: | |

Execution Parameters
Attempts: H Retry After: H minutes Expected Execution Time (SLA): ﬂ minutes
JVM Settings: [-Xms512m -Xmx2g -XX:MaxPermSize=256m | ||

Log Settings:

Task Notification Options

[[J Send Emails [ Publish Business Events To User: -

?
Task ID Tl
Processing Org US FCM
Trade Filter |
Filter Set
Pricing Environment
Timezone America/Los_Angeles
Valuation Time Hour
Valuation Time Minute |
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days
To Days
Pricer Measures
Business Holidays

?
Account Type Client
Collateral Accounts EUROCORP2-5T001
Persist input data false

lllustration 5: Sample CLEARING_ETD_INPUT_DATA_IMPORT ST instance, configured to run
from a single account

Task Station [144005/clearing42/Eduardo Corral]

Task Station View

o = Clearing ST[2] x [ All Tasks [0]

° =

3 B [")?"‘\E}Export~ﬁa

@ —

- v | Comments v | Cut Off Datetime | v | Datetime v | Event Class | v | Event Type v | Kick Off
Sl B B B ] eventrype  [7]

O | = RBHTheoreticals_2017-10-16.xml.zip not available (methodology: TIMS) 17/10/17 12:29 Uhr PDT | Exception EX_CLEARING_MISSING_RPF

E o RBHParameters_2017-10-16.xml.zip not available (methodology: TIMS) 17/10/17 12:29 Uhr PDT Exception EX_CLEARING_MISSING_RPF

=1

lllustration 6: Task Station detail, showing two missing RA files

April 2025 Revision 5.0 / Approved Page 16 / 70
Private and Confidential



IOI Nasdaq

Nasdaq Calypso
ETD Initial Margin Replication / Version 17 — Version 18

Taskw

Task Type: [

External Reference: [RISK DATA PRELOAD

Comments: |

Description: |

Execution Parameters
Attempts: | Retry After: [ minutes  Expected Execution Time (SLA): | minutes

JVM Settings: [-Xms512m -Xmx2g XX:MaxPermSize=256m

Log Settings: | Ji

Task Notification Options

[ Send Emails [ Publish Business Events To User: v

?
Task ID 43501
Processing Org
Trade Filter
Filter Set
Pricing Environment
Timezone
Valuation Time Hour
Valuation Time Minute
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days
To Days
Pricer Measures
Business Holidays

America/Los_Angeles

9
Account Type Client
Collateral Accounts ALL
Persist input data false

lllustration 7: ST instance detail, with no account filtering: all active exchanges in the US FCM PO

will be considered
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1.5 Risk Files Validation

When running the CLEARING_IM_CALC scheduled task, the user can monitor the following exceptions in the task
station:

e Missing Risk Files for the selected exchanges
e Missing risk data for a selected product

e Risk files from a previous valuation date has been used
The exceptions will be reported in the EX_CLEARING_EXCEPTION category.

Examples:

12/11/17 17:36 Uhr EST 13/11/17 23:59 Unr EST

Trade Filter: | [ =] Type: [ | status: [success, finis{ v | TaskD: [Search by 105

miGparee| [ Pecmgore| T oesimtion| |

Run Tas P iew Log [ Excel B} HTML
> k W Vi o {53

0_, Status | External Ref, | Task Ipl————FeskFpe—————TParent Task| Trade Filter] Processing Org| \/alualwn Time | Valuation TimeZone| _Execution Time A‘]Dulahon (sec)]
ticcéas] CCERNECH;. ALLETD DRTAIVECET, 32001 CLEARING ETD_INPUT_DATA IMPORT. CLEANFCM 1471717 b EST, ArericalNaW York F/LI/A7.15 ST ULEEST, 2
A T decy e

Task Station [144005/clearing42/Eduardo Corral]
Task Station View
I clearing ST[201 x [ FEED /O [0]
B (@ Task - & | 7 wail | B} export -
Config Filters,

ST is devoted to down/load risk arrays, only tasks are for missing ones

Date Range

Fi
e — T CEE e R i ETE0 e (|

Report Catalog
Kiewwns ysel

=

. || action performed [ -] Book [~ | comments [=] cutoffpatet Datetime [-] event class [{] event Type ~| ik off patetime [~ | Legal Entity,

£ O1FILRIMECPUBLI20171114EUXCEODX TXT. ZIP not available on 2017-11-14 (methodology: PRISMA, exchange spread: EUREX) 13/11/17 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

z 01ALFOREXPUBLI20171114EUXCEODX TXT. ZIP not available on 2017-11-14 (methodology: PRISMA, exchange spread: EUREX) 13/11/17 17:36 Ur EST  Exception EX CLEARING_MISSING_RPF

N 01FILLIQFAPUBLI20171114EUXCEQDX TXT.ZIP not available on 2017-11-14 (methodology: PRISA, exchange spread: EUREX) 13/11/17 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

4 O1FLMARCAPUBLIZ0L71114EUXCEODK TXT. ZIP not available on 2017-11-14 (methodology. PRISMA, exchange spread; EUREX) 13/11/17 1735 Unr EST_ Exception EX_CLEARING_MISSING_RPF

01FILSTLPRPUBLIZ0171114EUXCEODX.TXT. ZIP not available on 2017-11-14 (methodology: PRISWA, exchange spread: EUREX) 13/11/17 17:36 Unr EST | Exception EX_CLEARING_MISSING_RPF

O1ALMARIAPUBLIZ0171114EUXCEODX TXT. ZIP not avalable on 2017-11-14 (methodology: PRISMA, exchange spread: EUREX) 1311117 1736 Uhr EST | Exception EX CLEARING_MISSING_RPF

kex 20171114.5.po2.2p not available on 2017-11-14 (methodology: SPAN. exchange spread HKEX) 1311117 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

OrgMast xmi.zp ot available on 2017-11-14 (methodology: SPAN, exchange spread: HKEX) 13/11/17 17:36 Ur EST  Exception EX CLEARING MISSING_RPF

cme. 20171114.5.pa2.2p not available on 2017-11-14 (methodalogy: SPAN, exchange spread: CME) 13/11/17 17:36 Uhr EST | Exception EX_CLEARING MISSING_RPF

O1ALTHEOIPUBLIZ0171114EUXCOIEODXOL_OLTXT. ZIP not available on 2017-11-14 (methodology: PRISA, exchange spread: EUREX] 1371717 1736 Uhr EST _ Exception EX_CLEARING_MISSING_RPF

ccg-ClassFile-20171114.2p not aveileble on 2017-11-14 (methodology: MARS. exchange spread: IDEM) 13/11/17 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

ceg-iskArray-20171114 2 not available on 2017-11-14 (methodology: MARS, exchange spread: IDEM) 13/11/17 17:36 Ur EST Exception EX CLEARING_MISSING_RPF

lffeeqt 20171114.5.pa6 2ip not available on 2017-11-14 (methodolagy: SPAN, exchange spread: LIFFE) 1311117 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

ffe I 201711145 pat 2 1t valableon 2017 1114 Imehodoloay SPAW, xchange soread: LFFe) 13/11/17 17:36 Uhr EST  Exception EX_ CLEARING MISSING_RPF

5 20T e A G LI (Rl SR g s el 13/11/1717:36 Uhr EST_ Exception EX_CLEARING_MISSING_RPF

S e e e e T 13/11/17 17:35 Unr EST _ Exception EX_CLEARING_MISSING_RPF

e o e ot bectale oL AT (o ot okl M ket s o MES ARG 13/11/17 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

CCONTRACTS,C2.2p not available on 2017-11-14 (methodalogy: MEFF, exchange spread: MEFF-FINANCIAL) 13/11/17 1736 Uhr EST | Exception EX CLEARING_MISSING RPF

CINTERSPR.C2.2ip not available on 2017-11-14 (methodology: MEFF, exchange spread: MEFF-FINANCIAL) 1311117 17:36 Uhr EST | Exception EX_CLEARING_MISSING_RPF

CINTRASPR.C2.2ip not available on 2017-11-14 (methodoloay: MEFF, exchange spread: MEFF-FNANCIAL) 13/11/17 17:36 Ur EST  Exception EX_CLEARING_MISSING_RPF

Task Station [144005/clearing42/Eduardo Corral]

Task Station View

o| Sl clearing ST[651 x I FEED /0 [0} Same tasks generated by CLEARING_IM_CALC Additional warnings generated by
g = T ;
5| B|E Y ES export - |[3 when RPF are missing, independent from the each calculator implementation v 3
5 s — 3
S| [ Taskid [-] status [ ] comments methodology or calculator [~] patetime [~] Bfent class [~ event Type [] Kick off patetime [ ] Legalen ||
5|2 1675 SvSTEM - Staring processing 13117 1528 Une 5T fuception o cLsamg o BlH
gE 138759 SYSTEM - Paralll run, 5 threads, 900000 ms timeaut Exception EX_CLEARNG_INFO H
e 138762 INFO : No positions loaded, skipping calculation Exception EX_CLEARING_INFO 2
tul] =] 138763 INFO : Completed LCH.CLEARNET SA/SPAN/EUROCORP3-ST001 (52214) IM UOW in 163%ms. Exception EX_CLEARING_INFO

136760 SYSTEM : Running for accounts: [EUROCORP3-STO01) Exception EX_CLEARING INFO

138761 SYSTEM : Selected CCPs - [ALL] Exception EX_CLEARING_INFO

138766 INFO : Completed KOPW/SPAN/EUROCORP3-STOO1 (52214) IM UOW in 2354 ms Exception EX_CLEARING INFO

138767 INFO - Completed LCH.CLEARNET SA/SPAN/EUROCORP3-STO01 (52214) IM UOW i 1365 ms Exception EX_CLEARING_INFO

138764 INF0 - Comleed TAKISSANK/SrteqEUROCORPS STO0L 52214 M UOW n 1654 ms Exception EX_CLEARING INFO

136765 INFQ_Completed T00) (522141 14 UOW 1n 224 Exceotion EX CLEARNG INFO.

138770 0LALRIMECPUBLI201 71 114EUXCEODX.TXT.ZIP not avallable on 2017-11-14 (methodoloy: PRISMA, exchange spread. EUREX) Exception EX_CLEARING MISSING_RPF

138771 OLFILMARIAPUBLIZ0171114EUXCEODX TXT. ZIP not available on 2017-11-14 (methodolagy: PRISMA, exchange spread: EUREX] Exception EX_CLEARING_MISSING_RPF

138768 O1ALTHEOIPUBLI201 71 114EUXCOIEODXO)_01TXT. ZIP ot available on 2017-11-14 (methodology: PRISMA, exchange spread: EUREX] Exception EX_CLEARING _MISSING,RPF

138763 cme 20171114, pa2.2ip not avalable on 2017-11-14 (methodology: SPAN, exchange spread: CE) Exception EX_CLEARING _MISSING, RPF

138774 O1FILMARCAPUBLIZ017) 1 14EUXCEODX TXT.ZIP not available on 2017-11-14 (methodology: PRISMA, exchange spread: EUREX) Exception EX_CLEARING_MISSING_RPF

138775 O1FLFOREXPUBLIZO1711 4EUXCEQDX T 21 ot avalabe on 2017-11-14 (methodology. PRISHA exchange spread. EUREX) 371117 18:28 Uhr ET | Exception EX_CLEARING_MISSING_RPF

138772 o1 T4E 71131117 18:28 Unr EST  Exception EX_CLEARING_MISSING_RPF

138773 O1FILLIGFAPUBLI20171114EUXCEODX TXT. ZIP not avaiable on 20171114 (methodology: PRISMA. exchange spread: EUREX) 131117 16:25 Uhr EST  Exception EX_CLEARING MISSING_RPF

138776 CCONTRSTAT.C2.2p not avaiable on 2017-1-14 (methodology. MEFF, exchange spread MEFF-FINANCIAL 131117 18:25 Unr EST _ Exception EX_CLEARING MISSING_RPF

138777 Qratastami 2o 0ot svalable o0 201721 PAN. cxchange spread HIEX) 130107 18.25 Unr EST Excention £X_CLEARING MISSING BPF

138786 INFO : Completed TFE/SPAN/EUROCORP3-STOOL (52214) IM UOW in 1472 ms / 13/11/17 18:28 Uhr EST | Exception EX_CLEARING_INFO

156787 INEQ Completed ST001 (522141 b4 UoW in 1008 01171528 Uhe EST Exce

130784 WARN | [EUROCORP3-STO01] : EUREX. One of the required risk fil is not avallable for valuation date = 20171114, Lis of required risk fles avallable n the Margin Dashboard | L3/11/17 16:28 Uhr EST | Exception

136785 WARN  [EUROCORPS-ST001] - CME: One of the required risk fle is not avallable for valuation date = 20171114 List of required risk les available in the Margin Dashboard _ 13/11/17 18:23 Uhr EST_Exception c

138778 INFO - Completed CME CLEARING GROUP/SPAN/EUROCORP3-STO01 (52214) M UOW In 1408 ms T3/11/17 16.25 Uhr £5T Exception EX_CLEARING INFO

138778 INFO - Completed JSCC/Strateay/EUROCORP3-STOOL (52214) IM UOW in 948 ms 131117 16:25 Unr EST Exception EX_CLEARIG_INFO

138782 INFO - Completed TFX CLEARING/SPAN/EUROCORP3-STO01 (52214) M UOW in 1257 ms. 1311117 16:25 Uhr EST  Exception

138763 INFO - Completed ICSG/SPAN/EUROCORP3-STOD1 (52214) M UOW in 1637 ms 131117 18.25 Uhr EST  Exception

138780 INFO : Completed EEX CLEARING/PRISMAIEUROCORP3-STO01 (52214) 1M UOW In 730 ms. 131117 16.25 Unr EST_ Exception

130781 INFO : Completed EUREX CLEARING/PRISMATEUROCORP3-STO01 (52214) M UOW in 4420 ms 131117 16.25 Uhr EST  Exception wFo

138750 CVALRRRAYS 3. ot avalable o 20T 1114 (methodeom MERR: exchenge svead: WEFERANEALT 131117 16:28 Uhr EST  Exception EX_CLEARING MISSING_RPF

138791 CINTRASPR C2.2p not available on 2017-11-14 (methodolagy: MEFF, exchange spread: MEFF-FNANCIAL) 13711017 16:25 Uhr EST_ Exception EX_CLEARING_MISSING_RPF

lmgﬂmmmmwmmmmtmm 13/11/17 18:28 Uhc EST  Exceotion EX _CLEARING MISSING RPF Bl

|Zd Processing Warnings
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Configure Apply Status Priority Action Inspect Utlties Find Help

Fom | tor0izo17| oste e [TadDstetme +] Eveotcis [fade B [ o] caihaone ~ [l

To | 10/20/2017| Time Zone [Amerkaiten Yok = o) [Poms] o) ([Pmsow) (oo comes
NETESEEIED)]
From 10202017 T0 10202017

Teskid Tradeld Message Type o o Messogeld Status  DatedTime - Book  Tasks... Ta. Comment
isso07| O CLEARING IO |
OFx

0¥ CLEARING IF0
X CLEARING INFO
17O

INEO : Zerong GEP exposure
SYSTEN | Lneble to locate e

(1620717 2:09:15.493 FHEOT

T ; TG/ie72017, Using ol 52
556 O CLEARING_INFO

T 10/20]17 2:09:18,493 P EOT hew PO : 06 it Fo RiskParamee i Cache APFDk ey 1 —RisPar ameterFieltype—L ononSPAN-LIFFEEQT, Hexpression=1fe.ect. M]3, o', markekData—true,contertType =TT profle= <] dte=10/13/2017]
TISSE9S 0N CLEARING EXCERTION [10/20f17 2:09:17.605 PMEDT | NEW [WARN : Gbtaiing RiskParameterFle{type=LondonSPAN-LIFFEE QT FIeExpression=1re.cct'yyyyMMGd.5.pas. 2 merketDeta=true, contentType=TAT profle=<rul] for date 10/14[2017 : Falled to oad RiskParmeterFieC ache FFFD.

Configure Apply Status  Priority Action Inspect _ Uilties Find _ Help

From | 10j20/2017 | osteType [TaskOstetime ] Evenkclass [Trade B [ iowdit ] tocaieions S
To | i0jaiz0t7 | Tmezons Amencaitew vork  ~ [ = ) B -
{ [mmissay] mss 01
From 102202017 To 102022017
Taid Tradeld Messsge Type e Mesageld St OstetTme fok  TaskS.. Ta.. Comment
1012017 2109:21.790 P DT ew [SYSTEM : Frshed pocessing, successmtrus R
110720717 2:09:21,790 PM EDT INEW [INFO : Completed ICEU/SPAN/CONG_MULTI_CCP (52103) IM UOW in 2893 ms.

e, content Type=TXT profie= <nul>] date=10/18/2017]
0/16/2017,flter=TrusFker profde=PROD,persstinputData=false fabackatur by
idor= o

q
q
q
q
[
q
q

1.6 ProductMarginCode Product Attribute

For selected exchanges, the product need to be enriched with another product attribute: “ProductMarginCode”

A Future Contract Smﬁnm W’r;dm!

