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Overview

This document outlines FCM Trade Interface that import and processes counterparty Trade feeds into Calypso.

It allows dynamic node and contents mapping with Calypso designed structures. It uses an UBS incoming CP trade
feed file as an example.

The FCM trade Interface is designed to support the XML file where the node &contents are under root data & row.

Each counterparty may have XML feed with different node & content details as well as different structures, thus,
the user can achieve mappings by customizing the node and contents via Calypso Mapping.

The FCM Trade Interface accepts CP XML file feeds with trade action tag as New/Amend/Cancel and
Exercise/Assign lifecycle event trades:

e NewTrade
External Reference is considered as a Unique identifier to record the New trades in Calypso.
e Amend/Cancel

To Amend/Cancel any trades, it looks for External Reference and applies the status of the trade, if trade feed
details is for amendment then it will update the updated information and if trade feed details is for cancel then
it will change the status to cancelled.

e Exercise/Assign

The FCM Trade Interface processes the action type Exercise/Assign by calling the core APl behaviour and it
does not allow to record any customized keywords on the default core behaviour.

1.1 Scope

The current version supports XML files which have root contents with data & row.

Buy/Sell — Quantity node value is considered here to select the direction, e.g. if the trade Quantity (1) thenitis a
Buy direction and if the trade quantity (-1) then it is a Sell direction.

Option Type (Put or Call) is considered from TradeType.

APS trades price is considered from two different trade price nodes (trade price with value QuoteType and trade
price with decimal).

Fee date is equal to Settle date is defined from Exchange LE attribute.

1.2 Out of Scope

Support for the XML file with fixml contents may be supported in a later version therefore it is considered out of
scope.

Buy/Sell - CP XML file with different node to indicate direction is not supported on current version.
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Quantity with Subtype as Short gty or Long gty to indicate additionally direction along with quantity is out of scope.
Option Type (Put or Call) - CP XML file with different node to indicate Optiontype is out of scope,

APS trades — On Current version, APS indicator is designed to capture trade price with combination of two trade
price nodes keeping an example of UBS format, if any other counterparty provides XML with one trade price node
instead then it is not supported and will be considered on later version.
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Setup Requirements

2.1 Domain Values

A Domain Values

«* Reload [l save  Save All | [#] Constraints Setup

O~ uploadmessagesou 2 of 22 @ value

<4 ATEQ

-4 Bloomberg
-4 BloombergFIT
~4 CME

-4 Calypso
-4 DSMatch
-4 DTS

-4 Eurex
-4 FCM

~ 4 FOW

-4 ICELink
-4 JPM

-4 LCH

- A% AW

~ 4 SAP

-4 Tradeweb
-4 Traiana
42 TrueFx

- A Upln.ader

Domain name: UploadMessageSourceTypes

-1 UploadMessageSourceTypes

]

Mame: UploadMessageSourceTypes
Value: UBS

Comment: XML,FCM

<< Add Add & Save

=> Remove

Value: Add value same as Interface name which is created in Calypso Mapping.

Comment: FCM

Note: If the interface name is already used with some other function, then add the comment with comma
separation as given on the above screen shots.

December 2022

Revision 4.0 / Approved
Private and Confidential

Page 7 / 39



Nasdaq Calypso
IOINasdaq FCM Trade Interface / Version 16.1— Version 18

A Domain Values - O X
" Reload [l Save [ Save All | [#] Constraints Setup @

O~ uploadmessagesou 2 of 20 @  [v] valug

[+-] UploadMarginCallContractEffDtType A
= UploadMessageFormatTypes Value: FCM
-4 sV
42 ClearingSWML Comment:
4% DSMatchFX

‘L': %ﬂPD{ML << Add Add & Save
- FIXML >> Remove
- 42 FIXML,Bul kFIXML
4 FpML

- 4% TCELink

- 4% TCELinkCSV

Mame: UploadMessageFormatTypes

Domain name: UploadMessageFormatTypes

Value: FCM

A Domain Values - O .t
& Reload [l Save W Save Al | ¥ Constraints Setup (7}

O formattype 10f4@ @ | []value

[+ fixingMethodAttributes ~
"lj fixingType Value: |text/html

[ flowType
=+ formatType Comment: | [EElaag]
-+ e

N << Add Add & Save
4 ACADIA

'L: csv >> Remove

42 DTCC

-4 DTCCGTR
4 GATEWAY

4 HTML

- 4% LookOut

42 MTM

Name: formatType

Add the above domain value and comment, to avoid mime warning in scheduled task status "Finish with Error".
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A Domain Values

" Reload Ml Save W Save All | 3] Constraints Setup
skip 20f 4@ @ [ ]value
[+-2] SimpleMM.subtype A

F#-[] SimpleRepo.Pricer

(-] SimpleRepo.subtype

-] SimpleTransfer.Pricer

[H-Z simpleTransfer.subtype

(-] SimulationCommonMeasures
2] simulationCustomVolatilityType
[ SingleSwapleg

F#- singleSwapLeg.extendedType
--:I SingleSwapLeg.Pricer

-] SingleSwaplLeg.subtype

-[2] skewSwap.Pricer

B [ - (I

Domain name: SkipTradeExistenceCheck

Value Comment
ETO Exercise,Assign

FutureOption Exercise,Assign

DTUP default design and its behavior for lifecycle event performed on a particular trade wise with External
reference, but in ETD clearing lifecycle events are performed on position wise not on trade wise.

Suppress and bypass the default behavior user need to manually add the above domain values and its comments.

Domain name: SkipWorkflowCheck

Value Comment
ETO Exercise,Assign

FutureOption Exercise,Assign

To process lifecycle events through DTUP module, it checks firstly whether any workflow action for
Exercise/Assign exists in workflow, if not it does not allow lifecycle events to flow further. To bypass and ignore
those checks, the above domain values and comments need to be added.
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2.2 Client Account Configuration

4nnaz 1
A Accounts Definition - Authorization mode OFF Client 2 STD AC / 78260 - version 25 - O ped
Account Utilities Reports Process Help
Account  Statements Attributes Limits Translation/Revaluation Clearing Browse
Account Name | Client 2 STD AC
Processing Org | SETCLEAR ~| Coy |AUTO ~ Id 78260
Type SETTLE | SubType Clearing ~ [] Auto/Template Acc % x|
External Name | Client 2 STD AC Q Interface Rule |Aggregate w Key Value Gk
AccountName ~
Eescupnan)| Client 2 STD AC CFTCAccounthumber Client2_CFTC
Legal Entity (F2) |CLIENT 3 STD Role |Client | |CFTCletGrossReportingFlag - Gross
y ExchangeCategory.EUREX ~ Non-Member
Creation Date |22/01/19 13:57:09 Create by Acc Engine only D Rk by Pronanate -
! ) IUEC'_CIienU'\ccount BA
Closing Account Last Closing Date —_— |
Parent Account Parent Id |0 | hd
External Settl. External Cash Account
[]Balance

Accounts without account attributes in above format will be ignored and trade will flow to Error account.
You need to define the account attributes as <interface name>_<attribute>.

For Example:

For interface name = “UBS” and attribute = ClientAccount, create the account attribute UBS_ClientAccount.

2.3 Counterparty Account Configuration

2.31 Account Configuration

annac 1
A Accounts Definition - Authorization mode OFF Newedge Client / 70270 - version & - O X
Account Utilities Reports Process Help
Account  Statements  Attributes Limits Translation/Revaluation Clearing Browse
Account Name |Newedge Client
Processing Org SETCLEAR ~| Cey |AUTO ~| Id (70270
Type | SETTLE | subType | Clearing v AutofTemplate Acc & x
External Name |Mewedge Client n Interface Rule | Aggregate w Key Value W
- oo i \AccountName ~
DESSHPIR Veweage Client ExchangeCategory. EUREX ~ Member
Legal Entity (F2) NEWEDGE Role | CounterParty ~ | |Propagate true
Multi-Cwner =
Creation Date 29/11/18 06:05:53 Create by Acc Engine only . 733@(,
Closing Account Last Closing Date
Farent Account Parent Id 0 v
External Settl. External Cash Account
["] salance
FCM trade interface primary look is to capture Counterparty account.
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Accounts without account attributes in above format will be ignored and trade will flow to Error account.
You need to define the account attributes as <interface name>_<attribute>.
For Example:

For interface name = “UBS” and attribute = CounterPartyAccount, create the account attribute
UBS_CounterPartyAccount.

2.3.2 Member Id Configuration

If the XML file receives with Member Id, then in that case, FCM can Configure Member Id to validate from XML file
as a primary check likewise counterparty account validation.

Note: If FCM do not want Member Id validation then they can ignore the member Id configuration from

counterparty account and Field mapping, and it will only validate the primary lookup from counterparty
account.

It can be achieved through the below additional configuration:

A Accounts Definition - Authorization mode OFF UBS Counterparty (BOA) / 66272 - version 14 == -
Account  Utilities Reports Process Help

Account [ ststemerts | Atibutes | T I === Torowse]

AccountName: |UBS Counterparty (BOA)

Processing Org | BOA_PO v| Cy |AUTO v Id 86272

Type |SETTLE v | SubType |Clearing v [ Auto/Template Acc 2 lx

External Name |UBS Counterparty (808) @ InterfaceRule | Aggregate v

Description |UBS Counterparty (B0A)

Legal Entity (F2) |UBS_CPTY = Role v s
Qa123
Creation Date |6/19/13 7: 16:45 AM Create by AccEngine only
Closing Account []  tsstcisngpate —
Parent Account. El ParentId |0 ~
External Settl. = External Cash Account
[ Balance
Retroactivity
Status. Active v El
[JinterestBearng [ ] Bilng []1s Proprietary
Active From
Proprietary Account
seves =
[ by Trade Date Sub-Account Type v

Configure account attribute as <interface name>_Member_ID, for example, “UBS_Member_ID".

Name:  UES FieldMapping
Interface Value: | Tonaaiy

Calypso Value: | CounberPartyAocountMemberid

Configure FieldMapping as above.
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Calypso Mapping

Interface name

—_— Fes wmian s s — —— P TIT O
A Calypso Mapp — 0 5 I
|_.J intefraCe A ‘ hd
= InterfaceName »

[+ ATEO Name: |Uploader Ci
[#-Z] Bloomberg.TS
[ BloombergFIT Interface Value:
Calypso Value:
N
Reverse Default: [
<< Add
>> Remaove
":.‘ ICELink I Configure Interf... '
- gpm
- LeH Configure Types |
A ms I
A CalypsoMapping.Interfaces X
Domain: CalypsoMapping.Interfaces | &)INT ~l@
alue’ OmgeoCTM
Interface Names | SAP
SAPGL @
SEI @
SwapsMonitor
&5 ToF TO'; , @
[ Tradeweb [Tradews @
[ Traiana Traiana
- TrueEx
[+ uss
=0 e v
] CMEEXFieldMapping
GSFieldMapping 0K Cancel
JPMFieldMapping
: 42 MappingsTranslator
[+-7] UBSFieldMapping v
Load Close

FCM needs to give an identical Interface name to each counterparty in Calypso mapping.

lllustration: We have given “UBS” as an Interface name. You can define any interface name.

3.1 Tag Mapping

Tag mapping is name is created based on Interface name (CP name).

=l
[+-_] CMEEXFieldMapping
(- JPMFieldMapping
4 MappingsTranslator
=] UBSFieldMapping
42 data
-4 dataType
-4 templateRootElement

- 4* templateRowElement &

Under “Uploader”, create tag mapping which is configurable as below example.
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For example: Interface name (CP name) is “UBS" for this case and post prefix “UBS” word to use to create tag
mapping is "FieldMapping" i.e. Type name should be in the form of "UBSFieldMapping".

Once above Type is defined, create the below interface and Calypso value inside that type.

Interface Value Calypso Value
data XML
dataType XML

templateRootElement | data

templateRowElement | row

3.2 Field Mapping

Field Mapping to map the input tags coming from Counterparty XML file to that FCMUploader.

L UBS
[ 2] AvgPriceB
"_=| ClearingExchangeTicker
[ Currency
[+-7] ExecutionType
| FieldMapping
4
- 4% Account
- 4% Client_Ref
- 4% Commission_Clearing
-4 Commission_Execution
- 4% Contracts
- 4% Decimal_Price_Premium
- 4% Execution_Type
-4 GMI_Product
_Lf ]
- 4% Market
- 4% Price_Premium
- 4% Product
- 4% Prompt_Date
- 4% Run_date
- 4% Strike_Price
- 4% Trade_Type
- 4% Trade_date
-4 Traded_Currency_Code
- 4¥ Trader
-4 Transaction_Type

Interface Value Calypso Value
APS_Trade AvgPriceB
Account Account
December 2022 Revision 4.0 / Approved Page 13/ 39
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Interface Value Calypso Value
Client_Ref ClientRef
Contracts Quantity

Decimal_Price_Premium

DecimalPricePremium

GMI_Product GMIProduct
ID ExternalReference
Market Exchange

Price_Premium

PricePremium

Product

ClearingExchangeTicker

Prompt_Date

Expiration_Date

Run_date Run_Date
Strike_Price StrikePrice
Trade_Type TradeType
Trade_date Trade_Date
Traded_Currency_Code | Currency
Trader TraderName
Transaction_Type Action

Note: ExternalReference is a Unique Identifier is captured in Calypso with prefix of Interface name with
underscore expression.

For example: If CP provides the Id as 123456 then it will be expressed in Calypso external reference as

“UBS_123456".

Once the CP tags (Interface values) are mapped with Calypso tags(values), the CP value Mapping can be defined
under Interface name “UBS” as per Calypso tags value name except “Action” (refer Value mapping).

3.3 Trade Date and Time

UBS provides Trade date and Trade time in different fields.

To capture trade with Trade date and Trade time, the following setup needs to be included in the Calypso mapping.