File Futures Help

Search | TFEX-550-F/TFEX -
Detais >Lhdgﬂ'\ﬂrg]

Mame Value

= Contract Summary
Exchange TFEX,
Currency THB
Mame TFEX-550-F
Type Equityindex

& General
Quote Type Price
Quote Decimals 2
Is Contract Size Variable F
Contract Size 200
Mo. of Futures in Contract 19
Settle Type Cash
Megative Price Liquidation F
Attﬂhu[es TFEX-SSB-FH FEX -

:','l Clear | [3) Domain Setup & Reload Attributes (Domain)
Marne Value
AURILEALL U ) i
ContractCode TFEX1
ContractLonghlame SETSO Index
ContractStrategyRate
DateFormat
550
lsDefEulglggiuverableFutureCﬂ o =
Conventional
J

List of the required ProductMarginCode attributes for the current scope of exchanges in
ProductMarginCodeEnrichment.xlsx spreadsheet available on the documentation portal.
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1.7 Strategy Margin

1.7.1 Setup at Legal Entity Level (Exchange and CCP)

By default, the margin methodology is mapped to the exchange MIC code. For example, XSIM is mapped to SPAN
margin.

To select a strategy rate methodology, at the exchange level, 3 additional attributes need to be added:
¢ MarginMethod

e StrategyPercentValue
e CCPMultiplier

Strategy Margin algorithm:

e Maintenance margin = % * FixedAmount * Closing Price * Quantity

e Initial Margin = % Maintenance Margin, where % is a CCP Multiplier

Example of setup:
" A Legal Entity- Version - 0 [144005/CONG.V144_ERSTE/ezhang] A Legal Entity Attributes Wir;'dcvw- [E=E

Utilities  Help f
Legal Entity 561 (o] ok [ -
Short Name: |56% Status |Enatled -/ 2
I ) Processing Ora | ALL -
Full Name: |Singapore Exchange Role(s) Agent
ccP |
Attribute Type  ACCOLINTING = [ valuz (0,98
il ]| = CounterParty 1
| Country | SINGAPCRE - :
: 1d Processing Org Legal Entity Role Attribute Type Attribute Yalue
Inactive As Fram User  czhang
| - - - 5 == 48485 |ALL sGx lawL [pefaultcientaccont  [SGx Client Omnibus
Entered Date |11/14/2016 :42:56 PM I e binns 48486 |ALL ES AL Default [5G House
54721 AL SGx L “' L

External Ref

@ Financial
Holidays s
v Bl e

- ———— _;hé Legal Entity Attﬁb(‘mé'-“windw - ot

_A Legal Entity- Version - 0 [144005/CONG_V144 ERSTE/czhang]

Utilities  Hel T
L Legal Entity 56 [o] Role ja -
Short Name |56 Status | Enabled -
ProcessingOrg AL =
Full Mame  Singapore Exchange Role(s) [MarketPlace 5
1 Attribite Type | ACCOUMTING || value
Parent [ |2
Country | SINGAPORE v-E
. - - d Frocessing Org Legal Entity Role Attribute Type Attribute Value
Inactive As Fr L
e R k] 45455 /aLL 56 AL DefadlCounterparty [sax
Entered Dake 11/14/2016 814612 P Trparey substitutionss [ ] 46451 AL 56 AL TimeZone |Asia/Singapore
46488 ALL 56 JALL MIC HSIM

External Ref | | & . 46490 ALl IsG AL
Holidays | ) etk 54805 ALL 56 lALL
() Mon Financial 55002 ALl 5 AL

1.7.2 Setup at Contract Level

Note: This setup is optional. The strategy rate will default to 1000 if not configured.

To define a different rate:

e Open the contract in the Contract Definition Window
e Select->Attribute->ContractStrategyRate.
e Update with the strategy rate

Example:
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Futures Help

Details | Underlying |

Mame Walue
T ey T -
Zantrack Size S0a
Mo, of Fukures in Conkract 51
Settle Type Cash
Megative Price Liquidation
Attributes XIIM-ME-F/3G £

8 Clear | %] Domain Setup . Reload Attributes (Domain)

Marnna Walue

_dbLdUEETILE | e o
ClearingExchangeTicker TE,

Cormnment

CommodityReset

CormmodityResetFarPhysicalD. .. £
Conkrack Group

ContrackCode SGa-DT4
ContractLonghlame Mikkei 225

m
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1.7.3 Setup at Contract specific for KRX & CFFEX
Configure in Domain Value as shown below
(Configuration>System>Domainvalues)

1. Go to Domainvalues. Search — FutureOptionContractAttributes >Add
StrategyPercentClient/StrategyPercentHouse

& Domain Values

¢§° Reload E Save E Save All | @ Consfraints Setup

()~ FutureOptionContra ctAtiributes 3 01‘4@ @ Valug .

— = MNarne: |FutureOptionContra ctAtiributes
El.j FutureOptionContra ctAtiributes ~ -

BE_C DN'm_NAM E Value: |StrategyPercentClient
BB_CONTRACT_NAME_ALT
CAClearingExchangeTicker
CFTCCommodityCode
CFTCReportingLevel ! << ﬂdd
CFTCStrikeScalingFactor
CabinetPrice

Comment |

>> Remove

ClearingExchangeTicker
Coniract Group
ConfractCode
Coniractlonghame
ConfracSirategyRate
DateFormat
ElectronicExchangeTicker
ExchangeReportinglLevel
GMIProduct

ISIN

IsDiscountedvM
MthlyExplagForWilyOpt
PremiumPaymentConvention
ProductMarginCode

Quote Decimals
QuoteType
SecondaryTradingCalendar
SetdementDatelag

StrategyPercentClient
StrategyPercentHouse
StrikeQuote Tvoe

s ¥ N W 6 W s 66 W W VN e W N s W e

2. Go to Domainvalues. Search — ETOContractAttributes >Add- StrategyPercentClient/StrategyPercentHouse.
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& Doma
| &

& Reload [J save [ save all ‘ [¥#] constraints setup

)~ ETOContractAtributes 205@ @ [ value

ETOConTactAtiributes

=42 CAClearingExchangeTicker

CFTCCommodityCode

CFTCReportingLevel

CFTCStrikeS calingFactor

CabinetPrice

ClearingExchangeTicker

Contract Group

ContractCode

Contractionghame

ContractStrategyRate

Cusip

DateFormat

ERSTEC

ElectronicBxchange Ticker

ExchangeReportingLevel

GMIProduct

ISIN

IsDiscountedVM

PremiumPaymentConvention

ProductMarginCode

Quote Decimals

QuoteDecimals

QuoteType

SecondaryTradingCalendar

SetiementDatelag

Source Contract Name
StratagtPercentClient|

42 stikeQuoteType

42 UnderlyingISTI

(A AA AT AT A A A AT AATAAALA A4

Name: |ETOContractAtiributes
~

Value: |SrategtPercentClient

Comment |

<< Add

>> Remove

3. Go to Domainvalues. Search — FutureContractAttributes >Add- StrategyPercentClient/StrategyPercentHouse

&4

& Reload [l save @ sove A1 | [ constains Sewp

e o 200110 © | [ value

|52 Funrecontracrauributes | ~
" ALTERNATE_QUOTE NAME

42 ALTERNATE QUOTE_TWE

4% B8_CONTRACT_NAME

4 CaClearingBxchangeTicker

4 crTCcommoditycode

4% CFTCReportinglevel

4% CONTRACT_POINT_VALUE

42 CascadeDatelag

42 CascadeFrom

42 CascadepriceType

4 Clearingexchange Ticker

4% commodityReset

42 CommodityResetForPhysicalDeliveryld

4 contract Group

4# contractcode

4% Contractiongame

4 contractstrategyRate

4 DateFormat

4 DaylightsavingTime

4 peliveryinterval

4% DernveFromCurrentrutureQuote

4® ElectonicexchangeTicker

4 ExchangeReportingLevel

4 FureQuotaMultplier

4 Fwd_Long_Payment_Lag

42 Fwd_Long_Physical_Lag

42 Fwd_Short_payment Lag

4% Fwd_Short_Physical_Lag

A8 GMProduct

e

A I5vMIBasecCY

4% 15_NEXT_DAY_CASH_SETTLE

A% LefaultDeliverableFutureContract

4® LsDiscountedvM

4% MARGIN_SETTLE_CCY

42 NEARBY_ROLL_LAG

42 PU_FROM_CURVE

42 peaksating

42 PremiumpaymentConvention

4 productiarginCode

4 QuoteType

42 RounD_Pv

42 ROUND_PV_DEC

42 secondaryTradingCalendar

42 settementcurrency

42 settementoatelag

o

o
# Strategy PercentHouse

Name: | FutureC

Value: |Strategy PercentClient.

Comment:

Run Simple Data Import ST to update Margin Rates in the attributes
StrategyPercentageClient/StrategyPercentageHouse

4. File to be placed in risk-arrays folder monthly date of format "yyyyMM" as shown below:

C:\Users\ShabnamSayed\Calypso\clearing\risk-arrays\yyyyMM)

<< add

>> Remove
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- v 1{ » This PC > Local Disk (C:) > Users » ShabnamSayed » Calypso > clearing > risk-arrays » 202501 ]

o
* [ Name Date modified Type
7 Quick access

B Desktop -

[EN]+Listed+Derivatives+Margin+Rat..  12/4/2024 6:38 PM Microsoft Excel 97...

97 KB

Note: Margin Data Changes every month user needs to download the file from the below link and place the file risk-arrays

folder monthly date of format "yyyyMM “. Margin Rate Data -
https://global.krx.co.kr/contents/GLB/06/0608/0608030700/GLB0608030700.sp.

Configure to run the Simple Data Import ST to update the Margin Rates as shown below

5. Define Task Attributes in ST

e Resource: Select ETDImportStrategyRate.xml
e Endpoint: direct://start

e Parameters: exchanges=KOFEX

e CCP/ClearingHouse: KOFEX_CCP

4 Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed. These attributes will control the behavior of the task. There are two types of attributes, general attributes which are the same across all tasks and task specific attributes. Scheduiing of the taskis
performed using the Task Trigger Definition dialog

Task Descrpgon
TaskType: SIMPLE_DATA_IMPORT

External Reference:  Strategy Rate
Comments: |KRX
Description: |KRX

Exscution Paramerers

Attempts: |1 Retry After: 0 minutes  Expected Execution Time (SLA): |5 minutes.
VM settings:

Log Settings: |F:

Task Notfication Options
[JsendEmais  [] Publish BusinessEvents  To User: ~

= Common Attributes
TaskID 64120
Processing Org SETCLEAR
Trade Fiter
Filter Set
Priding Environment ETD Pricing Evrnmt
Timezone 1sT
Valuation Time Hour 15
Valuation Time Minute 29
Undo Time Hour 0
Undo Time Minute 0
Valuation Date Offset
From Days 0
ToDays 0
Pricer Measures
Business Hoidays

= Task Attributes

Resource ETDImportStrategyRate.xml
Endpoint direct:/fstart
Parameters ‘exchanges=KOFEX
CCp/ClearingHouse KOFEX_CCP.

(Name)

|@escription)

H save @ cancel

6. Now attributes gets populated after running the ST successfully.
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gj Future Contract Specification Window

File Futures Help

[Search | XKFE-AD-F/KOFEX

~|

Details | Undertying
Nams Valus
El Contract Summary
Exchangs KOFEX
Currency KRW
Name XKFE-AD-F
Type EquityIndsx
El General
Quote Type Price
Quote Decimals ]
Is Contract Sie Varizble (|
Contract Sze 1,000
No. of Futures in Contract 3
Settle Type Cash
Negative Price Liquidation [=]
Attributes XKFE-AD-F/KOFEX ~
R Gear‘ [3%] Domain Setup " Reload Attributes (Domain}
Marns Value
MARGIN_SETTLE_CCY A
MEAREY_ROLL_LAG
=l {lpu_FROM_CURVE
PremiumPaymentConvention
ProductMarginCode
ProduciType F
QuoteType Price
El|[rRounD_Pv
ROUND_PV_DEC
SecondaryTradingCalendar
15.350
13,300

UssMarginCalladilag

Trrst Notification Date Schedule
First Notfication Use Prev Date
Last Notification Date Schedule

- O
Exchange |[KOFEX ~| Ty... |Equitylndex 193259 |
Name |XKFE-01-0 Currency |KRW
Definition  Options
Quote Type Price | MNo.Contracts 42 | Rate Modifier 1 | ms. O

ExerciseType |European

| SettieType |Cash ~ Strike Quote TypBrice |

Tick Value 2,500 | Min Move (Ticks) 0.01

cAl 0 |

Contract size 125 000 [Pl Auto Exercise _Adi. Del 0 |
£ Atributes Window x
Underlying  Equi
T Bl £} setUp ~|i.7)
Last Trade Time| | Name Value
s ClearingExchangeTicker 01

Last Exercise TiMe| |ContractCode KOFEX14

Asia/Seoul ContractLonghame KOSPI 200

ElectronicExchangeTicker 1

Exercise Settlement| |PremiumPaymentConvention

~ Conventional

3

— ProductType
 Special Quote  Ng Quotemgl&a‘s
Fixing Type QuoteType

StrategyPercentClient

Price

10.050

6.700 |

Price

L Aeely | [ Cancal
A
e T
Long Name KOSFI 200 Frem pmt conv | Conventional ~
Exch dirg ticker 01 ]
Quote decimals IE
Id Mame LongName Exchange Type Currency Underlying Settlement Type SVN  Contract size  Act
< >
Load || Mew || Delete || sSave | | SaveAsNew | | Close |
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Margin Calculation Setup

2.1 Navigator
Add the following menu items if they are not already available:

e Margin Dashboard (menu action clearing.MarginDashboard)

£ Tile Editor

Margin

Adtion|clearing. MarginDashboard

Key This tile has o mnemanic.
I

The calculation process is multi-threaded. The number of threads to be created for this process can be set in the
domain “Clearing.ETD.MARGIN_DASHBOARD_STATEMENT.numThreads”.

2.2 Contract Setup

Contract Setup for Exchange NSE

The date format for the NSE should be in daily format, and the prompt month must consist of eight digits date to
run the initial margin.

The date is equal to the last trading date.
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ption: XNSE-CIPLA-O, /Equity/INR
File
Exchange | NSE e Type |Equiiy v| d |27l]U??
Name |XNSE-CIPLA-O ‘ Currency |mR v|
Definition  options
Quote Type | Price v‘ No. Confracts ‘13 | Rate Modifier ‘1 | Is S5VN |:|
e [ — E—
[ | .
ExerciseType  European v‘ SettleType | Physi... V‘ Strike Quote Type | Price v
Tick Value (335 Min Mave (Tidvs)!Cl.US | CATd |0 |
Confract size {550 | Auto Exercise Adj. Del |0 |
Underlying ‘Eun.DefaultEqm{y | ‘ |
— —
Last Trade Time | 000 | Last Trade Rule NSE3065_0_NSE_INR_XD |

Last Exercise Time | 23 | Fal

Last Exercise Rule | NSE3065_0_MSE_INR_XD

Asia/Calauta

Expiration Ru|e| MNSE3065 O NSE INR_XD

Exercise Setlement Lag |U ‘

Trade Setiement Lag

o e

M Special Quote
Day Count

N

Holidays MUM
L

Date Generatm‘ NONE

DateFormat

~|
|

‘ Daily

Name Month ‘PmmptMun!h ™

Avg Period S@art Rule|

Avag Period End Rule|

Commaodity Reset |

Future Confract |

Attribute | ElectronicExchange Ticker=CIPL...