December 2022
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A Calypso Mapping Window - O >
-4 CONTRACT ~| 4
L A% A M
[ TradeType
(#-[7] Translator Reverse Default:  []
[ 2] Uploader v

“TradeDateTimeAdjustment” is mapped with specific field value from the trade file.

If a trade is received with this specific field value, the Trade date and time are captured from two different fields.
TS_Trade_Date = Trade date and TS(n)_Trade_Datetime = Tradetime

In field Mapping, Trade date and Allocation time are mapped as follows:

A Calypso Mapping Window — [m} x

~~4% Strike_Price "

b dh®
“_Code

‘42 Trader

42 Transaction_Type
-] InputTimezone

2] LegalEntity Reverse Default: ]
-] OptionType v

b Y

A Calypse Mapping Window - O >

42 ClientAccount ~l4
[ Currency ¥
[ ExecutionType

=-[7] FieldMapping

. o4 APS_Trade

Reverse Default:  []

.42 Commission_Clearing

TS_Trade_Date and TS_Trade_Datetime

TS_Trade_Date helps capture trade date and time with combination of two fields from UBS XML file. Field
Trade_Date is mapped with calypso value TS_Trade_Date, it means the trade date is picked from TS_Trade_Date
field and Trade time is picked from TS_Trade_Datetime, TS1_Trade_Datetime, TS2_Trade_Datetime and so on.
Based on sequence of version (TS(n)_Trade_Datetime).

When TS(n)_Trade_Datetime is mapped, the XML field date & time value is considered from different fields but also
considers TradeCutOffTime logic — See below.

TS_Trade_Datetime

When TS_Trade_Datetime is mapped, the XML field date & time value is considered from same field but without
TradeCutOffTime logic.
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Private and Confidential



Nasdaq Calypso
IOINasdaq FCM Trade Interface / Version 16.1— Version 18

Translator:
A Calypso Mapping Window — O *
. - TradeFees . :

- @[ TradeKeywords
- - TradeType
. B[ Translator

Interface Value TS_Trade_Datetime

Calypso value HH:mm:ss.SSS 'GMT' (express the time format with Timezone in Translator.)

TradeCutOffTime

The default time 24 o’clock is considered as market closeout time and if any trade comes with trade date example
25-03-2021 after 24 hours i.e., 00:01 hr then the trade date is automatically moved to the next business day, but
the exchange cutoff time is not taken into account.

To take the exchange cutoff time into account, the following configuration needs to be setup.

- O hos

A Calypso Mapping Window

@] OptionType 14
. @[ TradeAction M
=-[] TradeCutOffTime Name: |UBS/TradeCutOffTime

4 CONTRACT

L.4* LOCALE Interface Value: | CONTRACT

[Z] TradeDateTimeAdjustment
[Z] TradeFees
o[ TradeKeywords T

Calypso Value: true

A Calypso Mapping Window - O X

-] UptionType 4
-] TradeAction >

[ TradeCutOffTime Mame: |UBS/TradeCutOffTime
-4* CONTRACT
&4 | OCALE Interface Value:  [LOCALE
[ TradeDateTimeAdjustment

Calypso Value: | false

[ TradeKeywords .
-] TradeType Reverse Defaul: [

Only one of CONTRACT or LOCALE should be set to true.
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I — MPtrerdond
| Future Contract Specification Window
File Futures Help
arch | XEUR-ADSP-F/ELREX vl
Detais  Underlying =
Name Value
Negative Price Liquidation | A
Attributes Select...
Fungible with
Future Name Month Prompt Month
Last CCP Date Lag 0
Long Name Adidas AG
Exchange Clearing Ticker ADSP
= Ticks
Tick Type Fixed
Tick Size 10000
Minimum move (ticks) 0.0001
Tick Value 0.01
= Dates/Time
Date Format Monthly
Holidays XEUR
Last Trading Time 17:45
TimeZone Europe Berlin
Expiration Date Schedule EUREX7022_F_FUREX_EUR_LTD
Last Trade Date Schedule
First Delivery Date Schedule EUREX7022_F_EUREX_EUR_LTD
First Delivery Use Prev Date il
Last Delivery Date Schedule EUREX7022_F_EUREX_EUR_L...
Last Delivery Use Prev Date O

In TradeCutOffTime CONTRACT = true, then PO attribute cutoff time is considered as CONTRACT Timezone based
time.
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A Locale Configuration W
Locale English (United Kingdom) o~
Time Zone Europe/London W
Apply Reset Cancel

If TradeCutOffTime LOCALE = true, then PO attribute cutoff time is considered as LOCALE Configuration Timezone
based time.

PO Attribute

The cutoff time is defined in PO attribute “<exchange MIC>.<interface name>.TradeCutOffTime”.
Example: XEUR.UBS.TradeCutOffTime

This cutoff time is considered for the XEUR exchange and UBS interface.

Example: UBS.TradeCutOffTime

This cutoff time is considered for all exchanges for UBS interface, if there is no specified cutoff time for a given
exchange.

A Legal Entity Attributes Window - Version - 0 - O x
O~ Search
Legal Entity |SETCLEAR. E Role | ALL ~ Processing Org | ALL v
Attribute Group v | 5] Attribute Type | UBS. TradeCutOffTime v 3 Value | 19:30:22 5]
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value —

PR T e an I A em d o P Anmnan

Attribute value is a time which needs to be expressed in hh:mm:ss — Example: 19:11:30

3.4 Quantity & Direction configuration

3.4.1 Supported Method #1

If the direction i.e. Buy/Sell is indicated in quantity field in CP file in the expression if negative sign in front of -1 &
Positive 1 to determine direction Buy/sell.

Then the follow the below configuration in field mapping:
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Buy/sell comes in CP files in different tag then ignore the configuration method 1# and configure

Interface Value Calypso Value
Contracts Quantity
3.4.2 Supported Method #2
If the direction i.e.
as below:
Field Mapping:
Name: |UBS/FieldMapping
Interface Value: | Direction

Calypso Value:

BuySellDirection

Value mappings:

Name:
Interface Value:

Calypso Value:

UBS/BuySellDirection
b

BUY

Mame:  |UBS/BuySellDirection

Interface Value: |s

Calypso Value:  |Sell

3.4.3

Supported Method #3

If the direction for Buy and Sell comes in CP files in a different tag then ignore the configuration method #1 & #2
and configure as below:

Field Mappings:
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Name:  UBS/FieldMapping

Interface Value: |Short

Calypso Value:  SellQuantity

Name: |UBS/FieldMapping
Interface Value: Long

Calypso Value: | BuyQuantity

3.5 Value Mapping

Value mapping basically used when CP provides value of the particular that is different than the contract setup

which is there in Calypso.

For an example, if CP provide the trade currency as AU and in calypso, we have AUD, in this case, the below
mapping feature will enable to convert the value to Calypso.