Long Name ‘Cipla Limited ‘ Prem pmt conv Conventional bl |
Exch cirg ticker  CIPLA |
Quote decimals I3 |
d Mame Long Name  Exchange Type Currency Underlying Settlement Type SVW  Confractsize  Active From Active
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File Futures Help

Search |XNSE-CIPLA-F/NSE “ || From Date |25-5ep-2024 | fa -
Detzils  underlying
Futures Existing  Curve Underlying Existing Prompt Month Expiration Date Last CC
Mame Value = ] 20260430 30/04/2026 30/04/2
[l Contract Summary [ ] 20260226 26/02/2026 26/02/2
Exchange NSE = [] 20290830 30/08/2029 30/08/2
Currency INR [] ] 20290628 28/06/2029 28/06/2
Mame XNSE-CIPLA-F = ] 20290426 26/04/2029 26/04/2
Type Equity ] 20290222 22/02/2029 22/02/2
=l General = [ 20270930 30/09/2027 20/09/2
Quote Type Price 5] 20260827 27/08/2026 27/08/2
Quote Decimals 3 [ [ 20291227 27/12/2029 27/12/2
Is Confract Size Variable D & 20240926 2@@]2{!24. 26/09/2
Confract Size 650 [ [] 20280330 30/03/2028 30/03/2
No. of Futures in Contract 32 oo 20280127 27/01/2028 27/01/2
Settle Type Physical [ L] 20271125 25/11/2027 25/11/2
Negative Price Liquidation [ = [ ] 20261126 26/11/2026 26/11/2
Attributes Select... (] [] 20260924 24/09/2026 24/09/2
Fungible with = ] 20270729 20/07/2027 20/07/2
Future Name Month Prompt Month s 20270325 25/03/2027 25/03/2
Last CCP Date Lag 0 = (] 20250828 28/08/2025 28/08/2
Long Name Cipla Limited ] 20280726 26/07/2029 26/07/2
Exchange Clearing Ticker CIPLA [ [] 20271230 30/12/2027 30/12/2
= Ticks ] 20270826 26/08/2027 26/08/2
Tick Type Fixed [ [] 20270624 24/06/2027 24/08/2
Tick Size 20 = 20260129 29/01/2026 20/01/2
Minimum move (ticks) 0.05 [ ] 20280427 27/04/2028 27/04/2
Tick Value 32.5 (] ] 20280224 24/02/2028 24/02/2
~| Dates/ Time ] ] 20260730 30/07/2026 30/07/2
Date Format Daily = [] 20290927 27/09/2029 27/09/2
olidays 5] 20280727 27/07/2028 27/07/2
Last Trading Time 15:30 = [] 20261231 31/12/2026 31/12/2
TimeZone Asia/Calcutta s 20261020 20/10/2026 29/10/2
Expiration Date Schedule NSE13_F_NSE_INR_LTD = [ 20290531 31/05/2029 31/05/2
Last Trade Date Schedule - 20290125 25/01/2029 25/01/2
First Delivery Date Schedule NSE13_F_NSE_INR_LTD
First Delivery Use Prev Date D
Last Delivery Date Schedule NSE13_F_NSE_INR_LDD
Last Delivery Use Prev Date O
First Notification Date Schedule
First Notfication Use Prev Date O
Last Motification Date Schedule

2.3 Account Setup

Example of end-to-end account setup (including collateral accounts, clearing account, and margin groups).
Parent Account

The Parent Account is linked to collateral Bilateral Contracts

Margin Groups are defined at the Parent Account level
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;Accuunts Definition - Authorization mode OFF CLIENT 2 PARENT / 306229 - version 0

Accounk Ukilities  Reports: Process  Help

.D.ccountl Statementsl F\ttril:uutesl [terests I Lirnits | onsalidatian I Translation/Revaluation learing
Properties

Base Currency: I 'l Ackivity Type: |Hedge 'I Qrigin Code; |Client vI

Margining

" Collateral " Has Children " is Grouping

Margin Mode; IReaIized k| "I Margin Group For Children

Depasit: |CLIENT_'2vM(43|33n3) L | U

Liahility: ICLIENT_'Z IM(430302) ... T Plkipler Netting
MG1 1.1 [Met
MG2 1]Met
MG3 1[Met

znccounts Definition - Authorization mode OFF CLIENT 2 PARENT / 306229 - version D

Account  Utiities  Reports  Process  Help

Account | Stat_ementsl P.ttributes.l IftErEsts | Limitsl Comsalidation | TransJation,l’RévaIuationl Clearing|

Account Mame ICLIENT 2 PARENT]| [~ Gall #ecotint
Processing Org |us FCM =] ey feuro <] foezzs
Type ISETTLE ;l SubType ICIearing j v AutkofTermplate fcc i
External Mame | (9] | Interface Rule Inggregate vl L
A
Description | A
c
Legal Entity (F2) |CLIENT 2 | Rae | =] =
Creation Date [S{4{17 6:58:17 PM ¥ Create by Acc Engine anly Pre
Closing Account | | Last Closing Diate |
Parent Account | o | Farent Id ID
External Sett, | | External Cash Account I

Client Accounts are linked to a Parent Account:
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znccuunts Definition - Authorization mode OFF CLIENT 2 / 306233 - version 0

Account  Lkilities  Reports  Process  Help

Accountl Statn_amentsl Attributesl ir.l:nsrlas'.'::l Limits.l C-'-:‘.::t-ii-:lai'_i::rul Translation/Revaluation ~ Clearing

Properties

Base Currency: |LISD 'I Ackivity Type: |Hedge v| QOrigin Code: |Client 'I

Margining

Account Hierarchy

Parent: ICLIENT 2 PARENT (306229) j Parent Margin Group: IMG2 vl

Note: Several clients can be part of the same margin group.

It means that the position aggregation required to calculate margin is done at the margin group level, and not at the

client account level.

2.4 Positions

2.4.1 Position Keeper Report

Position by margin groups — used for the Initial Margin calculation- can be viewed in the position keeper.

=

Product | Hisrarchy 'I [~ Position By Settle Date Liquidation Keys IName: default, ClisntAccount=[50358] LI

Pricing Env |defau|t d Aggregation |Bookiame VI [ Ingl Fees in Position

Zero Positions | Include - I Tolerance
4 al
{ 4l | _
Marging Group Aggregation Product Id Lig. Aggregation Lig, Aggreqgation ID | Position Id Description Realized | Mominal | Currend

PSW IM Parent USD.MG3  |US FCM Client Clearing 687712|ClientAccount: S0358CounterPartyaccount 56703 31002 15365 |CBT-06-F/JAMN1S 0,000 1,500,00{UsC
PS5 IM Parent USD.MG3 [US FCM Client Clearing BE5060|ClientAccount: S0355CounterPartyaccount 56703 31002 153535 XNYM-CL-FIAPRLE 0,00 15,000,00(US0
PS5 IM Parent USD.MG3 U5 FCM Client Clearing 957293 ClientAccount: 50358 CounterPartyAccount ;56703 31002 15366 XCET-06-0/PUT/S10.00/5EPL6 0.00 20,0030
PS5y IM Parent USD.MG3 |US FCM Client Clearing 712378|ClientAccount: S0358CounterPartyAccount 43830 29516 14778 |IFEL-BUL-OfPUT 60f28MARTT7 0.00 0.00 LISCr
PSW IM Parent USD.MG3  |US FCM Client Clearing 957288 |ClientAccount: S0358CounterPartyaccount 56703 31002 15354 [ ¥NYM-LO-OfPUTSS, 00/ JAMN15 0,00 20,00 Us0
PS5y IM Parent USD.MG3  |{US FCM Client Clearing 7123758 ClientAccount: S035SCounterPartyAccount ;55202 30503 14918 IFEU-BUL-O/PUT/E0/2EMART T 0.00 20,000
PS5y IM Parent USD.MG3S [US FCM Clent Clearing 651586 |ClientAccount: S0355CounterPartyAccount: 43530 29516 14777 |IFEL-B-F/APR1E 0.00 0.00/USD
PSW IM Parent USD.MG3  |US FCM Client Clearing 681586|ClientAccount:S0358CounterPartyAccount 55202 30503 14917 |IFEU-B-F/APR1E 0.00] 15,000,000

2.4.2 Position CSV File

Position by margin groups — used for the Initial Margin calculation- are exported in a csv file:

A, B C D E F G
IExchangel Currency  Product C Contract 7 Strike Priv Expiry Da Quantity
| s B F 201804 13
| LIS BLIL P &0 201703 20

Path to access the position and detailed report files:
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. = Computer = Local Disk {C:) + Users = sophis_foy ~ Calypsa « InitialMargin

Organize « Open w  Share with = | Print  Burn  New folder

| HRCPRESALESS |

o limitsMARGINY1S

| reference-data

| tisk-arrays

. RISKCOMTROLMARGINYIS

Marme
InitialMargin:

I

| CME_CLEARING_GROUP_SPAM_PSW_IM_Parent_USD_Mc

| ICEU_SPAM_PSW_IM_Parent_USD_MG1_DetaiedRepart_

E=| ICEU_SPAM_PSW _IM_Parent_USD_MG1_PositionReport_
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2.5 Booking Date

Trades are included in the position as long as the trade settlement date is prior or equal to the booking date. The
booking date allows for late trade booking.

The booking date needs to be updated once all trades have been booked for a selected business date. It is
controlled by the following Legal Entity Attribute:

A Legal Entity- Version - 5 [144005/clearing42/santil] == &2
Utilities  Help
Shart Hame |15 FCM Status | Enabled - Calculate
Full Mame (LS FCM Roleis) |Agent
LES i | b cker
st i Client:
Country |UNITED STATES o CounterParty
L " ;
diactiveihe From filsafbepdts | A Legal Entity Attributes Window - Version - 12 =
Entered Date 0712712015 11:58:30 AM : =
- - Leqal Entity L5 FCM Fole | ALL -
External Ref | L 4
== : @ Finarl . [ 1
Holidays [Nve = Processing Org ALL -
| EI 1 Non = % .
Attribute Type Booking Date - EI Value  |05-19-2015
1d Processing Org Legal Entity Rale Attribute Type Attribuke Yalus
1510[ALL LIS FCM ALL Client: Execution Book. LIS FCM Client Execution
1512]aLL s FCM ALl House Execution Book LS FCM House Clearing
1516[ALL LIS FCM ALL Client Clearing Book LIS FCM Client Clearing
1519/ALL LIS FCM ALL Dif aulbClientAccount LIS FCM Omnibus
— - 1513ALL US FCM ALL Dief aultErrordccount USF-ERR
Camment. |LIS Domiciled ETD Futures Comrission Mercha 1517]ALL US FCH AL |House Clearing Book LS FCM House Clearing
1509(AaLL U5 FCM BLL Clearing Business Calendar MY
43503 ALL L5 FCM ALL CFTCID noo1
48217 |ALL U5 FCM ALl CME CLEARING GROUPETDFirmId  [4Q0
l Attributes ] [ Legal Agreement ] l Conkack
— - 43102/ALL |ACC_USE_BUSINESS |ves
[ cotom |[ Regstration |[ Relation 43103]ALL U5 Fem [AlL |ACC_BUSINESS_DATE [o1-05-z017
Ref ob LE Id {1507 |
I Load..: ] I New ] l Delete I [ Save ] 5 l Load ] I Delete | I Save ] Authorization
[ Show Pending Authorizations J
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2.6 Collateral Contracts

Please ensure that your Collateral Contracts are defined as described in the Calypso ETD Clearing Setup Guide.

Example of bilateral CCP Facing Contract:

14 L
)

ccp CME CLEARING GROUP
CCP_ORIGIN_CODE CLIENT
CCP_REFERENCE CME CLEARING GROUP
CCP _SEGRECATTON_ACCOUNT

CLIENT _TRANSFERS
DISPUTE_COMMENT _MANDATORY
EXCLUDE_REPO_INTEREST
EXCLUDE_SECLENDING_INTEREST
IGNORE_ALLOW_EX_DI¥IDEND
IM_IMPORT _CURRENCY
INCLUDED _¥M _FLOWS
~ LEONLY
MARGIN_TYPE 1M
PRODUCT _TYPE ETD
NOINY T _ LU0 UI‘I
SEPARATE_ WM _SETTLEMENT
USE_RECONCILIATION
[}
BOTH_MARGIN

NO_MARGIN
RIT
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IM Calculation

3.1 IM Calculation and Reporting
The margin can be run using the scheduled task CLEARING_IM_CALC, or from the Margin Dashboard.
The margin output will be available:

e In the margin dashboard
e Inacsvfile
e Inthe form of PL Mark to be used by the collateral manager

e Inthe client statement

3.2 Process from Positions to Initial Margin

Input to the I Scheduled Task

' Position by client Account

Info sent to the Span Calculator ( )
Position by hargin Group
Type of account (Gross, Met, Disclose)
l Marme to be used for output (MarginGroup/Collateralsccount)

Span/VAR Calculator Output

)

For the creation of PL Marks and Client Statement
Only in native coy

BusDate MMDDYY1Clearing Org MarginGroup, /Collateraltlame CC name CC ooy MAINT_MARGIN  INIT_MARGIN HOY
11,/7/2014 CME CME_31 ool usp 102786 113065 43506.25
ChE_S1 o2 GBP 200 100 0
CME_31 [Ec] usp 1027586 113065 43506.25
Creation of PL Marks - CET1 (CME_31/U5D) 205572 226150 a70125
CET2 (CME_31/GBF) 200 100 =0

3.2.1 ICE IRM 2.0 Process

Because ICE is progressively moving positions to the IRM 2.0 margin methodology, the Calypso ICE margin
calculator will allocate each ICE product to the corresponding margin calculator (ICE SPAN or ICE IRM 2.0)

The system will load positions normally, and then split positions into the SPAN or IRM 2.0 calculation depending on
the GSPD file provided by ICE. If no GSPD file is provided, all positions will go to the SPAN calculation. This is done
automatically, there is no change to the process by the user other than adding additional files in the directory.
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Load Data Decide which calculator to use Calculation Create output

Calypso Liquidati
ViR s Load Positions.
Positions

Jay{ Al Eo=ition= goto SPAN ICE SPAN Results ICE SPAN Output
| Calculator
Check Positions against GSPD N N
File > ICE SPAN Calculator > ICE SPAN Results

Load GSPD File ‘
Load LRC 2.0 Risk File

Merged IM Output

Example of ICE IRM 2.0 merged output:

A B | e o e F G H 1 b Gl m N ° 3 Q R s | 7 u v w x Y z a A | Ac | aD A
1 ~ Clearing K Margin Gr Account ty MIC Code CCCCY  CCCode CalypsoCcO/F strike  Put/Call Expiry DatQuantity TOTAL REMAINT_MINIT_MARNOV  Active SceScan Risk 1A Charge Delivery CIE Credit SOM

2 ICEU  [ETD_UFFIH cHr 27 2077 )

3 ICEU [ETD_UIFFIH EUR 39629 9303 0

4 ICEU  [ETD_UIFFIH 8P 16029 1448 239220

5 ICEU [ETD_LIFFIH IFLL EUR ca 18445 13446 0 13 56394 o 0 37948 0

5 I (ETD_UFFIH L FFLLZCCFE 201806 2 13 563944

7 IcEU [ETD_UFFIH 1P EUR EC 11880 11880 0 13 11880 0 0 0 o0

8| =z ICBU  [ETD_UIFFIH IFLX IFLCECF F 201709 9 13 180

9 & —— ICEU  [ETD_UFFIH IO EUR  EDA 9303 9303 o 13 903 [ [ 0 [

0] @9 ICEU [ETD_UFFIH IFL0 IFLO-EAS- F 201802 16 13 930256

ki ICEU  [ETD_UFFIH P cHE s 077 207 o 13 ss0 1 0 ) [

12 ICEU  [ETD_UIFFIH IFLL FLSF F 201706 15 1 as00

13 =) [ETD_UIFFIH IFLL IFLLS-F F 201803 -10 1 3550

14 ICEU  [ETD_UIFFIH FLO GBP  UKX 10041 10481 -239220 1 a0 0 o 120

15 ICEU [ETD_UIFFIH IFLO IFLO-ESX-10 5200 C 201706 12 1 44820

16 ICEU [ETD_UIFFIH IFLL GBP vz 1988 1988 o 13 1988 [} 0 [} 0

17 L =) [ETD_UIFFIH IFLL IFLLYZ-F F 202212 20 13 1987.6

8 o Clearing K Margin Gr Account T MIC Code Base Ccy local Ccy Margin Ac Margin Mi Calypso CiTOTAL_MyMAINT_M INIT_MAR BASE_IM(|CS_IM(Ba:DB_IM(Ba IRM2.0  OUTRIGHTMARGIN_(TOTAL_IMQuantity Contract TPut/Call Strike  Expiry Dat Concentre Bid Ask Ct Liquidity Risk Charge
] & ICEU  Rates EUR [ETD_UFFIIRM2.0 -688.391 685,391 -688.391 688391 -688.391 0 0 -688.391 0 [)
o 2 EUR o o 0 o0 0 0 -688.391 o [ 0
a1 = ICEU Rates L EUR EUR [ETO_UFFIIRM2.0  TWS 0 -688.391 0 0 0 0 0 -10 FUT 20170918 0 [ 0
2

3.2.2 CME SPAN2 Process

Standard Portfolio Analysis of Risk 2 (SPAN 2) is the new initial margining (IM) framework developed by CME to
replace the existing SPAN framework for exchange traded futures and options.

The SPAN 2 framework is based on a Value at Risk (HVaR) framework, using historical data to model how a position
or portfolio may gain or lose value under various risk scenarios.

The scope of the products is provided and updated directly by CME.

Calypso implemented SPAN2 framework using the CME CORE API. This consists in sending the correct request
payload to CME API margin calculation service and receiving the response and processing the same to create our
margin results (PL MARKS and Collateral Exposure trades).

In the current implementation all the positions (both SPAN and SPAN2) are sent to the CME CORE Calculator for
Margin calculation.

To activate the SPAN2 framework:

e Add Clearing.IM.SPAN2 Exchanges ('Exchange Spread') value of the exchange to the domain value section to
setup this domain to calculate the IM using SPAN 2 method.
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& Domain Values

1~ clearing.IM 1of 53 @ | [ valug
e r = o MName: | Clearing.IM.SPAN2.Exchanges
! 1 Clearing.IM.marginData.days ToKeep A
- __“l Clearing.IM.marginData.deleteOnlnsert Value: CME
. “ssopy 2 ; : Comment:
L Clearing.IM SPAN2 Exchanges
<< Add
C.prupdgu!e Fretde >> Remove

CMESPAN2CycleCode Domain Value

Set up the new domain value to provide an option to the user to generate Initial Margin using “FINAL” or “EOD”
cycle count.

If the cycle count is FINAL, the user can generate IM at 05:45 PM CT.
If the cycle count is EOD, the user can generate IM at 10:00 PM CT.

£ Domain Values

5 Reload [l save WGy Save all | [5#] constraints Setup

(1.~ processingc 1of1@ @ O value

Mame: |ProcessingConfig

T ] FITCETMrEd surer iy Tecow

~
_j PricerMeasurePnlOTCIntr Value: | CMESPAN2CycleCade
j PricerMeasurePnlPhysComEOD
(] PricerMeasurePniRealtimeEOD Comment |EOD
j PricerMeasurePnlRepoEOD
__j PricerMeasurePnlRepolntr << Add
j pricingScriptProductBase
_j pricingScriptReportVariables >> Remove

j pricingScriptReportVariables.AccrualPeriodArray
(5] _j pricingScriptReportVariables.PaymentDate
M- Jl nricinaScrintR enortVariahles . PavmentDateArrav

JSCC API application v2.0 is now developed with Error Position Skip Mode to continue the calculation skipping for
any errors encountered over invalid positions so that the IM do not get stopped and returns the margin results for
the remaining valid positions.

The domain values UseSPAN2ForCME and UseSPAN2ForJSCC" has been removed from the ProcessingConfig
domain. You need to use the domain value Clearing.IM.SPAN2.Exchanges in the ProcessingConfig domain and set
the comment to CME, JCC, JSC as applicable for CME SPAN2 Margin Calculation and JSCC VaR-based Margin
calculation.

If the user is looking to connect to an APl connection (for MarginServicesAPI) via proxy server then the setup below
is required.
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3.2.21 Squid Proxy Setup in Windows
1. Installed Squid Proxy locally and updated http_port in squid.conf file to 31280

1604 i

1605 # If you run Squid on a dual-homed machine with an internal
1606 i and an external interface we recommend you to specify the
1607 # internal address:port in http port. This way Squid will only be
1608 i visible on the internal address.

1609 =

1610 ¥

1611

1612 # Squid normally listens to port 3128

1613 http_port 31280

4017

2. Create arule that would allow the connection on 31280 port number.

2
File Action View Help
e 2@ = HE
‘ Windows i i
&3 Inbou Bt Rules o
&3 Outbg
% Conng Rule Type ew Rule..
B, Monit| Select the type of firewall rule to create. iiter by Profile 4
iilter by State »
Steps: ] 5
@ Rule Type What type of rule would you like to create? ilter by Group
fi »
@ Protocol and Ports e
@ Adion (o) efresh
@ Profie Rule that controls connections for a program. xport List...
@ Name @® Port felp
Rule that controls connections for a TCP or UDP port. i s
O Predefined: isable Rule
(@FirewallAPI.dll,-80200 ut
Rule that controls connections for a Windows experience.
opy
O Custom Pelete
Custom rule.
froperties
felp
= o
>
@ Firefox (C\Program Files\Moxzilla Firefox) Private Yes
) Google Chrome Public Yes
® Cnnnlo Chenme Drivate  Vac %
< > < >

e Request type “Margin” is only used to calculate “Top day margin” (Top day means if today is 28" feb then we
can only calculate IM for “T-1"i.e., 27" feb. It does not depend on our system ST and booking date).

e Request type “Transaction” is only used to calculate “Historical margin” (Apart from 27™ feb, all the dates will be
considered as historical).

e If user do not select any request type and by default it will be “Transaction”.
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‘ New Inbound Rule Wizard

Protocol and Ports
Specify the protocols and ports to which this rule applies.

Steps:
@ Rule Type Does this rule apply to TCP or UDP?
@ Protocol and Ports @ TCP
@ Action O upP
@ Profile
¢ e Does this rule apply to all local ports or specific local ports?

() All local ports

(@ Specific local ports: |3128d

Example: 80, 443, 5000-5010
- Gonce
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#® New Inbound Rule Wizard
Action
Specify the action to be taken when a connection matches the conditions specified in the rule.
Steps:
@ Rule Type What action should be taken when a connection matches the specified conditions?
@ Protocol and Ports
: (® Allow the connection
@ Action This includes connections that are protected with |Psec as well as those are not.
@ Profile
N () Allow the connection if it is secure
S o This includes only connections that have been authenticated by using IPsec. Connections
will be secured using the settings in IPsec properties and rules in the Connection Security
Rule node.
Customize
() Block the connection
<o Core
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ﬂ New Inbound Rule Wizard

)
| Profile
Specify the profiles for which this rule applies.

Steps:
@ Rule Type When does this rule apply?
@ Protocol and Ports
@ Action [~ Domain 4
@ Profie Applies when a computer is connected to its corporate domain. b
@ Name M Private 14
Applies when a computer is connected to a private network location, such as a home
or work place.
Public i
Applies when a computer is connected to a public network location. A

3. Create a file named .htpasswd in <Squid_Folder>/etc/ with username:<encrypted_password>
4. Add the following properties to squid.conf

7983 | auth param basic program C:/Squid/lib/squid/basic_ncsa auth.exe c:/Squid/etc/.htpasswd
7984 auth_param basic realm proxy

7985 |acl authenticated proxy auth REQUIRED

7986 #acl network src 10.17.35.108

7987 #http access allow network

7988 http access allow authenticated

79 #htcp_access allow network

5. Add the following property to squid.conf, dns_nameservers 8.8.8.8. To resolve the DNS name server here
we're using Google public DNS Services)

Note: To use the squid web proxy without authentication comment on the properties mentioned in (4) and add the

following,

http_access allow all. After this we need to add the following properties along with existing properties in the users’

calypso environment.
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CME_PROXY HOST IP=10.39.40.109
CME_PROXY HOST PORT=31280
CME_PROXY AUTH USER=admin
CME_PROXY AUTH PASSWORD=1234

P e
n o (9

NN NN

o
N

Note: Authentication properties (AUTH_USER and AUTH_PASSWORD) are optional, and user will be able to access proxy even
without authentication. Whereas PROXY_HOST_IP and PROXY_HOST_PORT are mandatory to use this Proxy service.
However, without these proxy properties, CME SPAN2 will work as usual without any impact.

e Add the below properties in the Environment file:
CME_SERVER_URL=https\:/posttrade.api.cmegroup.com/MarginServiceApi
CME_USERNAME="username of the API Id’

CME_PASSWORD-="password for the API Id’
CME_HTTP_CONNECT_TIMEOUT=1200000
CME_HTTP_READ_TIMEOUT=1200000

Note: Username and Password are confidential information and must be filled in for each new API ID.
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Scheduled task setup for CME SPAN 2

A Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed. These attributes will control the behavior of the task. There are two types of attributes, general attributes which are the same across all tasks and task spedific attributes. Scheduling of the task
is performed using the Task Trigger Definition dialog

Task Description
TaskType: |CLEARING_IM_CALC
External Reference: |CLEARING_IM_CALC
Comments: | CLEARING_IM_CALC
Description: | CLEARING_IM_CALC
Executon Parameters
Attempts: |1 Retry After: |0 minutes  Expected Execution Time (SLA): |10 minutes
VM Settings: | -Xms512m -Xmx5g

Log Settings: |evel ALL -trace Manitoring. ServerRequest Monitoring, IncomingServerR equest, Monitoring, ClientRequest

Task Notification Options
[[1SendEmails [ ] Publish Business Events  To User: ~ |

[E Commen Attributes

Task ID 15620

Processing Org SETCLEAR

Trade Filter

Filter Set

Pricing Enviranment ETD Pricing Evrnmt
Timezone 15T

Valuation Time Hour 23

Valuation Time Minute 59

Undo Time Hour
Undo Time Minute

Valuation Date Offset
From Days aQ
To Days Q

Pricer Measures
Business Holidays
| El Task Attributes

CCP/ClearingHouse CME_CCP
Clearing Service ETD
Account Type Client
Account Category

Collateral Accounts CL700009
Persist input data false

M results output path.
SPAM2 Request Type

Margin
[Transaction

5PAN2 Request Type

EPAN2 Request Type is optional, description: Margin: Generates ALL-IN-OME Margin request (https://cmecore. cmegroup.com/MarginServiceApifmargins?complete =true) to CME AP1, contains transactions embedded, Applicable only for T-1 cydle date
[ransaction: Generates separate Transaction request to CME AP to create a portfolia, and raise margin request (https: /cmecore, cmegroup. comMarginServiceApifmargins) with portfolio detsils and any cydle date, single value

Howe ©Ocona
SPAN 2 Request Type is optional :

e Request type “Margin” is only used to calculate “Top day margin” (User can only calculate IM for “T-1". It does
not depend on our system ST and booking date, It considers CME calendar date).
e Request type “Transaction” is only used to calculate “Historical margin” (Apart from “T-1").
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CALYPSO® Margin

~ &5 BASEUSD

75132288 0.00 259,375.00

Detalled Report

(CCCode Margin Method _Product Group ~ CalypsoContractiiame O/F Strike Put/Call ExpiryDate Quantity TOTAL REQ MAINT_MARGIN INIT_MARGIN NOV

O base
Currency Margin Requirement. Markp Net Option Value. Total Margin Detai Calaate
~ BT BASEUSD
~ 5 SETCLEAR BASEUSDIM uso 751,328 000 269,375.00 45194788

48194788

Active Scenario ScanRisk  TACharge Delivery Charge IECredit SOM  Liquidity Comp Concentration Comp Stress Comp Hvar Cor|
as1,547.08]  751,302.98] 751,322.80 269,375.00
742,500.00] _742,800.00 | 2¢8, 375 .00 742, 50000 5.0 00| 0.00[500.00
D 5,502.08 .00 .00 [azs8 o0 Zesson  [sseuie
e o,822.58 .00 258 0.0 2es5.00  [s920.90
< >
Hsovette
Postion Report
Exchange Currency ProductCode ContractType StrkePrice ExpiryDate Quantity VariationMargined
oz |uso saa | | s.00[2003063¢ | -100|za1se |
£ vsD m e T [z0230727 | -10femue 1
oz usD g Tc T S3.00[2003063e | 1ooratse 1
) I i [36230616 |1, 000 emue |
A 3 - o *
Report Data View Export Utliies Help
EEERE
| & oitere |
Positon/Trade Positon or Trade 1 () Type Prigng En valDate Book Curency Measure Name - sb1d Vesure Vaue orignal Currency
ade 253004p10NE [ETD Pricng Evrm an 30,2023 EUREX (156) us
ade 253004 NONE ETD Pricing Evra an 30,2023 [ELREX (56) oo
ade 253004 NONE [ETD Pricng Evra an 30,2023 [ELREX (56) oo
ade 2500410NE FETD Priang Evr an 30,2073 EUREX (56) 0
ade 253004 NONE [ETD Pricng Evra an 30,2023 [ELREX (56) oo
ade 253004 NONE [ETD Pricng Evra an 30,2023 [ELREX (56) oo INITIAL_MARGIN
ade I53004NONE [ETD Pricng Evr an 30,2023 [EREX (158) o [M_EXPOSURE (381,097.88) 050

sk Maintenance M: Total Maintenance M:

[ Portfolic

Net Option Value

Cross Model Offsets

usD 751.322.88 75132288 481,947 68 481,947 88 269,375 [
Level Clearing Organization ID Currency FXRate Risk Maintenance Margin Risk Initial Margin Total Maintenance Margin Total Initial
ccp cME usD 75132288 75132288 481,947.88
Level  PodID  Currency Margin Method ~Risk Maintenance Margin Risk Initial Margin  Long Option Value ~ Short Option Value  Naked Long Component  Naked Short Component  Short Option Minimum  Full Value Component  ScanRisk  Intra Com
Pod | ED usb SPAN 0 0 0 0
Pod | SR3 usp SPAN 742,500 742500 270,000 625 900 0 742,500
Level  PodID  Currency Margin Method Risk Maintenance Margin  Risk Initial Margin  Long Option Value  Short Option Value  Liquidity Component  Concentration Component  Stress Comp: Hvar Comp plis Naked
[H Pod | NATGAS | USD SPAN2 862288 882288 0 0 4297 0 285899 5,920.90 0

Note: CME SPAN 2 IM generation Time Details:

The earliest IM can be generated for "T" is 10pm CT for EOD i.e. On 3 July 2024 all EOD IM requests up before 10pm CT will

return as of 2 July 2024, after 10pm EOD IM requests will pull 3 July 2024.

On weekends, there may be downtime because of deployments. If there are no deployments over the weekend and if CORE

APl is up, it will return results as of Friday(last active day).

April 2025 Revision 5.0 / Approved

Private and Confidential

Page 43 /70



Nasdaq Calypso
I’INanaq ETD Initial Margin Replication / Version 17 - Version 18

3.2.3 JSCC VaR API Process

Japan Securities Clearing Corporation (JSCC) has migrated its Initial Margin calculation method from SPAN method
to new Margin calculation method called VaR method.

Due to these changes, the following three Markets/MIC codes gets impacted:

Sr. No. ‘ MIC Code ‘ Exchange Name

1 XOSE Osaka Securities Exchange
2 XTKT Tokyo Commodity Exchange
3 XKAC Osaka Dojima Commodities Exchange

API Software Configuration
To connect with JSCC portal, we need to configure below setup:

1. Download and unzip JSCC API V2 software

2. Link to download software : https://www.jpx.co.jp/jscc/en/cash/futures/marginsystem/vmaapid6rs7u8z.html
3. User may need password to open this file.
4

Unzip downloaded file and then Create exe folder as shown and save api jar in below folder.

> EXE

~

) Name Date modified Type Size

| %) VaRMarginCalculator-api.jar 30-01-2024 07:10 Executable Jar File 31,778 KB

5. Update port in api_bat_params.ini file.

* API

¢ o Mame Date modified Type Size
[ 3rd Party Library List_20240130.pdf Microsoft Edge P... 235KB
_J api_bat_params.ini Configuration sett.. 1 KB
A api_sh_params.ini Configuration sett.. 2KB
El sample_AP|_start.bat Windows Batch File 1 KB
] sample_AP|_start.sh Shell Script 1KB
[F] cample_AP|_stop.bat Windows Batch File 2KB
[Z] sample_AP|_stop.sh Shell Script 1 KB
|£| VaRMarginCalculator-api.jar Executable Jar File 31,778 KB
| vma_openapiv2json JSOM File 47 KB
_| vma-jsonschema_v2.json JSON Fite KB
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== api_bat_params.ini iﬂE sdule-u

-Dvar.l

6. Give path where the jar file is stored.

" L

| sample_AP| startbat £ |

echo off
setlocal ENABLEDELAYEDEMPANSION

set sts=0

for /f "delims=" in (api_bat params.ini) do |
set param=

)

if not exist VaRMarginCalculator-api.jar |

eche [ VaRMarginCalculator-api.jar] doss not sxist.
goto failed
) else (

-jar

start javaw
)

tsucceed

echo The process was completed normally.
sat sts

gote end

:failed

#5 )

7. Start sample_API_start.bat file.

B C\Windows\System32\cmd.exe

VaBMarginCalculator-api.jar && (goto succeed)

C

1l goto failed

April 2025 Revision 5.0 / Approved

Private and Confidential

Page 45/70



Nasdaq Calypso
I’INanaq ETD Initial Margin Replication / Version 17 - Version 18

Domain Value Setup

We need to set up this domain (JSC and JCC) to calculate IM using JSCC API method.

& Domain Values

& Raload [l Save N Save All | [3] Constraints Setup
|

O clearing.™ 1 095@ @ ] valug

T Name: Clearing.IM.SPANZ Fxchanges
i [ Clearing.IM.marginData.daysToKeep | 2 g

i [ dearing.IM.marginData.deleteOnInsert Value: 15C

+ [ dlearing.IM.MarginDetail.numericColumns
= J Clearing.IM_SPAN2 Exchanges

Comment;

<< fdd

“PropagateFields == Remove

Set up the domain below to load all IM calculation data in system at once. So, the system do not need to look into
risk file again and again for multiple portfolios IM calculation.

A Domain Values
& Reload [l Save W Save Al | %] Constraints Setup
Cl- etddea 10f1@E B : [] value

[=)-[] ETDClearing.IM.LoadUpFront.RiskData ~
A TTLE Value: |True
[Z] ETDStatement. frequency
B 7] ETLClassTypes

|£l j ETLConverterTypes

Mame: ETDClearing.IM.LoadUpFront.RiskData

Comment: |

As per regulatory changes it is up to the client to enable SAM or not. SAM represents as (Stress Add on IM)
To handle this, we have introduced the following domain setup as shown below.

Set up the domain Clearing.IM.JSCC as True to include the SAM in the IM calculation.

Note: By default, this will be False

Name: Clearing.IM.JSCC
Value: isSAMEnabled

Comment: True

>> Remove

Add below properties in calypso user file.