-2 uBs

[H- AvgPriceB

e
ExREE N Currency

(-] ExecutionType

(- FieldMapping

FERE

(-] OptionType

(-] TradeAction

(- TradeFees

(- TradeKeywords

EEREEEl TradeType

[t Translator
Description Example

Interface Value Calypso Value
ClearingExchangeTicker - The symbol of the product EDC ED
code is different than what Calypso contract setup, IRO IR
then through this mapping we can map the value.
Currency - If the currency code is different than the AU AUD
Calypso currency code then user can map the values EU EUR
for those currencies.
LegalEntity - If the Exchange name is different than the | XEUREX EUREX
calypso exchange name then user can map the value XCME CME
for those particular Exchange code.
TradeType -TradeType -If CP XML file feed comes with | C Option
one field as Call & Put for Option and Future and thereis | F Future
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Description Example

Interface Value Calypso Value
no separate field specified for OptionType (Call or Put) P Option
then configure only TradeType as follows in right side.
If CP XML file feed flows with TradeType Future/Option | C CALL
in one field and separate tag for Option Type call/Put, P PUT
then additionally configure OptionType under CP node
and field mapping.
For OptionType configuration, follow right side. Mapping not required
Note: For ClearingExchangeTicker, Currency & AUD AUD
LegalEntity - if the CP and calypso values are same then | IR IR
no need to map values, it will process straight through. EUREX EUREX

3.6 OptionType Mapping

T 1Tuecx

- uBs

+_] AvgPriceB
+-_] ClearingExchangeTicker
+_] Currency

+-_] ExecutionType

+-_] FieldMapping

atdeACTIO]
+_] Tradefees
+_] TradeKeywords
—-_] TradeType

4] Translator
+ ] Uploader A

OptionType is an extensive lookup of TradeType to define further Option is a Call or Put.

If CP XML file feed flows with TradeType Future/Option in one field and separate tag for Option Type call/Put, then
additionally configure OptionType under CP node and field mapping (ref field mapping section).

3.7 Trade Price Mapping

3.71 Supported Method #1

If CP XML file provides Trade Price with QuoteType in separate field and decimal trade price in Different field, then
configure as below.

Interface Value Calypso Value

Decimal_Price_Premium | DecimalPricePremium

Price_Premium PricePremium

If Average price flag is TRUE then the price will be picked from DecimalPricePremium if FALSE then PricePremium.
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3.7.2

Supported Method #2

If CP XML file provides Trade Price for decimal and QuoteType price in single field then configure only

PricePremium.

Interface Value

Calypso Value

Price_Premium

PricePremium

3.8

QuoteTypeBase Mapping

If the Trade price flows in decimal for QuoteType Price and for Future32/64 flows in QuoteType Future32/64 i.e. in
same format with decimal separation, then configure as below to capture trade price as future32/64 by replacing

dot (.) to Hyphen (-).

A

=[] uBs
+-1] Account
7] Account/Client
7] Account/CounterParty
¥ Account/Counterparty
+[Z] AvgPriceB
+-_1] ClearingExchangeTicker
+-[7] ClientAccount
&2 Currency
+-7] Executiontype
+-[] FieldMapping
+-] LegalEntity
+- 7] OptionType
g

+ [ TradeAction

3.9

A

Name:
Interface Value:
Calypso Value:

Reverse Default:

<< Add
>> Remove

Configure Interfaces

Configure Types

UBS/QuoteTypeBase
FUTURE32
FUTURE32
[
Name:
Interface Value:
Calypso Value:
Reverse Default:

Expiry Date and Prompt Month Validation

UBS/QuoteTypeBase
FUTUREG4

FUTURE64

O

The primary lookup will be done in Expiry date configuration, if it is not configured in field mapping or expiry date is
mapped in Field mapping and there is no field value in CP XML file then Prompt month date will be looked up to pull

the contract and its product.

y
ah

Name:
Interface Value:
Calypso Value:

[l

Reverse Default:

Expiry_Date

UBS/FieldMapping

Expiration_Date
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Mame: UBS fFieldMapping
Interface Value: Prompt_Date
Calypso Value: PromptMonth_Date

Reverse Default: (|

3.10 Date Format Mapping

Each CP XML file’s date format may vary, Example if CP provide the date format as "yyyyMMdd" or "MMddyyyy"
etc. below mapping will allow to reconstruct that format to calypso value.

Map Type name as “Translator” under Interface name.

A Calypso Mapping Window - O X

[F-E LCH ~
- ms
MTM Mame: |UBS/Translator

v
= T

[+-=] MarkitPV Interface Value: | DateFormat

t [+ [C] NEWEDGE )
ENT Calypso Value: |yyyyMMmdd

[+-5] omgeoCTM

Reverse Default: [ |

SEI << Add
1 SwapsMonitor o
TOF >> Remove
Tradeweb
[ Traiana Configure Interf...
[+ TrueEx
= uss Configure Types
=+ AvgPriceB
N
LAy

[ ClearingExchangeTicker

&+ currency

=+ FieldMapping

-~ 4% APS_Trade
4¥ Account

Il -4 Client_Ref

= ¥ Contracts L

-- 4% Decimal_Price_Premium
4 GMI_Product F

BT
4¥ Market F

-4 Price_Premium
4 Product

--4% Prompt_Date
42 Run_date

-- 4% Strike_Price

-~ 4¥ Trade_Type R

-4 Trade_date u

-~ 4* Traded_Currency_Code

-4 Trader

-~ 4* Transaction_Type

i LegalEntity

H- ] TradeAction

i TradeKeywords

i1 TradeType

=+ Translator

4

[#-=1 uploader v

£
s
£
s

Load Close

The following formats are supported:

e  MMddyyyy
e MMyyyydd
o ddMMyyyy
e ddyyyyMM
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e yyyyMMdd
e yyyyddMM
o  MMMddyyyy
e MMMyyyydd
e ddMMMyyyy
e ddyyyyMMM
e yyyyMMMdd
e yyyyddMMM
Note:

e MM & MMM - month should be in uppercase

e dd &yyyy—day and year should be in lowercase
If particular field has different format than the rest of the date fields, then configure that specific fields date
formatting as below:

4
L
Mame: UBS fFieldMapping

Interface Value: Prompt_Date
Calypso Value: PromptMonth_Date

Reverse Default: (|

MName:  |UBS/Translator
Interface Value:  |PromptMonth_Date
Calypso Value:  |yyyyMM

Reverse Default: [

3.1 TradeAction

It indicates the action to perform on trade. You can select a different action as needed; it will be applied to
the trade upon saving below mapping.

Map Type name as “TradeAction” under Interface name.
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== uBs

--j Account
&2 AvgPriceB
--j ClearingExchangeTicker
[ ClientAccount
-4 Currency
(-] FieldMapping
- LegalEntity
Bl | radeAction!
. 42 DELF
. ¥ DELO
42 NEWF
42 NEWO

Interface Value Calypso Value
NEWF NEW

NEWO NEW

DELF CANCEL
DELO CANCEL
ASSN ASSIGN

EXER EXERCISE
NEWFO AMEND

3.12  AvgPriceB

The below mapping allow trade to capture with or without average price flag in trade.