UME_BTTE_HEAU_TIMEOUT=SUUUY
J3CC_SERVER URL=http\://localhost\:8101/var/api/vl
JSCC_HTTP CONNECT TIMEOUT=1000000
J8CC_HTTP_READ_TIMEOUT=1000000

In clearing-data-manager.yml file add below properties and add path in output folder. path is where risk files will be
downloaded.
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URL to download JSCC risk parameter files : https://jscc-ta.jpx.co.jp/jscc/listed-derivatives/weekday/

After changes, clearing-data-manager.yml file will look like this

%downloadRiskFiles E
= - exchanges: [JSC,JCC]
# outputFolder: Windows: C:\path\to\output\folder, Linux: /path/to/output/folder
outputFolder: /path/to/ocutput/folder
El downloadFiles: [VaRParameter 'YYYYymmdd' 1100.csv,
BPF_ODEX 'YYY¥Ymmdd' 1100.zip,
BPF_SPE_'YYY¥mmdd' 1100.zip,
BPF COM 'YY¥yYmmdd' 1100.zip,
BPF JGB_'YY¥YYmmdd' 1100.zip,
BPF_IDX 'YYY¥mmdd' 1100.zip,
BPF_SSO_'YYY¥mmdd' 1100.zip,
BPF_ "YYY¥¥mmdd' 1100.csv,
BPF ODEX 'YYYYmmdd' 1600.zip,
VaRParameter 'YYYYmmdd' 1600.csv,
BPF_JGB_'YYY¥mmdd' 1600.zip,
BPF_COM 'YYY¥mmdd' 1600.zip,
BPF IDX 'YY¥YYmmdd' 1600.zip,
BPF_SSO_'YY¥Ymmdd' 1600.zip,
BPF_SPE_'YYY¥mmdd' 1600.zip,
APF_ "YY¥Ymmdd' 1600.csv]
= SPF "YYY¥Ymmdd' 1700.csv]
downloadURL: https://jscc-ta.jpx.co.jp/jscc/listed-derivatives/weekday/

Schedule task setup

We have created new scheduled task “ CLEARING_FILE_DOWNLOAD” to download JSCC risk parameter files
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£\ Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed. These attributes will control the behavior of the task. There are two types of attributes, general
across all tasks and task spedific attributes, Scheduling of the task is performed using the Task Trigger Definition dialog

Task Description
Task Type:

External Reference: |CLEARING_FILE_DOWNLOAD

Comments:

LE_DOWNLOAD
Description: | CLEARING_FILE_DOWNLOAD

Execution Parameters

Attempts: 1 Retry After: 0 .mjnutes Expected Execution Time (SLA): 10 ) | minutes
VM Settings: —XmsSlZm :meidﬁ-ém
Log Setfings:
Task Notification Options
[]5end Emails [ ] Publish Business Events  To User: o
_l:J Common Attlji.l;l}tes
Task ID 89620
Processing Org SETCLEAR
Trade Filter
Filter Set
Pricing Environment
Timezone IsT
Valuation Time Hour 23
Valuation Time Minute 59
Undo Time Hour (i}
Undo Time Minute i}
Valuation Date Offset
From Days a
To Days a
Pricer Measures
Business Holidays TOK
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Schedule task setup to generate IM

£ Scheduled Task Definition

Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed, These attributes will control the behavior of the task. There are two types of attribu
across all tasks and task spedific attributes. Scheduling of the task is performed using the Task Trigger Definition dialog

Task Description
TaskType: |CLEARING_IM_CALC
External Reference: .CLEAB:INES__IEITC.{LLF :
Comments: .CLEAR?INFE__II}‘I__C.B_LLF ]
Description: .CLEAR?INFE__IEI__CALF ]
Execution Parameters
Attempts: |1 | RetryAfter: 0 | minutes  Expected Execution Tme (SLA&): |10 | minutes

JVM Settings: |-Xms512m -Xmx5g
Log Settings:

Task Notification Options

I:‘ Send Emails I:‘ Publish Business Events ~ To User: s |

[= Common Attributes
Task ID 15620
Processing Crg SETCLEAR.
Trade Filter
Filter Set
Pricing Environment ETD Pricing Evrnmt
Timezone 15T
Valuation Time Hour 23
Valuation Time Minute 53
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days 1]
To Days 1]

Pricer Measures
Business Holidays

[=l Task Attributes
CCP/ClearingHouse ¥OSE_CCP, XTKT_CCP
Clearing Service ETD
Account Type ALL
Account Category ALL
Collateral Accounts CD11, CD13, CD14

Persist input data
IM results output path.
SPAN2 Reguest Type
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Initial Margin Results — JSCC

CALYPSO Margin 16-May-2024
Q- xTKT [$]
currency Margin Requirement Warkup et Option Value Total Margin Detzil calculate
~ B NEWEDGE
(| Newedge_CPTY_IM_CLIENT GBP
~ B VN3
~ B SETCLEAR UN31IM EUR 0.00 0.00 a
v BB con EUR 0.00 0.00 o
2 XTKT_CCP (JCC) - SPAN JPY -38,127.898,815 0 0 -38.127.898.815 j B Run
~ B VN33
~ [ SETCLEAR VN33 IM EUR 0.00 0.00 Y
v & co13 EUR 0.00 0.00 o
2 XTKT_CCP (JCC) - SPAN JPY -19,063,949.411 0 0 -19.063.949 411 j D Run
~ B vN3a
© SETCLEAR VN34 IM EUR 0.00 0.00 A
v & co1a EUR 0.00 0.00 o
2 XTKT_CCP (JCC) - SPAN JrY -19,063,949.411 0 0 19,063,949 411 2| HD Run
& Margin Calculation Log X
628 "id" : "mic:XOSE CC:TSR20F name:XOSE-TSR20F-F strike:NA PC:NA expiry:20240731 type:F gty:-1640", .
629 "Currency" : "JPY",
630 "CustomerAccountType2" : null,
631 "OmnibusIndicator" "NO",
632 "CustomerAccountType "HEDGE",
633 "Memo" : null,
634 "ClearingFirmID" : "XOSECCP",
635 "AccountName" : null,
636 "FundSegregationType" : null,
637 *Silo™ : '"RUBY,
638 "AccountID" : "2",
639 "VaRMargin" : "58220000",
€40 "Add_onCharge" : " 5
€41 "MarginRegquirement" : "58220000",
€42 "OriginType" : "Client",
€643 "Ref_VaRMarginWithSign" : "58220000",
€44 "Ref_NetOptionvValue" : "O",
645 "VaRRisk" : "58220000",
646 "ParentPortfolioID" : null
647 }
648
649 {
€50 "id" : "mic:XOSE CC:PALLF name:XOSE-PALLF-F strike:NA PC:NA expiry:20241028 type:F gty:-2500",
651 urrency" : "JPY",
€52 ustomerAccountType2" : null,
653 "OmnibusIndicator™ : "NO",
€54 "CustomerAccountType" : "HEDGE",
€55 "Memo" : null,
656 "ClearingFirmID" : "XOSECCP",
€57 "AccountName" : null,
€58 "FundSegregationType" : null,
659 *8ilo™ = “PMEY,
660 "AccountID" : "2",
661 "VaRMargin" : "3427500000",
662 "Add_onCharge" : "O",
€63 "MarginReguirement" : "3427500000",
€64 "OriginType" : "Client",
665 "Ref_VaRMarginWithSign" : "3427500000",
€666 "Ref NetOptionValue"
667 "VaRRisk" : "3427500000",
€668 "ParentPortfolioID" : null
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& Mergin Calculstion Detsils b
Clearing House  MarginGroup Accountfype  MIC Code CCCCY | CC Code i OfF Strike Put/Call ExpiryDate Quantity TOTAL_REQ VMAINT_MARGIN INIT_MARGIN MOV ActiveScenario ScanRisk IACharge DeliveryCharge [ECradit SOM  Liquidity Com
RosECER co1s HEDEE ey sean 35,342,017, 252 0| 85,342,017.288| o ~
EosEGER cois HEDe= ¥ose  |opr  |Tsmaor [sean Hose-Tsmeve-r | ZoaaovaL 520 o 25,110,000 _©
RosEGER cois EDEE ®ose _ |opr  |zarssr [sean HosE-TaIEaE-T | 20240517 —s70 o 51,816.505| o
xosEceR cois HEDe= ¥ost _ |ovr  [omxs [seaN XosE-ToPIxE-T | 0240512 700 6| 3,774,408,58€| o
xosECeR cois EDeE Woss  |avr  [wALLr  [seaN XOSE-PALLE-F B 20241028 | 1,250 o] 1,713,750,000 o
xoszceR co1s HEDeE ¥ose _ |ovr  |Gmer  [seaw XosE-qmEer-E B Zozavens | -1,320 o] 240,500,000 ©
xoSECCR cois EDEE Woss _ |avr  |toPmxs [sEAN wosE-ToPmiE-T _ |F 20z40e13 540 o] 3,1es,210,863] o
xosEceR cois HEDeE Wos _ |ovr  |rcsor  [seaw HosE-sCs0r-E B Zozaveat 50 o €2,705.025| 0
xosECCR cois FEDeE woss _ |ovr  |oeemm [seAN wosE-geEmE-T | 20240511 —seo o] 14s,058.505| o
xoszceR co1s HEDeE Wost _ |ovr  |somser [seAN xose-scEseE-T _|¥ zozavers | 1,370 o] 2,622,027,75¢| o
xosECeR co1s HEncs %osz _ |apr  |oemste [seaw xoss-scesiE-r | 2024061z | 1,080 o]  eos,0sz,301 o
xoszceR co1s HEncs ¥ose  |ovr  [1smaor [seaw xoss-Tsmevs-r | 20240531 | -1,380 o 43,950,000 ©
xosEceR co1s Encs %osz _ |opr  |1smaor [seaw woss-Tsmans-r _ |F 20241031 | -1,400 o 43,700,000  ©
XoszceR co1s HEncE ¥ost _ |ovr |merir  [seaw xosE-mEITE-E B z0za0e1z | 1,220 G| 125,255,563 ©
xosECER cois HEDcE %osz _ |apr |mkazswcr [seam XoSE-WKz2sHCE-E_|F 20240612 880 o 4,475,537 0
XoszceR cois HEncE ¥ose _ |avr |mkazswcr [seam XosE-mzasHCE-E_|F 20240711 =750 o s8,202,0%2|  ©
xosECeR cois EDcE %osz _ |ovr  |omer  [seaw xosE-qeErE-% B 20241001 —se0 o] 1s¢,sso,000] o
XosEceR cois HEncs ¥ose _ |ovr [sitvr  [seaw XosE-STLUE-E B 20240625 | 1,100 G| 1es,100,000] ©
XosECER cois HEDGE %osz _ |opy  |azukzs [seaw xosE-nzURIE-F _|¥ 20240827 850 o 35,600,000)  ©
XosEceR cois HEDGE ¥osz_ |ovy  |sowsr  [seam XosE-so¥sE-% B Zozaveis BT o 107,520,000 ©
XosECER co1s HEDGE %osz__ |opy  |coLows [sean XosE-coLoME-T | 20210826 “e00 o 15,080,000] ©
xosEceR co1s HEDcE Xose _ |ovy  [sitvr  [seaw XosE-STLUE-E B 20240827 530 o] 1ss,0e0,000] ©
XoSECER co1s HEDGE %osz _ |opy  |mka2ss  [seaw XosE-mezasET | 2023061z | 1,500 o] 9,285,610,927] © 5
< >
H svetofie
Product Code  Contract Type  Strike Price  Expiry Date  Quantity  VariationMargined
ToRsME 620 ezue ~
WEz25E alse
WEzzEE alse
WEzzEE alse
WEzzEE alse
WRzzEE alse
WRzzEE 2 alse
WRzzEE X alse
WRzzEE T 35,750 |20240812 400 false
WezzEE 5 35,875 20240812 200]False ¥
H ssvetofie

In the Domain Value Setup
Users need to set up this domain as True to include SAM in IM calculation.

Note - By default, this will be False

3.2.4 BVMF API Process
B3 BVMF uses Close-Out Risk Evaluation (CORE) Margin Methodology to calculate Initial Margin.
API Configuration

1. Need to create legal entity and config as mentioned below

& Legal Entity- Version - 1 [18250201/CLEARINGANDMARGIN/calypso_user]

Utilities Help

Short Hame |BMEF Status ‘EnabJed -
Full ame | brazil stock exchange | Rola(s) |MarketPlace
Parent |
Country | UNITED STATES =
Inactive As From | | User | calypso_user
Entered Date 527}111'2024 04:22:49 (=
External Ref
I F @ Financial
Holidays | XN'YM =2
— O Non Financial
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Fiy Legal Entity- Version - 1 [18250201/CLEARINGANDMARGIN/calypso_user]

Utilities Help
Short Narne |BVMF_CCP Status Enabled Tf__l
Full Name |BVMF_CCP Role(s) |Agent
o ' : cep
Parent | Wl | Clearer
Country i‘UNJTED KINGDOM v E!i:;’pam
Inaciive As From :User .Gilypso_user
Entered Date ;:10!121'2024 '. EIE:.4I].:24
External Ref [ ]
I 7 @® Financial
Hsideve O MNon Financial
& Legal Entity Attributes Window - Version - 0 — O *
L=t |
LegaiEnEtyE:BM&F 5 Role | ALL V Processing Org | ALL ~|
Attribute Groupj. v 8]  Attribute Type | MarginMathod V 3] \falue:COREi: =]
d Processing Org Legal Entity Role Attribute Group + Attribute Type Attribute Valus
201253 ALL |EmerF ALL MIC EVMF
204257 ALL B ALL ClearingHouse EVMF_CCP
207757 ALL [emerF ALL MarginMethod CORE
2. Step 2 - Add below properties in User Property File
e B3_SERVER_URL=https\://api-listados.b3.com.br/cors-app
e B3_CLIENT_ID=97591532-bb5d-4039-951f-ae916238b6c8
e B3_CLIENT_PASSWORD=BRKFGeYBiANFSHV2zI6owc1PUbb2EBOd+SEXEXI9tFFOwWtH/J/gqHf5bPW12l0+CGCOJA

dqoT5ytsQré8maN;ji4q4XPmil+zKF 4AMT14SqkeliWWNPOg8INgrZFdFy5JARv5dact A9 3tVPxiu9cO7yJAHVCFBx74

spG+w8KJL9

e B3_CERTIFICATE_PASSWORD=Bbtn8+m0OUd0g5nzdtGFxNt/OQ08M8h5QQAZscThr5GgZ5CpgODN7D4Xx5HA96
9+dGzNAXYdf7RAR6cwwMI3K4iVASY5BDJyZJqt2NKIVyQ5Pz/9CI9RXA]70OgMYPiI8OSH.

DU_MESSAGING,
USE_GATEWAY

T/71ocalhost\: 61917
1

se
~http\://loca
RL=htep\:/

D_NAM
EUl ‘RADECONFIRMAT:
OUTGOINGFEED_NAMING_PROVIDER.
EUREXETDWORKFLOWINCOMINGFEED,
EUREXETDREQUESTRES!
EUREXETDHORKELOWNCE
LCHINCOMINGFEED_NAMING |
DATAGRIDENABLEDCALCULATOR_NAM: X

CONFIRMAT ) NaM
EUREXETDPUBLICINCOMINGFEED NAMING_PROVIDER Ul

PROVIDE!

ue
RVER_NAMING_PROVIDER_URL=http\:
tep!
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Note:

1.USE_SSL property should always be False in property file.

QUALITY CHECK=true
USE GATEWAY=true
USE SSL=false
HOSTNAME VALIDATION

2. API Works during this period i.e. 07:00 to 21:30 BRT on trading day only.
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Running the Scheduled Task CLEARING_IM_CALC

I External Reference | (]

Type ! 1|

Trade Filker

| Processing Org I

[E] 1 CAaLC CME

=] IMCALC CME Aa123

=| CRSLCH @ HSBC

=] Caloulate IM and WM

=] Caloulate IM and WM - CME

122121
121120
122122
120120
123122
116120
117120

CLEARIMG_IM_CALC
CLEAR:
CLEARIMG_IM_CALC

\ING_IM_CALC

CLEARIMG_IM_CALC

CLEARING_RISK _SERYICE
CLEARING_RISK_SERYICE
CLEARIMG_RISK_SERYICE

Client1

AMLCH@HSEC
AMCME@HSEC

. Task Description
Task Type:
External Reference:
Comments:

Description:

Execution Parameters

Attempts: |1

Log Settings:

Task Notification Options
[] send Emails

Task D

Processing Org
Trade Filter

Filter Set

Pricing Environment
Timezone

Undo Time Hour
Undo Time Minute

From Days
To Days
Pricer Measures
Business Holidays
ElTask Attributes
CCP/ClearingHouse
Clearing Service
Account Type
Account Category
Collateral Accounts
Persist input data

Output Files

Valuation Time Hour
Valuation Time Minute

Valuation Date Offset

CLEARING_IM_CALC
CLEARING_IM_CAL]]
CLEARING_IM_CALC
CLEARING_IM_CALC

Retry After: |0

VM Settings: | -Xms512m -Xmx1024m

[] Publish Business Events

Elcommon Attributes

IM results output path.

minutes

To User:

Expected Execution Time (SLA): 10

minutes

15620
SETCLEAR

ETD Pricing Evrnmt
5T

23

59

ALL

ETD

Client
Child
AAEENNVY

The IM Results Path field on the scheduled task is optional, and if a user defines a path here, the Detailed output
and position files will be stored in this location instead of the default. If there is no value here, the files will be
stored in user/calypso/InitialMargin.