=+ uBs

-7 Account

EREEl AvgPrices)
. ~EN

Interface Value

Calypso Value

N

FALSE

Y

TRUE

3.13 Trade Keywords

Trade keywords can be abbreviated to store the trade attributes.
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uB
i AvgPriceB
:I Clea nng ExchangeTicker

j FieldMapping
r-7 LegalEntity
v OptionType
i TradeAction

= TradeKeyword 5

4 BBG Excllange Code
¥ ClientRef

4* ExecutionType

4* Order_ID

4% TradeSource
X TradaTuna

Note: Currently Trade keywords are stored only for new/amend/cancel trades and not on lifecycle event
trades.

TradeSource — The default name is used to store in TradeSource is Interface name “UBS” and one can also change
the default name to new value by inputting new value on TradeSource in calypso value field.

ExecutionType - If user want a keyword to be stored with the abbreviation, then map the TradeKeywords’s
Interface value under Interface name “UBS”.

Example: “ExecutionType” is created under Interface name “UBS” as well as inside TradeKeywords.

A Calypso Mapping Window - O x

_y GLBX Mame: |UBS/ExecutionType

:I FieldMapping

#-7] LegalEntity

i OptionType

f- TradeAction

r-7] TradeFees

:I TradeKeywords

-~ 4 Allocation_Time W

Interface Value: |Al
Calypso Value:  AGENCY FIXED FUTURE

Reverse Default: [ |

e Under Interface name, the ExecutionType is used to store UBS XML file value short name will be abbreviations.
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A Calypso Mapping Window

=1 TradeKeywords
L 4% AMllocation_Time

4* ClientRef

.48
& Order_ID

L 4% TradeSource
[+ TradeType

[+ Translator

(-] Uploader

4* BBG_Exchange_Code

W

Name: ‘UES;’TradeK&words |

Interface Value: ‘Executi onType| |

Calypso Value: ‘Executi on_Type |

Reverse Default: [ ]

e Under TradeKeywords, store the interface value same as which is created under Interface name such as
“ExecutionType” and keep the Calypso value same as Interface value or change it to other prefer Calypso value
to store in trade keywords.

See the below snapshot as how the trade keywords stored with the above mappings.

=1 2-FGBX-EB_Intraday Trades_20190205_130031 - Copy.xml E3 |

1

El<data>
<row>
<Account>732000</Account>

<Market>SFEX</Market>

<Market Description>New York Mercantil
<Product>IRC</Product>
<Product_Description>CMX GOLD</Produc
<Prompt_Date>20200312</Prompt_Date>
<Trade_Type>F</Trade_Type>
<Contracts>-1.000000</Contracts>
<Strike_Price>120.000000</Strike Pricy
<Price_Premium>100.23456789052</Price |
<Execution_Broker>UBS</Execution_ Brok(
<EFP>N</EFP>
<Run_date>20191017</Run_date>
<Prade_date>20191017</Trade_date>

Axs

Jy an

<Account_Description>E70W80</Account_j Trade Back Office Future Analytics Pricing Env Market Data Utilities Help

Trade

Details Fees History

Cpty | NEWEDGE V| |..| CounterParty  Status VERIFIED D v 176961
Book EUREX (LSE) ~| .. Broker Remove  Template NONE v
Contri ;

A Trade Attributes X

¥ Setup ~ 1y @ Q- [ editable
1Ty} Name Value
| ContractSymbol IR Al
Futyj CounterPartyAccount |~ Newedge Client (70270) | ‘ Show .

<Expi:y_Bate></Expity_Date; ‘FUT rice
<Serial Number>EPN-9BES kLv0</Serial) LongShort Long
<Sequence_Number>635913765</Seq | urrency AUD
<ID>98328440</ID> N71611032
<EFFECTIVE_STATUS>N</EFFECTIVE_STATUS ﬁu Non regulated : 5
Biaery Sons7. s E
/tomm'.ssfon_sxe:upon 2 {Lo@x ROUND TURN falise
<Commission_Clearing>3.500000</Commisi| Market erviceLevel ~ Full Service
<First_Notice_Date></First_Notice_Datij rade Average Price 105.750000000
29 <GMI_Product>37</GMI_Product> TradeSource uss
30 <GMI_Market>04</GMI_Market> 3CTimelndication v
31 <GMI_Library>EPN</GMI_Library>
32 <GMI_Pirm>Z</GMI_Firm> “ 2
33 <GMI_Office>00L</GMI_Office>
34 <GMI_Account>32638</GMI_| >
35 <Pit_Broker>1H7L</Pit_Broker> Val Date |23/12/2019 19:24:01 Pricing Env  Pricing Evrnmt Price Close
6@ | <Decimal Price Premium>105.750000</Decimar Price Premium>
37 <Traded_Currency_ Code>AUD</Traded_Currency_Code>
2R <Tiast Mrade Nata>20100426</Tast Mrada Nata>
3.14  Fees Mappin
: pping
Field Mapping:
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A Calypso Mapping Window - O

[+ currency R
=] ExecutionType 4
H _E GLBX

Bj FiekiMapping Interface Value: | Commission_Execution
i 42 APS_Trade

& Account Calypso Value: |Fees/CommissionExecution

Mame: |UBS/FieldMapping

Reverse Default: [ |

Interface Value Calypso Value

Commission_Execution | Fees/CommissionExecution

Commission_Clearing Fees/CommissionClearing

NOTE: Calypso Value should be prefixed with "Fees/" system to identify these field mappings are related
to fees.

User can give any Calypso value after Prefixed with “Fees/” to specific the type of fees and which are needed to
capture from CP XML files.

On the above example we have used “Commission_Execution” and “Commission_Clearing” fees in order to capture
on trades.

=1 TradeFees

-4
- 4% CLEARING_FEE
-4 CommissionClearing
- 4% CommissionExecution
- 4% EXCHAMNGE FEE
- 4% EXCHAMNGE_FEE

Create new type “TradeFees” under Interface name “UBS”.

Interface Value Calypso Value

CommissionClearing CLEARING_FEE/CLEARING FEE

CommissionExecution | EXCHANGE_FEE/EXCHANGE FEE

Under “TradeFees”, create the above mappings.

Interface value should be same as field mapping for “Commission_Execution” & “Commission_Clearing” with
Calypso value defined as “Fees/<fee>".
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A Fee Definition
General Properties
Type: |CLEARING FEE x|
ole: | Clien : w Key

Exclude from EIR
FeeDate

PnL Category:

Include: [v] Pricing FeeEndDate
Clearing Fee FeeKnownDate
Comments: FeeStartDate
MarginCall.Cateend

Trade fee parameters

Fee Offset: |0 Cal
Products: |ALL ETD
Default Calculator: | FeeGrid v Inventory Bucket: |Fees .
Preferences: Accounting [_] Allocation 2 Duplicate Transfer

[ Transfer  [] Settlement Amount Margin: | Always >

Calypso value should be Fee definition’s Type value.
Calypso value is separated with “/” to define two fee definitions.

Fee definition before "/ " should be defined where fee definition is created with CP role. and Fee definition after "/ "
should be defined where fee definition is created with Client role.

Interface Value | Calypso Value

CLEARING FEE | Trade Date

CLEARING_FEE | EndOfMonth
EXCHANGE FEE | Settle Date

Under “TradeFees”, create the above mappings.
These mapping is required to specific what date to capture on fee, Start & End date in trades.
Each Fee definition should be mapped as which fee date to be used.

Trade Date - it will directly pick the date from trade.
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A Date Rules - X
Name |EndOfMonth Type |END_MONTH ~
Day |0 Add Days| 0 WeekDay [NONE
Month | JAN Rank |NONE
Select All UnSelect All
£ s Date Roll END_MONTH  ~
[Jaan []Feb []...
i Bus Cal Bus D...
[Japgr [J.. [Joun Add Relative Months |0 @® O ]
Relative Type: :
(ot [Ja.. [s... ¥p Holidays
Relative ~ ’
[Joct [Jnov [ ]pec Check Holiday
Rules
Description
From Date Generate
To Date Next & Previous
Idv  Name Type Day
| 73773|EndOfMonth END_MONTH i -~
70259|COL_MIGR_VAL_REL RELATIVE 0
70258|COL_MIGR_DAILY_BUS DAILY 0
69197 EUREX MM 0
58879|HARSHAD DEMO BEG_MONTH 1]
57259|test 1 CUSTOM 14| W
< >
A AL Munlot, Il F A Lial 1

EndOfMonth — Date rules name.

Settle Date — In ETD, we have dedicated domain and configuration where the settlement date is used to calculate.
Value = ETDClearing.SettlementlLag

The same domain is used to capture the settlement date for fees.

If Default value is true — setting it to true would be the same as being empty. Setting it to false would disable the
lag. This domain allows to work with Settle Date = Trade Date + 1 Bus Day on Future & Options transactions and
Clearing Transfer for statement purposes

Settle Date of transaction is computed by the system adding a default of 1 Business Day lag (using contract
exchange calendar).

If a different lag must be used by currency, we refer to the currency attribute ClearingTransferSettleLag.

This attribute can also be defined per Counterparty (CCP or broker) by using the LE Short Name +
ClearingTransferLag attribute.

For example, if you have to apply a 2D lag for PLN, except when you clear PLN with BROKER1 (BROKERT1 being the
shortname of your LE), you will define ClearingTransferSettleLag = O for PLN and another PLN attribute
BROKER1ClearingTransferSettleLag that would be set to 0.

December 2022 Revision 4.0 / Approved

Private and Confidential

Page 30/ 39



Nasdaq Calypso
IOINasdaq FCM Trade Interface / Version 16.1— Version 18

ClientErrorAccount

If Client_Ref is not present in the XML file, the PO attribute ClientErrorAccount is used for the account.

o Tl e P b T T LW e e e b T
:@| | <Client Ref></Client Ref>
A Legal Entity Attributes Window - Version - 1 - O X
Q- Search
Legal Entity |SETCLEAR E Rale | ALL w Processing Org | ALL w
Attribute Group « | 5] atiribute Type |ClientErrorAccount v B3 Value |ERROR_ACCT S
1d Processing Org Legal Entity Raole Attribute Group Attribute Type — Attribute Value
143759 |ALL SETCLEAR. ALL House Clearing Bock Vijay
74262|ALL SETCLEAR ALL ExchangeCategory, EUREX Mon-Market Maker Participant (A-Accts)
193841ALL SETCLEAR ALL ExchangeCategory. CME Maon-Market Maker Participant (A-Accts)
140257 |ALL SETCLEAR ALL EurexETDAccount ACC-STRATEGYD3
148753 |ALL SETCLEAR ALL EurexETD, TradeCutCffTime 12:30:19
111758 |ALL SETCLEAR ALL DefaultRegCode 04 - Mon regulated
185757|ALL SETCLEAR. ALL (CounterPartyErrorAccount Mewedge Client

ERROR_ACCT
128760|ALL SETCLEAR ALL Vijay

For exercise / assignment - When actual Trades are retrieved from TOQ then internally, the fees are split by each
actual client account.

You can also configure the following mapping to retrieve the error account from a different PO attribute:

Mame: |UBS/Translator

Interface Value:  |ClientAccountPOAtribute

Calypso Value: |Eurexl:—I'DA:count

Calypso Value = <PO attribute> - The default PO attribute is ClientErrorAccount.

NOTE: If the workflow rule AutomaticFees is specified in the Trade workflow, the New/Amend trade
doesnot capture fees from XML file.

3.15 Timezone

Import timezone from FCM files using the following mapping:
UBS/InputTimezone

Interface Value = GMT

Calypso Value = Europe/London
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If not set, the contract timezone is used.

A Calypso Mapping Window - O be

~% Account 5
AvgPriceB
ClearingExchangeTicker

Name: |UBS/InputTimezone

Interface Value:  |GMT
ExecutionType
FieldMapping
2 nputTimezone
= LegalEntity

Supported timezone formats are +00:00, GMT and -00:00

Calypso Value: |Eumpe/Londnn

Reverse Default:  []

Timezones considered while implementing this feature are:

e UBS <Allocation_Time>12:41:55.204000000 GMT </Allocation_Time>
e CME TxnTm="2020-02-20T00:00:00-06:00"
e EUREX <TrdRegTS TS="2021-04-13T13:32:53.449+00:00" Typ="2"/>

NOTE: The above FCM and CCP files timezones are tested extensively. Any new timezone format will be

treated as an additional requirement.

3.16  Counterparty LE attribute for Fees Mapping

The objective to obtain LE level mapping is only to consider the fee definition & exchange which are mapped to

compute fees from CP file or else calc calypso value.

A Legal Entity Attributes Window

l CP LE attribute '

Search
I Legal Entity NEWEDGE] I 5] Role |ALL ~ Processing Org |ALL ~
Attribute Group v 3] Attribute Type | ACCOUNTING v B3 Value 2]
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value

102758/ALL MNEWEDGE ALL EXCHANGE FEE.XSFE True
103757|ALL MNEWEDGE ALL EXCHANGE_FEE.XSFE True
102757 |ALL MEWEDGE ALL CLEARING FEE.XSFE True
103758/ALL MEWEDGE ALL CLEARING_FEE.XSFE YES

Attribute Type should be the combination of Fee definition Type value and dot (.) and followed by Exchange MIC

code. Refer the above screen sort.

The attribute values are expressed in “True” or “False”.

‘True’ is to consider the fees from CP XML file and ‘False’ not to consider the fees from CP XML for particular

exchange.
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3.17 Book Mapping

The book is selected based on the configuration of the clearing account attribute setup “Clearing Book”. This is the
default behavior. If an Account has a valid Book in the ‘Clearing Book’ value, then trades should be captured into
that book.