3.3.1

FOR SPAN and EUREX PRISMA CALCULATION:

Logs to track Possible Errors and Calculation Details

The following log is available from the Scheduled Task menu, or from the Margin Dashboard (Click on the Icon in
the “Detail” column)
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Scheduled Task Log Viewer

This window allows you to browse the logs for a specific scheduled task

[~ Errars Only 14 <4

CLEARING_IM_CALC executed on 6/17/16 9:05:53.093 AM FDT 0 131 lines ﬂ 1 errors
l I # I Lewel I Category i1 Message Time I
| e e i

Time:2016-06-17 09:06:10,171-0700 Level:DEBUG Thread:pool-2-thread-3 Host: 31010
Category:con. calvpsa, ScheduledTask

Message:

Calculation log:

Thrawahle:

Ising LCH SPAN File = ice. 20160602, pat

-

For Portfalio Id = Multikey[PSW IM Parent USD (49759), Has Children, do Grauping, , MarginGraup [kype=Parent, groupMame=MG3, setting=Risks

#* Position Quantities For Scanning BEFORE SPLIT-ALLOCATICN (Format : ExchangeCode- =CombinedCommadityCode- =ProductCode- =CaontractT
I-->BRMN-->=E-->F --» 201504->15.0

1--=BRMN --=BUL --> 0 --= --= 201703 --> P --> a0-=20.0

** Position Quantities For Scanning AFTER SPLIT-ALLOCATION (Format : ExchangeCode- >CombinedCammodityCode- =ProductCode- = Contrack Ty
I-->BRMN-->=E-->F --» 201504->15.0

I--3 BRN =3 BUL =3 Q =3 -3 201703 > P > 60-220,0

*+ oplit Allocation **
Mo Split Positions detected in the portfalio

** ScanningRisk, **

For Combined Commoadity Code = BRM

ScanningRisk = §550.00 Active Scenario Mumber = & InterTierMumber = O Riskarray ;

-7800.00 §200,00 -9750.00 7050,00 -5450.00 §950,00 -12850,00 4750.00 -5950,00 $050.00 -16600,00 1600.00 -6400,00 6600,00 -305

For Product Code = B{F --> 201804} ScanningRisk = 13150,00 Ackive Scenario Mumber = & InterTierMumber = null Riskarray :

0,00 0,00 -18150,00 -15150,00 18150,00 15150,00 -36450,00 -36450,00 35450,00 36450,00 -54600,00 -S4600,00 S4500.00 54600,00
Scan Range |

0,00 0,00 -121,00 -121.00 121,00 121,00 -243,00 -243.00 243.00 243.00 -364,00 -364.00 364.00 35400 -255.00 255.00 Active Yalue

For Product Code = BUL{D --» --= 201703 --= P --= 60} ScanningRisk = -9600,00 Active Scenario Mumber = 6 InkerTierMumber = null Riskarray ;

-7E00,00 5200.00 §400,00 25200,00 -24600,00 -9600,00 23600,00 41200,00 -42400,00 -25400,00 35000,00 56200,00 -51000,00 -4300
Scan Range :

-39.00 41,00 42,00 126,00 -123.00 -43.00 118,00 206,00 -212.00 -142.00 190,00 251.00 -305.00 -240.00 151,00 -204,00 Ackive Yalu

il i = ILI
3.3.2 Additional Log Info for Eurex Prisma

Additional logs are available as CSV files, detailing the PL Vectors used for the calculation of Initial Margin

3.3.3 Multi-threading Setup
=8| Clearing. IM.CLEARING_IM_CALC.numThreads
-6

This domain value defines the number of threads to be used. By default, the CLEARING_IM_CALC scheduled task
runs in multi-threading mode; and the default value of this is set to 5.
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3.4 Calculating the Initial Margin from the Margin Dashboard

It is also possible to run the margin interactively from the margin dashboard: Select “Run” button on the right side of
the screen:

_ioix
CALYPSO® Margin ~lunz, 2016
 Filter Margin Groups. 0
Currency Hargin Requirement Markup et Option Yalus Total Margin Detal Calokte |
=T PAUC PRRERT HOUSE I
T PAUL PARENT HOUSE LIAB usb o0 000 om0 00

= 1 PAUL REGRESSION
+ [ PAUL REGRESSION LIABILITY uso 0.00 000 000 000

- ¥7 PAUL TEST

» E PAUL TEST LIABILITY COHTRACT D 0.00 000 oo 000
- &5 PAUL TFE
+ [0 PAUL TFE LIABILITY hTD o 0 0 [

- =1 PAUL'S TRADING
[ PAUL LIABILITY GEP 0.00 0.00 0o 000

- 5 PSW IM TEST

7 PSW USD LIABILITY usD -133,379.00 -20,840.00 -341,300.00 -1,189,053.80

- 55 MG1 Usp -56,356.00 -6,835.60 -1 012,600.00 -1,189,053.50
@ ICEU (ICE) - SPAH usp -26,308.00 -2,690.60 28300000 340,858 60 = | 8D Run

» [ MG2 Margin Calculation Details x|

» [ MG3 Currency Margin Requirement Markup | Total Margin | Account Type | o Code

=
- 1 QAEP-T1 == CME CLEARING GROUP (CME) - SPAN usD ~41,450.00 414500 -848155.00
, 6 usp 06
» [ QAEP-T1 Liability usD MY-CL

- Bl oam

3.5 Definition of PL Marks

The following measures are calculated as defined below:

Sign counterparty

PL MARK IM Dashboard Sign dient facing i
facing

Definition

SPAN MARGIN

Core margin computed by calculator= MaX(Commadity Risk Charge; $hort Option
MAINTENANCE_MARGIN MARGIN Hegative Hegative Ilinimum) * Risk Maintenance Performance Bond adjustment Factor

where Risk Charge = Scanning Risk + Intra- Commodity Spread Charge + Delivery konth

(Spot) Charge — Inter-Cormmodity Spread Credit

EUREX PRISMA

Total IM = Market Risk IM + Liquidity Adj + Long Option Credit
HOV HOV sign of the position sign of the position 5PAN MARGIHN

Met Option Walue

EUREX PRISMA

0.00
MAINTEMANCE_MARGIN_MARKUP MARK-UP Megative MHegative P& NTEMANCE_MARGIN * [ Multiplier-1)
IM_EXPOSURE TOTAL MARGIN  Megative Negative AN [M&INTENANCE_MARGIN + NOW] *[Multiplier), 0]]
MARGIN_CALL Positive Negative = IM_EXPOSURE
Multiplier Positive Positive Calypso Multiplier defined at MG for each acct
IMITIAL_MARGIN Mot available Hegative Hegative FAAI NTEMAMCE_MARGIN * [ CCP Default Multiplier)
IMITIAL_MARGIN_MARKUP Mot available Hegative Hegative IMITIAL_MARGIN * * [Calypsa Multiplier-1)

All MARGIN NUMBERS ARE EXPRESSED IN THE MARGIN CURRENCY, WHERE MARGIN CURRENCY IS DEFINED AS:
{1) Combined Commuodities currency for 3PAN methodologies

{2) VAR base currency for EUREX
FOR EACH CURRENCY and EACH MARGIN GROUP, a PL MARK will be saved, in the margin currency

Example of output:
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Report Data View Export Liities Help

= Rl e =
5 crtes |
Postion/Trade Position or Trads 1d Tyee Pricing Env valDate Bock curency, | Measure Name s d Measure Vel 4

Trade 901 NOHE defalt May 31,2017 U PP Clent Clearing = 1M _EXPOSLRE (65,500,009 50
Trade 6901 HONE defalt May 31,2017 U5 Fer Client Clearing lusD INITEAL_MARGIN (73,150.00)|U50
Trade 6301 HONE defal May 31,2017 U FCP Client Clearing oo IHITIAL_MARGIN_MARKLP 0.00/50
Trade 901 HONE e May 31,2017 U5 PPt Client Clearing oo MAINTENANCE_FARGIH {6,500.009]L5D
Trade 901 HOHE defalt May 31,2017 U P Client Clearing U MAINTENANCE_MARGIN_MARKLP 0,00/
Trade 6901 HONE defalt May 31,2017 U5 Fer Client Clearing lusD MARGIN_CALL (66,500.003U50
Trade 301 HONE defaut May 31,2017 U FCM Client Clearing oo oW 0.00[50
Trade 7204 HONE defat May 31,2017 U PPt lient Clearing oo IM_EXPOSLRE 000150
Trade 204 HOHE defal May 31,2017 U FeM Client Clearing 5D TNITEAL_MARGIN 716,500,003 150
Trade 7204 HONE defalt May 31,2017 U P Client Clearing = INITEAL_MARGIN MARKUP 0,005
Trade 7204 HONE defaut May 31,2017 U FCM Client Clearing oo MAINTENANCE_MARGIH 216, 500.00}{150
Trade 7204 HONE defat May 31,2017 U PP Client Clearing oo MAINTERANCE _FARGIH_MARKL 000150
Trade 204 HOHE defal May 31,2017 U FeM Client Clearing 5D MARGIN_CALL 0.00/50
Trade 7204 HONE defalt May 31,2017 U5 P Client Clearing = N 1,508,000,00|L50

3.6 Initial Margin Reporting Tools

3.6.1 Margin Dashboard

Information about supported exchanges and available risk array files:

(click on the wheel to open the panel )

Calypso Margin - CLEARING42B o

ALYPSO*® Margin

- Fiter Marain Groups

I Calypso Margin - CLEARING42B l

\Marg\nGroups Risk Parameters Xl

Fiter Risk Paramsters

Methodolagy | Exchange Spread | Type | Mamg I Date Tll Pr
SPAM ExpandedsPAN cme 20160606,5,pa2 2016-06-06 6/7/16 7:30:16,598 PMFDT
SPAN ExpandedSPAN cme, 20160603.5.pa2 2016-06-03 6/6/16 2:41:45.436 PM POT
SPAN LondonSPan ice. 20160602, pat 2016-08-02
2 0!
SPAN LondonSPan Ice. 20160525, pat 2016-05-25

&/10/16 4:36:15.303 PM FDT
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[ calypso Margin - CLEARING42EB

CALYPSO

Margin
|Margin Groups || Risk Paramekers | Supported Exchanges Margin Model > |

= Filter Exchanges
MIC Legal Entity I Methodalogy I Exchange Spread I Risk Array Exchang. ..
[#-CMED CMEELR. {CME Europe;) SPAN CEE CEE
[F-DGECE SPAN DCCC DECH
[#-DUME SPAN CME [T
F-ENCL ENCLEAR (LCH EncClear) SPAN EDY E
['J--ERIS SPAN CME CME
H-IFCA IFCA (ICE Futures Canada) SPAN WCE C
[+ IFED IFED (ICE Futures Energy Division) SPAN ICE 1
[H-IFEL IFEU (ICE Futures Europe) SPAN ICE 1
[#-IFLL IFLL {ICE Financial Products Division) SPAN LIFFE L
F-IFLG IFLOr (ICE Equity Products Division) SPAN LIFFE o]
[+ IFL% IFL¥ {ICE Agricultural Product Division) SPAN LIFFE %
#-IF5G IFSG (ICE Future Singapore) SPAMN 15G =
#-IFUS IFUS {ICE Futures U.5.) SPAN MYE M
[F-MFC ER-PT (Euronext Derivatives Lisbon) SPAN {513 TP
[F-NDEX SPAN ICE 1
F-MZF: MZF {Mew Zealand Fut, & Option Exchangs) SPAN ASHCLF NZF
[+ WDER GPW (Warsaw Stock Exchange) SPAN KDPw GPY
[FH-RASR ETO (ETO) SPAN ASKCL ETO
[#-¥EBRD EN:-BE (Euranext Derivatives Brussels) SPAN MMP MMP
F-#BUD BET {Budapest Stock Exchange) SPAN KELER. BET
[#-XCEF SPAN CFE CF
FH-HCBO CBCE (Chicago Board Options Exchangs) SPAMN CFE CBO
F-#CET CBOT {Chicago Board of Trade) SPAN CME CET
- RCEC COMEX (Mew York Mercantile Exchange - Comesx Division) SPAN CME Mz
[F-ACME CME {CME) SPAN CME CME
[#-#EL= SPAN ELY EL®
- REUC ENx-ELC (Euronext Commodities Amsterdanm) SPAN MTF MTF
[H-XEUE ER-ELE (Euranext Derivatives Amsterdamn) SPAN TP TP
-REUR ELREY (Eurex) PRISMA ELREY
[ HFNO SPAN BIST BIST
[+ XHKF HKF (Hong kong Futures Exchange LTD) SPAN HKE¥ HE
FH-#HEG HEG (Hong Kiong Exchanges & Cleating) SPAMN HEEY HE
#H-#ELS SPAN EMDC EMD
[+ #LME LME {London Metal Exchange) SPAN LME I
[H-2MAT EM-MAT (Euronext Detivatives Patis) SPAN MTF MTF
[+-¥MGE MGE {Minneapalis Grain Exchange) SPAN MGE MGE
Margin Dashboard Main View
A
CALYPSO® Margin sl
‘- prisma test
Currency Margin Requirement Markup Net Option Value Total Margin
- EL prismA TEST
~ B PRISMA TEST IM EUR 17620053 0.00 -161,851.90 -336,052.43
~ B MG1 EUR -128,101.86. 0.00 -147,351.90 27545376
T e O I Y T NS
- 55 mG2 EUR -5,193.81 0.00 0.00 519391
1 EUREX CLEARING (EUREX) - PRISMA EUR -5,193.91 000 000 519391 a ED Run
- 5B MG3 EUR -8,851.57 0.00 0.00 885157
2 EUREX CLEARING (EUREX) - PRISMA EUR -8,851.57 000 0.00 -8,85157 = ED Run
~ 55 M4 EUR 413554 0.00 0.00 413554
2 EUREX CLEARING (EUREX) - PRISMA ER 413554 000 0.00 413554 iz | ED Run
A Wargin Caloultion Deliils X EJZQ - S
+| Detailed Report 876556
| Clearing House Margin Group Account Type MIC Code CC CCY CC Code CalypsoContractName TOTAL_MARGIN MAINT_MARGIN INIT 877113
b| zumex crmaame | (sRIsa TEsT- Parent (Me-Ly1 |s | oy — 275453 755780566E i:igi it A ,«ssri;i
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Dashboard drill-down

4 Margin Calculation Details X

Detailed Report

Clearing House Margin Group Account Type MIC Code CCCCY CC Code CalypsoContractName TOTAL_MARGIN MAINT_MARGIN INIT_MARGIN Market Risk Liquic

ZUREx cLERRTNG [PRISMA TEST- Paremt (ME-1)] |5 =02 2754537557508 6¢6 128,101.86 128,101.8¢ 117,586.0¢ ~
2001 HP: To-3555% 128,101 8¢ 138,101 8¢ 117,58€.00

EUREK GLERRING [PRISMA TEST- Paremt (ME-1)] =R HEUR-20Y-0 5,727.78

EUREX crLeamNG [PRISMA TEST- Paremt (MG-1)1 i TEUR-NESN-G 1,574.78

ZUREX CLERRING [PRISMA TEST- Paremt (ME-1)] E=i) xEUR-PRZ-C 2,6ea.08

EUREX CLERRING [PRISMA TEST- Paremc (MG-1)1 =R xEUR—CAR-0 1,333z

EUREX CLERAING [PRISMA TEST- Paremt (MG-1)] E=) xEvR-ENLs-—C 1,572.47

EUREX CLERRTNG [PRISMA TEST- Paremc (MG-1)1 =R HEUR-ANDR-O 7,1e€.57

EUREX cLEaRING [PRISMA TEST- Parem: (MG1)] =R xEUR_BAS 0O R

EUREE CLERRTNG [PATSMA TEST- Paremt (M1 EETR EEUR-T5EAG 5,075 67

EUREX cLzaaNG [PRISMA TEST- Paremt (MG-1)] =R HEUR-URAN-G 3,848.00

EUREK GLEARING [BRISMA TEST- Paremt (ME-1)] =R XEUR-LOR-0 €,067.67

EUREX cLeamNG [PRISMA TEST- Paremt (MG-1)1 =R EUR-HOH-0 26147

EUREX CLERRING [PRISMA TEST- Paremt (ME-L)] E=) XEUR-ITE-0 13,163.78

EUREX CLERRING [FRISMA TEST- Paremt (MG-1)] x=tR xEUR-DTE-0 17,070.11

EUREX CLERRING [PRISMA TEST- Paremt (MG-L)] E=) xEUR—zUAN-C 16,1688

ZUREX cLzaaInG [FRISMA TEST- Parem:t (MG-1)1 =R xEUR-AEAO 11,353.2¢

EUREX CLEaRING [PRISMA TEST- Parem: (MG-1)] TR ¥EUR_LIN-O 2,c03.08

SUREx crzaamnc [PRISMA TEST- Paremt (Me-L1] mva [x=mmmscr— ERCTET) v

< >

 Save to file

Position Report

Exchange Currency Product Code Contract Type Strike Price Expiry Date Quantity

EuREx = xmoR ® 14.00[ 20120921 -2s A

EUREX cHE oG 2 2300020180615 1o

EvREx =R Loz ® 1800020181221 -1o

EUREX B ) e 46.90[20120921 a0

EUREx car NESW ® 70.00[ 20181221 25

EOREX =R o ® 20_00[ 20180618 100

EuREx Bl 205 ® 1500020180521 -10

EUREX cEE Zoa ® 26000 |201z061s -1s0

EUREX B =y e 1000020180615 15

EUREX B Bsn ® €0_00[201z0921 -30

2uREx ) 1 e 52.00(2012031€ 25

EUREx B LS ® 4.00|20180614 —s0

B B 1sea e 20.00[ 20120821 &0 v

3.6.2 CSV Output

Available in user/Calypso/InitialMargin

H S- EUREX_CLEARING_PRISMA_EUREX_PRISMA TEST- Parent MG-1_DetailedReport 20171229 040000000.csv - Excel Sweety Antil  BF