If no value is present in the ‘Clearing Book’ attribute of the account, the book will be chosen from PO LE attributes
by looking at the Subtype and Origin Code of the Client Account and following the logic below:

f . N o

A Legal Entity Attributes Window - Version — O *
1
Legal Entity |BANK ALPHA Role ALL Mt
Processing Org | ALL b
Attribute Type | Client Execution Book ~ | | .. Value BA ClientExecutionBook
(| d Processing Org  Legal Entity  Role  Attribute Type Attribute Value
ol C o C C =

56801 ALL BANK ALPHA |ALL  Client Execution Book BA ClientExecutionBook

56803 /ALL BANK ALPHA |ALL  |House Execution Book BA HouseExecutionBook
56800/ALL BANK ALPHA |ALL  |Client Clearing Book BA ClientClearingBook
56802/ALL BAMK ALPHA [ALL  |House Clearing Book BA HouseClearingBook
L = Lo L o L b [ e SRR e p e R LA T T T T T —

G0200/ALL BANK ALPHA |ALL EurexFirmid CALXV
65261 |ALL BANK ALPHA |ALL OCRVolumeThreshold 100
65768/ ALL BANK ALPHA |ALL  |PositionTransfer.External.CH.Account |CA0009
S6799|ALL BANK ALPHA |ALL Booking Date 08-13-2019

] FB760|ALL BANK ALPHA |ALL ClearingType FCM

| 74760|ALL BANK ALPHA |ALL ClearingHouse FCM

e Client Execution Book — Client account definition subtype (Execution), Account attribute “AccountType” (Client)

e House Execution Book — Client account definition subtype (Execution), Account attribute “AccountType”
(House)

e Client Clearing Book — Client account definition subtype (Clearing), clearing tab Origin code (Client)
e House Clearing Book — Client account definition subtype (Clearing), clearing tab Origin code (House)
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Process

4.1 Scheduled Task Configuration

Task Description
Task Type: |DATA_UPLOADER

External Reference: |ETD FCM Interface
Comments: |ETD FCM Interface
Description: |ETD FCM Interface

Execution Parameters

WM Settings: |-Xms2048m -Xmx4096m
Log Settings:

Task Motification Options
[ ]Send Emails [ _] Publish Business Events  To User:

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

Pricer Measures

Business Holidays
[l Task Attributes
INFUT _FILE LOCATION
INFUT_FILE
OUTPUT_LOCATION
INPUT_ENCODING
OUTPUT_ENCODING
RENAME_INFUT_FILE
UPLOAD_SOURCE
UPLOAD_FORMAT
PERSIST_MESSAGE
IGNORE_WARNINGS
CUSTOM_TRADE_KEYWORDS_TO_PUBLISH
OPTIONAL_FILE_NAME_PREFIX

One DATA_UPLOADER scheduled task instance must be configured for each reportable PO.

The following file expressions are supported:

${User.nome} — <user home> folder.

R

=l Common Attributes

Task ID 27120

Processing Org SETCLEAR

Trade Filter

Filter Set

Pricing Environment ETD Pricing Evrnmt

Timezane GMT

Valuation Time Hour 23

Valuation Time Minute 59

Undo Time Hour

Undo Time Minute

Valuation Date Offset

From Days ]

To Days 1]

ression
2-FGBX-EB_IntradayTrades_s{date}_[0-9]+.xml

${user.home}\Calypso\Fill expression

uBs
FCM
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${date} - Each CP file may be identified by date and it can be defined through this configuration.

If the scheduled task’s valuation date is equal to CP file date, then it will directly pick those files to process and no
need to configuration dates manually each time.

[0-9]+ or [0-9]{9} — Each CP file may be identified by time stamp or by sequence number when trade file is
generated and it can be defined through this configuration.

+ sign is to call infinite digits if it exceeds above 9 digits.

{9} to consider files expression only with nine digits and if it exceeds above nine digits then it will not consider
those files to process.

For example:

If CP provides file with timestamp up to 6 digits or sequence number up to 6 digits then the scheduled task should
be configured as [0-6]{6} and if timestamp or sequence number exceeds 6 digits then it should be configured as
[0-9]+.

4.2 Scheduled Task Output

« v 4 » ThisPC » Local Disk (C:) » Users * VijayNadar » Calypso » Fill expression
7 All Users “ Name - Date modified Type Size
Default | | 2-FGBX-EB_IntradayTrades_20200116_130031.xm| 1/20/2020 4:19 PM XML Document 3KB
a Default User 1 2-FGBX-EB_IntradayTrades_20200116_130081.xm.finished /2072020 4:20 PM FINISHED File 0KB
Public | | 2-FGBX-EB_IntradayTrades_20200116_130081_resultxml /20/2020 4:20 PM XML Document 1 KB

The scheduled task generates two XML representation which ends with ‘finished’ and ‘_result.xml’
* finished’ this XML file created with blank content to indicate the specific CP file is processed or not.

‘_result.xml’ this XML file is created with status of the trades and this file also recorded with exceptions if any.

4.3 Use Case

To illustrate, we have created the below sample trade file and stored it in the local drive.
<data>

<row>

<Account>UB32000</Account>

<Account Description>E70W80</Account Description>

<Market>CBOT</Market>

<Market Description>New York Mercantile Exchange</Market Description>
<Product>17</Product>

<Product Description> 30 year US Treasury Bonds </Product Description>

<Prompt Date>20200221</Prompt Date>

<Trade Type>C</Trade Type>
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<Contracts>111.000000</Contracts>

<Strike Price>100.000000</Strike Price>

<Price Premium>100.23456789052</Price Premium>
<Execution Broker>UBS</Execution Broker>

<EFP>N</EFP>

<Run_date>20200116</Run_date>

<Trade date>20200116</Trade date>
<Open_Close>0</Open Close>

<Execution Type>Al</Execution Type>

<Product_ Series>0</Product Series>

<Expiry Date></Expiry Date>

<Serial Number>EPN-9BES kLv0</Serial Number>
<Sequence Number>635913765</Sequence Number>
<ID>78328500</ID>

<EFFECTIVE_ STATUS>N</EFFECTIVE STATUS>

<Commission Execution>-2.000000</Commission_ Execution>
<Commission Clearing>-3.500000</Commission Clearing>
<First Notice Date></First Notice Date>
<GMI_Product>37</GMI_Product>

<GMI Market>04</GMI Market>

<GMI Library>EPN</GMI Library>

<GMI_Firm>Z</GMI_Firm>

<GMI_Office>00L</GMI_Office>
<GMI_Account>32638</GMI_Account>

<Pit Broker>1H7L</Pit Broker>

<Decimal Price Premium>105.7599999</Decimal Price Premium>
<Traded Currency Code>USD</Traded Currency Code>
<Last_Trade_Date>20190426</Last_Trade_ Date>
<ISIN></ISIN>

<BBG_Yellow_Key>Comdty</BBG_ Yellow Key>

<BBG_Back Office Ticker>GCJ9</BBG Back Office Ticker>
<BBG Front Office Ticker>GCJ9 Comdty</BBG Front Office Ticker>
<BBG_Exchange Code>CMX</BBG_Exchange Code>
<RIC>GCJI9</RIC>

<Root RIC>GC</Root RIC>

<SEDOL></SEDOL>

<Exchange Product Code>GC</Exchange Product Code>

<BBG_Unique ID>IX35663804-0</BBG _Unique ID>
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<Business_ Series Key></Business_ Series Key>
<GMI_Multiplier>100.000000</GMI_Multiplier>

<APS Trade>Y</APS Trade>

<Transaction Type>NEWO</Transaction Type>

<Legal Entity Id>PQOH26KWDF7CG10L6792</Legal Entity Id>
<Notes></Notes>

<Client Ref>BA</Client Ref>

<Order ID>LN71611032</Order ID>

<Allocation_ Time>12:41:55.204000000 GMT</Allocation Time>
<Trader>Testing 31</Trader>
<UTI>10303389609BESaakLv020190205Z00L32638</UTI>

<MiFID Time></MiFID_ Time>

<Order Qty>1</Order Qty>

</row>
</data>
I M = | Fill expression
- Home Share Wiew
& cut x @ B mew item -
W] Copy path « ‘Tj Easy access ~

Pinto Quick Copy Paste T Move Copy Delete Rename MNew
access [£] Paste shorteu to~ to~ - folder
Clipboard Organize New
&« v 1 » ThisPC » Local Disk (C:) » Users » VijayNadar * Calypso * Fill expression

~
7 All Users ~ MName

Default I || 2-FGBX-EB_IntradayTrades_20200116_130031xml

Store the file in the folder.

e e

=l Task Attributes

Properties

Date modified

1/20/2020 5:29 PM

Eopen +  HH selectal

| Edit Select none
@ History DD Invert selection

Open Select

Type Size

XML Document 3 KB

INPUT_FILE_LOCATION
INPUT_FILE

OUTPUT_LOCATION

INPUT_ENCODING

OUTPUT_ENCODING

RENAME_INPUT_FILE

UPLOAD_SOURCE

UPLOAD_FORMAT

PERSIST_MESSAGE

IGNORE_WARNINGS
CUSTOM_TRADE_KEYWORDS_TO_PUBLISH
OPTIONAL_FILE_NAME_PREFIX

Configure the scheduled task with the following attributes INPUT_FILE_LOCATION’, INPUT_FILE" and

‘OUTPUT_LOCATION:.

${user.home}\Calypso\Fill expression
2-FGBX-EB_IntradayTrades_${date}_[0-9]+.xml
#{user.home}\Calypso\Fill expression

UBS
FCM
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Share View
U & cut x @ B New item ~ (2 open -~ [ selectal
W] Copy path « ﬂ Easy access ™ D‘ Edit 10 Select none
Pin to Quick Co Paste Move  Co Delete Rename MNew Properties
P —— kY [7] Paste shorteut o~ toF"}' - ok p' @ History DD Invert selection
Clipboard Organize New Open Select
« v 1 > This PC > Local Disk (C:) » Users > VijayNadar * Calypso > Fill expression
~
a Al Users "~ Name Date modified Type Size
Default )
D 2-FGBX-EB_IntradayTrades_20200116_130031.xml 1/20/2020 5:29 PM XML Document 3KB

Task and Schedule Configuration
Scheduled Tasks can be defined and scheduled for execution below. The first panel contains scheduled task definitions and the second contains the schedule in w
Task Definitions

eﬁﬂ New Task Eﬁ'}'.] New Chain EIEH Clone L% Delete P Run ) Refresh @) Info X Excel [%HTML

External Reference Y1 D Type Pricing Env Trade Filter Processing Org
SETCLEAR
% A Valuation Datetime Selector > SETCLEAR
& SETCLEAR
2 | Valuation Datetime Selector SETCLEAR
Please specify date and time to use as the valuation datetime to use to execute this scheduled task. SETCLEAR
= | [SETCLEAR |
=] CETCIEAR
Task []iise Valuation Time from Configuration (Uses valuation-time from individual tasks configuration}
‘ED Valuation Datetime: |16/01/2020 23:59:59 IST w I
16/01/20 23:59:59.000 o'clock IST Time
P Run Cancel
The scheduled task valuation Date should be equal to the file name’s date expression.
Trade Browser details once trade loaded into the Calypso.
A Trade Browser / Trade Browser - a x

Report Data View Export Market Data Process Utilities Help
BRIE I
F e

Scheduled task output files:
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Home Share View
& cut x @ U New item ~ f open ~  Hselectal
m.l Copy path « ‘D Easy access ~ Edit Select none
Pmat(o(ecslglck Copy Paste Iﬂ paste shortcut I\::Ee Ctzpvy De\'eta Rename f:led\nerr Prop'er'tlas rtog D‘:'Irwer't selection
Clipboard Qarganize New QOpen
« v 4 > This PC > Local Disk (C) > Users > VijayNadar > Calypso > Fill expression
a ~
# All Users Name Date modified Type Size
Default [ ] 2-FGBX-EB_IntradayTrades_20200116_130031.xml 1/20/2020 5:29 PM XML Document 3KB
 Default User 2—FGBT(—EBJntradayTrades,ZDZDm167130031‘xml. hed 1/20/2020 5:29 PM FINISHED File 0KB
Public 2-FGBX-EB_IntradayTrades 20200116_130031_resultxml 1/20/2020 5:30 PM XML Document 1KB
3 ) .
_result.xml’ output file contents.
alypso\Fill exp 2-FGBX-EB_| y :_20200116_130031_resultxml ~ @ search £

[ ChUsers\Vijay
@ C\Users\VijayNadan\Calypso\F...| € Ci\Users\VijayNadan\Calyps.. % | L
File Edit View Favorites Tools Help

i B Newtab 2) £ New tab B Skytap T University 4 JIRA @ WebEx B SharePoint - Calypso ~

%~ B - = #® v Page~ Sa

<?xml version="1.0" encoding="UTF-8" standalon: true"?>
- <CalypsoAcknowledgement Re: "1" Rejecte
- <CalypsoTrades Received="1" Rejected="0" Uploaded="1">
- <CalypsoTrade>
<ExternalRef>UBS_78328500</ExternalRef>
<ProcessingOrg>SETCLEAR</ProcessingOrg>
<CalypsoTradeld>80971</CalypsoTradeld >
<Status>Success</Status>
<Action>NEW</Action>
- <Error Type="Warning">
<Code>21006</Code>
<Item>IsValid has returned a warning</Item>
<Message>Trade isValid has returned warnings</Message>
<Value>>Sales Person is null.</Value>
</Error>
<TradeCustomKeywords/>
</CalypsoTrade>
</CalypsoTrades>
</CalypsoAcknowledgement>

This XML file content will give brief details & trade status.

0" Uploaded="1" UploadDate="Mon Jan 20 17:30:05 IST 2020" UploadFile="2-FGBX-EB_IntradayTrades_20200116_130031.xml">

Revision 4.0 / Approved
Private and Confidential

December 2022

Page 39/ 39