Insert Pagelayout Formulas Data Review View Help  © Tell me what you want to do

e o el {mm] 1€ A St =
&b Cut Calibri 1 AN T=E ®- BWepTe General - Q ¢ g X S VESIR O Joll e

uaE = Copy - & e | oot Forcizanat all [ niact St et Sort&Find & Share WebEx
- Format Painter B I U -t~ A Merge & Center ~ | § - % 3 | 5 3% Formatting ~ Table~ Styles~  ~ . ” @.clesg Filter ~ Select = This File ~
Clipboard D Font m Alignment & Number D Styles Cells Editing WebEx
E22 = f
A B C D = F | G | H | I | J | K | (15 | M | N o B Q | R s | T
1 |Clearing HMargin Gr Account T'MIC Code CC CCY CC Code CalypsoCc TOTAL_M, MAINT_M INIT_MAR Market Ris Liquidity RAlpha Facl Quantity Long OpticStress VAFFHS VAR  Net Optioi Strike Expiry D:
2 [EUREXCLE[PRISMA TS EUR 275453.8 128101.9 128101.9 117586 10515.81 -147352
3 PEQO1_HP3_T0-99999 128101.9 128101.9 117586 10515.81  0.7224 0 117586 100738.5 -147352
4 |EUREX CLE[PRISMA TEST- ParenXEUR XEUR-ROY-O 5727.78  743.09 -100 -4800 24 2018092
5 [EUREX CLE[PRISMA TEST- ParenXEUR XEUR-NESN-O 1974.75 61.54 -25 -3460.95 70 2018122]
6 |[EUREX CLE[PRISMA TEST- ParenXEUR XEUR-POR3-0 2664.88 189.55 -30 -1470 46 2018092
7 EUREX CLE[PRISMA TEST- ParenXEUR XEUR-CAR-O 16634.32 3095.41 -150 -20100 18 2018061
8 |EUREX CLE[PRISMA TEST- ParenXEUR XEUR-ENL5-O 1572.47 105.02 -50 -1350 4 2018061
9 |EUREX CLE[PRISMA TEST- ParenXEUR XEUR-ANDR-O 7166.87 315.74 -25 -4875 44 2018092
10 EUREX CLE[PRISMA TEST- ParenXEUR XEUR-BAS-O 5681.62  146.43 -20 -5520 80 2018092
11 EUREX CLE[PRISMA TEST- Paren XEUR XEUR-ISPA-O 5079.67 173.24 -60 -3480 20 2018092
12 |[EUREX CLE[PRISMA TEST- ParenXEUR XEUR-UHRN-O 3848  213.45 -20 -2990.94 64 2018092
13 EUREX CLE[PRISMA TEST- ParenXEUR XEUR-LOR-O 6067.67 236.69 -10 -12560 180 2018122
14 |[EUREX CLE[PRISMA TEST- Paren XEUR XEUR-MOH-O 261.47 2.64 -10 -270 140 2018061}
15 EUREX CLE[PRISMA TEST- ParenXEUR XEUR-ITK-O 14164.73 785.53 -25 -6375 92 2018031
16 |[EUREX CLE[PRISMA TEST- Paren XEUR XEUR-DTE-O 17070.11 849.06 -200 -23600 15 2018061¢
17 EUREX CLE[PRISMA TEST- ParenXEUR XEUR-ZURN-O 16169.89  191.62 -150 -6780.89 260 2018061}
18 EUREX CLE[PRISMA TEST- Paren XEUR XEUR-AXA-O 11353.26  353.86 -100 -3000 20 2018061
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Parent & Child Initial Margin Reporting

Initial Margin reporting is supported for parent and child account structure setup to generate Initial Margin
calculation details at both parent and child account level.

In this report, for parent account level, netted initial margin is generated for final settlement in Collateral Manager
and for child account level, initial margin details are generated.

The initial margin report is run using the scheduled task CLEARING_IM_REPORTING.
The margin output is available in CSV files for each parent account separately.
The following parent and child account structures are supported to generate the IM report:

e One Legal Entity and multiple accounts with one Margin Group

e Multiple Legal Entities and multiple accounts with one Margin Group

4.1 One Legal Entity and Multiple Accounts with one Margin Group

One LE and multiple Child accounts with one Group, in this structure, IM will be calculated at Parent account level
for final settlement and IM will be calculated in each child account level for reporting.

Below is the Parent/child account setup structure.

Parent LE Parent Account

case 1- LE6 PARENT GROUPED LSF322_Parent62
One Group - BalnMG1
Child LE Child Accounts
case 1- LE6 PARENT GROUPED LS0028_12
case 1- LE6 PARENT GROUPED LS3322_12
case 1- LE6 PARENT GROUPED [LS3323_12
case 1- LE6 PARENT GROUPED LS3326_12
case 1- LE6 PARENT GROUPED LS3327_12
case 1- LE6 PARENT GROUPED LS3328_12
case 1- LE6 PARENT GROUPED LS3329_12
case 1- LE6 PARENT GROUPED LS3795_12
case 1- LE6 PARENT GROUPED LS6461_12
case 1- LE6 PARENT GROUPED LS6462_12
case 1- LE6 PARENT GROUPED LS6463_12
case 1- LE6 PARENT GROUPED LS6473_12
case 1- LE6 PARENT GROUPED LS6496_12
case 1- LE6 PARENT GROUPED LS6517_12

To illustrate the above matrix, this setup has One Legal Entity with Parent account and multiple child accounts.
It has one group defined in parent account

In Account definition, clearing tab, Collateral is tick in parent account and MCC accounts are linked.
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Child Accounts are created with Collateral untick and only linked with Parent account.
4.1.1 Parent Account Configuration

CALYPSO* Clearing

Clients & Counterparties.|Product Data | Exchanges & Clearing Houses | Mappings
- Fiter Accounts o e
- 5 CASE 1-LEG PARENT GROUPED Le6 Loaw B
Entity Hame
SR I | .. e
~ & BalnMG1 Status Enabled
: Lsonza 12 Active Actve
B s 12 External Ref LEG PARENT NOTGROUPED cases
———— Holdays 1on
Comment e
5 Lsanze 12
Type Name Address Country Phone Email
Lssn2712 Defauit
Contacts Operation
153328 12 Payments
183329 12 Settlement
Lsares 1z Attrbute Value
Attributes
Slimain GaringRepertrgCurrency =
= Lsesez 12
Aecount
= Lssssar2
S Lsearanz Account Name LSr322_pARENTE2 @
Type Parentaccomt | g acooun: — — I
Externalame L5732 pARENTS2
Account Utiliies Reports Process  Help
= Description none
i CASE 2 LES PARENT GROUPED Lesemw Account Statements  Atvbutes s Trensiation Revakation
status Actve
» [ CASE 3 - LES PARENT GROUPED LE6LBBW Properties
= Active Range none.
» [l CASE 4 - LES PARENT GROUPED LE 5 LBBW Base Currency uso Base Currency: USD | Activity Type:  Hedge v | Origin Code: | Client v
» [ CASE 5 - LES PARENT NONGROUPED LesLeow Activity Hedoe =
»@cm CTiBank INC. Origin Client.
et ¥ Coeteral ¥ tasChhen o Is Grouing
» B cmiBANK1 CITBANK1 Risk Netting
= ol [ U MerdnGrouFer Chidren
» B cLENT1 Clent 1 :
ey G Depoits |SETCLEAR LES PARENT NOTGROLPED CASE3 VH ANY(127654) L&
+ B cLenTa st Clent25TD
Libity:|SETCLEAR LE6 PARENT NOTGROUPED CASES TH(127855) e = e
» B cuewT4 Cient ¢ PLC Asset Contract SETCLEAR LES PARE e witpler eting
" BainMG1 1et
s Bcusa i3 B4 Requirement Contract SETCLEAR LES P |
» B ERROR ERROR |
- Statenents,
» i GoLOMAN sAcHS Goldman Sachs I
» i House HousE ETD Frequency Daiy Hr [
+ B House2 HOUSE P Ltg Parent: v
» B Houses Le Houses pLC
+ i JpmMCHASE Piichase 1
» E L7 o e New || Deete || Swve || savedstien || Costomertranster ‘

4.1.2 Child Account Configuration

CALYPSO* Clearing

calypso_user  EeIEY

Clients & Counterparties |Product Data || Exchanges & Clearing Houses | Mappings

- Fiter counts Q [ge
~ 3 CASE 1- LEG PARENT GROUPED LESLBBW ~
Entity Name CASE 1-LEG PARENT GROUPED &
- 5 Lsrazz_pARENTSZ s —
~ & BalnMG1 Status. Enabled
B sz External Ref LES PARENT NOTGROLPED case’3
EE Holidays ron
Comment one
5 Lsaws 12
Tpe  Name Address Country Phane Emal
Lswar_12 Defait
B Contacts Operation
Lswzn 12 Sl
L53329_12 Settlement
5 Lsaros 12 Attribute Value
Attributes
Lsedst 42 ClearingReportingCurrency usD
5 Lsaaez 12
Account.
5 Lsatea 12
5 Lsearsr2 Account Name 1s0028 12 @ A fccountsD " 5,12/ 160778 - versio N
™ Group Margined Chid Account
L56496_12 it o Account  Utilities Reports Process Help
N Externalame Lso02_12
= LS6517_12 Account  Statements  Attributes Limits. Translation/Revaluation Clearing  Browse:
B Description none
» [ CASE 2- LES PARENT GROUPED LesLeBw Properties
Status Actve
+ Wi CASE 3 - LEG PARENT GROUPED LEBLBBW Active Range none Base Currency: USD v | Activity Type: Hedge v | Origin Code; | Client
» il CASE 4- LES PARENT GROUPED LEsLeaw s e - )
» [ CASE 5 - LES PARENT NONGROUPED LES LeBw Activity Hedge
= % Coliteral
»Ecm CBank INC. Origin. Client
» B crriganks cmBANK! Risk Hetting Net Account Hierarchy
» B cLENT1 Clent 1 Pavent: [LSF322_PARENTS. . | Parent Mergi Grou: [BARMGL
o Colateral
» B cLENT3 ST Clent 2510
» i cLENT4 Clent 4PLC Asset Contract N
b Bl cLsa CLSA india Pyt Lid Requirement Contract A
» Bl ERROR ERROR |
= S | Q
» i GOLDMAN SACHS Goldman Sachs NC
» i HOUSE HOUSE ETD Frequency Daly  Official Statements  HTML|
» i Housez HOUSE Pt L | new Delete Save Savestien CustomerTransfer Cose |

Note: For both Child and parent account, the Legal entity is the same on this structure.
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4.2 Multiple Legal Entities and Multiple Accounts with one Margin Group

Multiple LE and multiple child accounts with one Group, in this case, IM will be calculated at Parent account level
for final settlement and IM will be calculated in each child account level for reporting.

CASE 2 - LE5 PARENT GROUPED LSF322_PARENT63
One Group - BalInMGCase?2
Legal Entity Child Accounts

LE1_CHILD_LES_Grouped LS00281

LE2_CHILD_LE5_Grouped LS33261

LS33221

LS33231

LS33271

LS33281

LS33291

LE3_CHILD_LE5_Grouped LS37951

LE4_CHILD_LE5_Grouped LS64611

LS64621

LS64631

LS64731

LS64961

LS65171

To illustrate the above matrix, this setup has Multiple Legal Entity with Parent account and multiple LE with child
accounts.

It has one group defined in parent account
In Account definition, clearing tab, Collateral is tick in parent account and MCC accounts are linked.

Child Accounts are created with Collateral untick and only linked with Parent account.
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4.2.1 Parent Account Configuration

CALYPSO® Clearing S oo
Clients & Counterpariies |Product Data | Exchianges & Clearing Houses | Wappings
- Fiter Accounts 0 B
CASE 2 LES PARENT GROUPED LEsLeBw Bl = — e |
I LF322 PARENTSS Long flame LE sLeBW
Active Actve
External Ref LES PARENT NOTGROLPED case 4
Holidays ron
Comment one
Tpe  Neme Address Country Phone Ena
Default
Contacts Operation
Payments
Settement
Attribute Value
Attributes
F— ClesrincReportingCurrency usp
Lssas21
Account
Lsoa631
s Account Name L5322 pARENTE3
e Type parentaccount | 4 5 ” —— — o0 x
External Name L5F322_ PARENTSS
Lss71 Account  Utities Reports Process  Help
Description none
» il CASE 3 - LEG PARENT GROUPED LesLaaw ot et Account  Statements _ Atirbutes Limits Transiation Revaluation Clearing rowse
» i CASE 4 LES PARENT GROUPED LesLsow b ropertes
» i CASE 5 - LES PARENT NONGROUPED. LesieEw e - Base Currency: [USD_ | Actvity Type: [Hedge | orign Coce: [Clent_
» Elem CBank e Activity Hedoe s
+ Bl cmsANk cmBANK1 origin Clent
= i ' Colateral & HasChidten o Is Grouping
» Ell cLenT 1 Clent 1 sk et 3
Marain Mode:  Reslized V14 > M0 00 0 i)
+ E cLENT3 sTD Clent2 5D .
= Colteral Depost: | SETCLEAR LEG PARENT NOTGROUPED CASE 4 W ANY(127889 | .. [ |
» Bl cLEnT4 Clent4PLC. . e
ty: |SETCLEAR LES PARENT NOTGROLPED CASE 4 IN(127885) .
» B cLsa CLSA ndis Pt Ltd Asset Contract SETCLEAR LE6 PARE Name ‘Mu\nune« ‘Neum
- , BalniiGCased Lavet
T on Requirement Contract SETCLEAR LE6 PARE
» i GOLOMAN SACHS Gotiman Sachs NG |
Mergin Group.
+ Ei House HOUSE ETD.
+ B House2 HoUSE Pt Lig BaMGCase2 Account Hierarchy
+ Fil Houses Le HOUSEZ PLC Parent: >
+ i spmCHASE IPUChase P1g
» Bl LE7_GF 17 New | | Deete || Save || Savesstiew || CustomerTranster Close

Note: In this setup, Separate LE was created to link the parent account.

4.2.2 Child Account Configuration

CALYPSO® Clearing

Clients & Counterpariies |product Data | Exchanges & Glearing Hous es | Wappings

Q. Fiter Accounts Q gt
N e T | E—
- 5 Lsraz2_pARENTE o g
~ 5 BanMGCase2 Status Ensbled
T E—
External Ref LEL.CHILD L5 NonGrouped
s Holidays 1on
Comment one
LA Type  Name Address County Phone Enal
= Lsaart Defait
Contacts Operaton
S Lsasast Paymen
s Settenent
Lsarsst Attrbute Value
5 Lsoans ClearngRepartngCurrency w
Lssse2t
Account
Lsoseat
e Account Name Lsoozs1 @  p—— i rodeOF . o
Tvpe Group Margined Chid Account
Lssssst s e Account  Utiities Reports Process  Help
External ame Lso0s:
Lsost71 Account Statements  Attibutes Lnts Transiaton/Revaluaton Clearg | rowse
Description none
+ i CASE 3 - LEG PARENT GROUPED LesLaaw Propertes
Status Actve
B CASE 4 - LES PARENT GROUPED LesLeaw —— o Base Curency: [USD | Actity Type: [edge ] orign Code: [Gient
L CASES - LES PARENT NONGROUPED LesLeaw Base Currency uso [r—
s Eem cTBankie Activ Hedge A
&l 5 3 Colateral
» B CImBANK1 CTBANK! Client.
B cuew 1 Gt 1 et AccountHerarchy
» i cLenT 3 50 clent25T Parent: [(SFSFPARBITS.., | Parent Margin Group: |BaRMGERSS3 |
- Cototeral
» B cunTa Cient 45LC
» B csa clsA nda Lt Asset Contract NiA

Note: One child LE can have multiple child accounts on this structure.
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4.3 Scheduled Task Configuration

Configure the CLEARING_IM_REPORTING scheduled task as in below example.

Task Description

Task Type: |CLEARING_I

External Reference: |CLEARIMG_IM_REPORTING

Comments: | CLEARING_IM_REPCRTING

Description: |CLEARING_IM_REPORTING

Execution Parameters

Attempts: |1 Retry After: (0 minutes  Expected Execution Time (SLA): |2 minutes

VM Settings: | -Xms512m -Xmx1024m

Log Settings: |E_TRACE EurexETD, UPLOADER. STATS Monitoring. ServerRequest, Monitoring. IncomingServerRequest, Monitoring. ClientRequesf

Task Notification Options

[]sendEmails [ ] Publish Business Events  To User; v

= Common Attributes
Task ID
Processing Org
Trade Filter
Filter Set
Pricing Environment
Timezone
Valuation Time Hour
Valuation Time Minute
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days
To Days
Pricer Measures
Business Holidays

ETask Attributes
CCP/ClearingHouse
Clearing Service
Account Type

Account Category
_ Collateral Accounts

41620

SETCLEAR

ETD Pricing Evrnmt
Europe/London
20

0
0
i)

=]

ALL

ETD

Client
Child
AAEENNVY

This scheduled task generates parent and child Initial margin reporting in CSV file format.

For each parent account a separate CSV file will be generated.

Log settings Add IMReport to log

CCP/ClearingHouse

Clearing Service
Account Type
Account Category

Collateral
Account

IM results Output
path

This attribute allows you to select which CCP you want to run the Initial
Margin report

ETD
Select Client
Select a Parent or Child.

Select only parent accounts, ST will automatically selected child accounts to
generate the output in IM reporting files.

The default path is C:\Users\Username\Calypso\IMReport\yyyyMMdd, but
you can also add custom folder location where you want to generate IM
reports, in that folder system will automatically create two folders
"IMReport" and "yyyyMMdd" inside the given folder.
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Log settings

Add IMReport to log

Note: Folder name should be created without space

Use Case

The following highlighted trades are entered on Booking date 13th Oct 2021 across CME, CBOT and EUREX.

A Trade Browser / Trade Browse
Report Data View Expot MarketData Process Utiliies Help
[EEIEE]

| oitera |

Legal ity

MarginGroup

CLIENT 35T

ClentAcc... . CounterParty Acc

‘cLooos Newedge Cent

ExccutiorType  Trade Id

187251

ExternalReference  ProductType  Trade Date Product Desaiption

FutureBond (Oct 13, 2021 12:11PM | XCBT-26-/DEC21

Bu/12/2021

Buy/Sel

Quentity  Trade Price  Trade Cu.

Sette Cur,

TradeStatus

Entered Date

Oct 13, 2021

Entered User

12:14PM |calypso_user

lcmEnT 35D

cLonos

FutureBond ct 13, 2021 12:11PM_XCBT-25F/DEC2L

30/12/2021

14PM_|calypso_L

[cEnT 35D

icLonos

FuturerX , 2021 12:09PM_XCMERYF/DEC2T

/12/2021

0PM

|CLIENT 35T

cLonos

FutureM , 2021 12:06PM_NCME-SR3F/DEC2L

15/03/2022

lcLEnT 35D

cLonos

55 AM_EUR FGSFIDEC21
20231

Share

* E

Pinto Quick Copy Paste
access

Clipboard

= <

2 Vijay Nadar

[7] Paste shorteut

XCBT-26F[DEC2L

lo8/12/2021

30/12/2021

3.0000000/CHF

100-000105D

100-000105D

100,000 Y

100,000
100.0000 LR

3.0000000/CHE

100-0001UsD

1000001050

100,000 Y

1000000050 TN
1000000 ELR

3.0000000/CHF

SEEISISIEISIRSISIE SIS IRIEISSSIEIE

100-00010sD

XCBT-25-F [DEC2L

100-00010sD

XCVERYF/DEC2L

100,000 Y

XCME-SR3-F/DEC2L

100.0000}05D

Newedge Clent

[ETOEquty

View
Cut

Copy path

to

X

py  Delete Rename

Organize

»

Y I New item ~ {0pen - FHselectan
- 7] Easy access * Edit 22 Select none
ew Properties
Folder - lggHistoy T nvert selection
Mew Open select

> Vijay Nadar > Calypso » clearing » risk-amays » 20211013

MName

m O1FILFOREXPUBLI20211013EUXCEODX.TXT.ZIP

EEEE

100.0000 LR

XEUR-ABBN-O/CALL/26/5VNONOVZ1L

files are kept in Risk array folder.

Date medified

10/147

3.0000000 CHE

Type

202

WinRAR ZIP archive

, 2021

, 2021
), 221

, 2021
, 2021

, 2021
, 2021
, 2021
, 2021

BEEREREEREREREEE

o
&

Size

, 2021 12
, 2021 12
, 2021 121
, 2021 12:

, 2021 12
, 2021

, 2021 121
, 2021 12:

, 2021 121

HEEEEEEEPEEPEEEEE P

Search 20211013

eclipse
fop {8 01FILLIQFAPUBLIZ021101 3EUXCECDX.TXT.ZIP WinRAR ZIP archive
o {8 01FILMARCAPUBLI20211013EUXCEODX TXT.ZIP WinRAR ZIP archive
i 1 01FILMARIAPUBLIZ0211013EUXCEQDX.TXT.ZIP WinRAR ZIP archive
gradie
2 {8 01FILRIMECPUBLIZ0211013EUXCEODX.TXT.ZIP WinRAR ZIF archive
A 5] O1FILSTLCFPUBLI20211013EUXCEODX,TXT Text Document
oracle jre_usage {8 01FILSTLCFPUBLIZD21 1013EUXCEODX TXT ZIP WinRAR ZIP archive
P2 18 01FILSTLPRPUBLIZ0211013EUXCEODX THTZIP WinRAR ZIP archive
QiWebEnginePracess 5] O1FILTHEOIPUBLIZ021 1013EUXCOIEODX01_01.7XT Text Document
i {8 01FILTHEOIPUBLIZ021 1013EUXCOIEODX0T_01.TXT:ZIP WinRAR ZIP archive
WinRAR ZIP archivi
P e ﬂ cme.20211013.5.pa22ip WinRAR ZIP archive
[ cme20211013.5.pa2.zip.origin 10/19/2021 4:54 PM ORIGIN File
AppData
- . T — PR . - b
| Quoteset |default e
J Date |13/10/2021 Set ] use Date Range
Name | contans [fc ] Excluce Matured Products
1 FX [ Merge With the Existing
Fiters |_ALL_ v|[ A Remove
| |
| |pate Quote Name Quote Type Bid Ask Open Close. High Low Last EnteredDate  EnteredUser  EstimatedS  KnownDate  SourceName  Price Source
1 |13/10/2021  |Px.EUR.GBP ~ Price 0.1 19/10/21 14:08... |calypso_user O 13/10/2021
i 13/10/2021 IFX.JPY.USD ~ Price 1.100000000000] 119/10/21 13:06. .. calypso_user 13/10/2021
13/10/2021 IFX.EUR.USD ~ Price I.EUDUBUDUBUUI 119/10/21 13:06... |calypso_user 13/10/2021
i 13/10/021  |PX.JPY.GEP < Frice I 19/10/21 14:15... lcalypso_user 13/10/2021
3 [13/10/2021 IFX.CHF.USD. ~ Price ].3UUUUUUUUUUUI 119/10/21 13:06. .. calypso_user O 13/10/2021
13/10/2021 IFX.USD.GBP ~ Price L 19/10/21 14:15... |calypso_user 13/10/2021

Ran the ST CLEARING_IM _REPORTING
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Note: Ensure FX is updated in quotes, otherwise the scheduled task will show the status as Finished with error and report will

not be generated.

A

Exeauton Report Task and Schedue Configuration Progress Log

‘Scheduled Task Execution Report

the results of access

@ Updiate Report | . ide Search Optons

Search & Display Timezone | EuropeLondon

st Soach
From: |19/10/2021 10:48:10 To: |20/10/2021 23:59:59 Valuation Date Time - From: To:
19/10/21 10: i &
Trade Fter | Type: < | status: [success, ished wit | Task s | Searen by D's
Prcng Env + | Processing Org: < | Descrpton
B RnTask W Stop l Viewlog [ Bxcel GyHTML
Status External Ref. TaskID Task Type ParentTask Trade Filter Processing Org ~Valuation Time Valuation TimeZone ~Execution Time. Duration (sec) ~End Time. SLA  SLATime (min) AvgTime (sec) MinTime (sec) Max Time (sec) Error Count ~Comment
faccess ———JCLEARING IM_REPORTING [$1620° [CLEARING IM_REPORTING | | [SETCLEAR 113/10/21 200000 BST Europeflondan— [20/10/21 10:45:46 65T 102 [20/10/21 10:50:2985T" i sk conpleted sucessfully :

Once the ST status is success, the below output files will be generated with file name convention as below.

1 ! o Cut
F| — i Copy path *

Copy Paste Move Copy Delete Ren:
H 7] Paste shortcut o~  to-

Clipboard Organize

1€ © 4 | » VijayNadar > Calypso > IMRepert > 20211013
P

20211003 i
1 20211004
| 20211005

Example:

File
LSF322_PARENT62

me

Tnewtem= [ @open~ Fseecan
Easy access ‘—‘ t Edit Select none
ame  New Properties =
Tolder i Etistory [ Invert sefection
New Open Select
v o

Name Date modified Type Size

£°] LSF322_PARENTG2_20211013_20211020105028.csv Microsoft Excel C... KB
@ LSF322_PARENT63_20211013_20211020105027.c5v Microsoft Excel C. 2KB

File name is created as LSF322_PARENT62_20211013_20211020105028.csv

Details

Parent account

20211013

Valuation date

20211020105028

End date and Time (it will not match same as scheduled task
end time, since it records the time based on the file creation
time by system)

R e
Fle  Home Insert  Pagelayout  Formulas  Data  Review  View  Developer  Add-ins  Help
i et — =
t{;z”‘ Calibri A1 A A = v | BWepTe General J B OB [ Normal | Bad Good fgu meX e
opy —— e
Paste = . Conditional Formatas Meut alculatio Insert Delete Format
I U~|He|avA-|= 7 v Y < @ Neutral u Check Cell _ [=
« <% Format Painter =l s = Wesge ety $-% 9 %A Formatting = Table ~ - v -
Clipboard F] Font K] Alignment F] Mumber ] Styles Cells
523 % £
A 8 4 D E F G H I J K L M N o

1 |AccountName  AccountType LegalEntity Margin in Base CCY Base CCY Collateral in Base CCY Exchange Margin in Native CCY Native CCY Mark UP MAIN_MARGIN NOV  FXRate
2 150028 12 CHILD CASE 1- LEG PARENT GROUPED -2469.86 USD 0 EUREX -6681.2 EUR 0 66812 462298 12
3 150028 12 cHILD CASE 1- LEG PARENT GROUPED -2970000 USD 0 cME -2700000 JPY [) -2700000 o 11
4 |Ls0028_12 CHILD CASE 1- LEG PARENT GROUPED -1750 USD 0 cme -1750 UsD 0 -1750 0 1
5 LS0028 12 CHILD CASE 1- LEG PARENT GROUPED -4565 USD 0 cBoT -4s65 USD 0 4565 0 1
3 :L53322712 CHILD CASE 1 - LE6 PARENT GROUPED -2469.86 USD 0 EUREX -6681.2 EUR 0 -6681.2 4622.98 12
7 183322 12 CHILD CASE 1- LEG PARENT GROUPED -2970000 USD 0 cve -2700000 JPY 0 -2700000 0 11
8 153322 12 cHILD CASE 1- LEG PARENT GROUPED -1750 USD 0 cME -1750 USD 0 -1750 0 1
9 153322 12 CHILD CASE 1-LEG PARENT GROUPED -4565 USD 0 cBOT -4s65/USD 0 -4565 0 1
10 |LSF322_PARENT62 PARENT | CASE1-LEG PARENT GROUPED -4342.9 USD 0 EUREX -13365.05 EUR 0 133505 924597 12
11|LSF322_PARENT62 PARENT  CASE1-LEG PARENT GROUPED -5940000 USD 0 cmE -5400000 JPY 0 -5400000 o 11
12 LSF322_PARENT62 PARENT  CASE1-LEG PARENT GROUPED -3500 USD 0 cmE -3500 USD 0 -3500 0 1
13 |LSF322_PARENT62 PARENT CASE 1- LE6 PARENT GROUPED -9130 USD 0 CBOT -9130 USD 0 -9130 0 1
14 |LSF322_PARENT62 PARENT CASE1-LEG PARENT GROUPED -5957572.3 USD 0 -5968668.06 0 -5968668.06 11095.164 0

15
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A 5 c o 3 r = " i g 3 L M N o 2 a
1 |Accountiiame AccountType _ LegalEntity WMargin in Base CCY Base CCY  Collateralin Base CCY _ Exchange Miargin n Native CCY _ Native CCY Mark UP MAIN_MARGIN
2 |1so08 12 CHILD (CASE 1- LES PARENT GROUPED 245885 USD 0 EUREX 66812 EUR ]
3 |is002s 12 cHilp (CASE 1- LEG PARENT GROUPED 2570000 USD 0 cue 2700000 JPY ]
4 |Lso028.12 cHiD (CASE 1- LES PARENT GROUPED 1750 USD 0 ouE -1750 USD 0
s |lstozs 12 cHilp (CASE 1- LEG PARENT GROUPED 4565 USD 0 cBor 4565 USD 0
6 iss322 12 cHiD (CASE 1- LEG PARENT GROUPED 205985 USD 0 EUREX 66812 EUR o
7 |isa22 12 cHio ‘CASE 1- LEG PARENT GROUPED 2970000 USD o oME 2700000 JPY. )
3 18330 12 CHILD (CASE 1- LEG PARENT GROUPED 1750 USD 0 cuE -1750 USD 0
5 1S3 12 ¢HILD CASE 1- LES PARENT GROUPED 2565 USD 0 csot -2585 USD ]
10 L5Fa22_PARENTE PARENT  CASE 1- LEG PARENT GROUPED ~s342.9 UsD 0 EUREX 13365.05 EUR o
11 LSF322_PARENTE2 PARENT  CASE1-LESPARENT GROUPED 5840000 USD 0 cME 5400000 JPY 0
12 157322 PARENTE2 PARENT  CASE 1- LEG PARENT GROUPED 3500 USD 0 cuE -3500 USD o
13 L5F322 PARENTS2 PARENT  CASE 1- LEG PARENT GROUPED 0130 UsD 0 caor 9130 USD o

CALYPSO" Margin

Below is the detailed information of each column.

e AccountName — Each child and parent account number from Account Definition.

e AccountType — “CHILD” or “PARENT".

e |egalEntity — Account legal entity

e Base CCY - Account base currency

e Margin in Base CCY - Margin detail of each child account and parent account in base currency
— Child Account —Margin details of each child account
— Parent Account - parent account net final settlement amount for collateral

e Collateral in Base CCY - Blank

e Exchange — Marketplace legal entity on each account and for parent account, blank

e Margin in Native CCY - Margin requirement of each account in native currency by Marketplace

e Native CCY - Currency by marketplace.

e Mark UP — Mark up, if margin multiplier is added

¢ MAIN_MARGIN - Maintenance margin

e NOV - NOV calculation

e FX Rate — FX rate from Quotes
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Covered Short Options

Calypso ETD solution will suppress the IM calculated for short equity option trades for a client account when the
trades have been flagged as ‘Covered’. To flag a trade as ‘Covered’ the user needs to set the trade attribute
‘CoveredETDTrade’ to True.

For ‘Covered’ trades the system will exclude these from the client accounts IM portfolio which is passed to the IM
module resulting in zero IM for the client for these trades. The IM for the counterparty (CCP or the Carry Broker) will
still be calculated as per the exchange’s IM algorithm.

51 CoveredETDTrade Trade Keyword attribute

Trade attribute called ‘CoveredETDTrade’ of type Boolean (true/false).

This attribute can be set manually, via the Pricing Sheet, or by the Data Uploader trade file importer.

5.2 Initial Margining
‘Covered’ open quantity trades will be excluded from the client accounts portfolio that is passed to the IM module.
IM will be zero for these trades for the client

‘Covered’ open quantity trades will be included in the counterparty accounts portfolio that is passed on to the IM
module.

IM will be calculated for these trades for the counterparty

5.3 Initial Margin Reports & Logs

The IM summary and detailed reports and logs will not include the ‘Covered’ trade because these will not have
been passed to the IM module, which produces the reports.
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Margin Data Cleanup

6.1 Margin Data Cleanup Process

The CLEARING_MARGIN_DATA table holds a cached copy of the SPAN/PRISMA and other ancillary files, in DB, for
faster access. To avoid DB issues, a cleanup mechanism has been implemented and is activated by default.

The out-of-the-box behavior is the following:

Every time a new insert is performed, any data older than 15 natural days is deleted; the date compared to the
current one is equal to Max (margin file date, margin file insertion date).

Additional configurations are available via domain values:
Clearing.IM.marginData.deleteOninsert = true by default
If configured with false, the automatic deletion is disabled.
Clearing.IM.marginData.daysToKeep = 15 by default

Number of natural days of data to keep, counting from the current machine date.

6.2 Scheduled Task CLEARING_ETD_MAINTENANCE

The cleanup can be triggered also by running the CLEARING_ETD_MAINTENANCE Scheduled Task. The task takes
no attributes: the number of days to keep is sourced from the aforementioned Clearing.IM.marginData.daysToKeep
domain.
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Scheduled Task Definition

Use the dialog below to define the attributes for the task to be executed. These attributes will control the bet
attributes, general attributes which are the same across all tasks and task specific atributes,  Scheduling of
Trigger Definition dialog

Task Description

Task Type: !CLEARING_ETD_MAINTENANCE

T

External Reference: |Priya Clearing ETD maintenance

Comments: |

Description: iPriya Clearing ETD maintenance

Execution Parameters
Atternpts: |1 | Retry After: |D | minutes Expected Execution Time (SLA):
1M Settings: |—Xm5512m =¥ ml024m -3 MaxPermSize=256m

minutes

Log Settings: |

Task Matification Options
[“Isend Emails [ |Publish Business Events  To User: T

= Common Attributes
Task ID 23001
Frocessing Org LS FCM
Trade Filter
Filter Set
Pricing Environrment default
Tirmezone America/Los_sngeles
Yaluation Tirme Hour
Yaluztion Time Minute
Undo Time Hour
Unda Time Minute
Yaluation Date Offset
From Days
To Days
Fricer Measures
Business Holidays
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