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 Note: This flow chart corresponds to Markitwire. In ICE (Traiana), the Clearing Broker gets the message at step 4, and then 

only after the Clearing Broker accepts it, is the trade sent to the CCP. In ICE, the CCP does not have back-channel to the 

Clearing Broker, all communication is via the Affirmation Platform. The back-channel is used only for EOD files.  

 Note: The flows apply to non SEF trading - SEF trading is detailed below. 

 

• 

• 



• 

• 

• 

• 
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 Note: The bi-directional interface is only available for Dealers. 
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 Note: Legal entities must be defined to identify the CCPs, the Agent Bank, the Clearing Member Firm, the Executing Broker, 

and the End-User Client. They should all have at least one contact. 

 Note: When defining legal entities, accounts, and books, several attributes will be set as well. Please remember that 

attributes and their values are case sensitive. 

 

Configuration > Legal Data > Entities

Contact



Contact

 

Configuration > Legal Data > Entities

Contact
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Configuration > Legal Data > Entities

Contact

 





 

Configuration > Legal Data > Entities



Contact

Attributes

 

 

Configuration > Legal Data > Entities



Contact

Attributes
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Configuration > Books & Bundles > Trading Book



 



Properties/Attributes (F4)

• 
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 Note: If needed, it is also possible to further break down the clearing account by clearing service and CCP. This is for instance 

needed when the same EUC position account id is used by two different CCPs or if the EUC clears 2 different products (ex: IRD 

and FX) at the same CCP. 
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• 



 Note: Clearing accounts are linked to each other via the description field, where the id of the linked account needs to be set . 
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Configuration > Fees, Haircuts, & Margin Calls > Haircut Rule
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Configuration > Fees, Haircuts, & Margin Calls > Margin Call

 Note: Repeat for each currency for the multi-currency scenario. 
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 NOTE: The pricing environment names in this document are only suggestions. Please feel free to assign names according to 

your business needs. 
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 Note: All the “mandatory fields” listed in the “CalypsoPLMarks.xls” file will need to be defined in the transformer. 

 



 

mapping.CalypsoMappingWindow



 Note: The Calypso Value depends on the interest rate definition: “MM.<currency>.<rate index>.<tenor>.<source>” 

 



 Note: The Calypso Value depends on the interest rate definition: “MM.<currency>.<rate index>.<tenor>.<source>” 



 Note: Both CME and LCH are only providing the "Close" FX quotes – So only Close quotes are saved in the system. 

 

 

 

Market Data-> Interest Rate Curves > Zero 

Yield Curve
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Market Data-> Interest Rate Curves > Zero Yield Curve
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 NOTE: The performance can be improved by adding the value CLEARING_IMPORT_MARKET_DATA to the domain 

“Clearing.ParallelDownloadTasks”. This allows the scheduled task CLEARING_IMPORT_MARKET_DATA to perform parallel 

download. 





 Note: There is not a discount curve for every currency, and in this case, the forecast curve is used for both discounting and  

forecasting. 



 Note: The curve should have “ACT/365.25” Day Count and Continuous compounding frequency on the Points tab. 



 Note: In some cases, there are identical curve names in reports 79/100 each with different values. To ensure we pull in the 

data for the curves where the name is identical, we implemented logic to pre-pend the Interface Value name with either 

79a_ or 100a_. 







 NOTE: The prices are imported into the quote set of the pricing environment defined in the scheduled task. 



 

 Note: It is recommended to execute this schedule task every day as scenario shifts provided by CCPs are changing every day. 
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CCY INDEX TENOR 

AUD BBSW O/N 

AUD BBSW 1W 

AUD BBSW 1M 
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file for compression 
V2.xlsx
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 NOTE: Clearing Transfers are created on every business day based on the cleared trades positions per CMF / CCP / Products / 

Currencies. 
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trading.TradeCollateralExposureWindow
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Configuration > Fees, Haircuts, & Margin Calls > Fee Grid
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Configuration > Fees, Haircuts, & Margin Calls > Fee Billing Rule

• 

• 

• 

• 

• 



• 

• 

Configuration > Fees, Haircuts, & Margin Calls > Fee Config
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Configuration > Fees, Haircuts, & Margin Calls > Fee Billing Rule
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Configuration > Fees, Haircuts, & Margin Calls > Fee Config
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Configuration > Fees, Haircuts, & Margin Calls > Fee Grid

Add





Configuration > Fees, Haircuts & Margin Calls > Fee Billing Rule

refdata.FeeBillingRuleWindow

 Add Attributes



 

 

 Note: For the CME IM fee, the scheduled task should be run only at the end of the month. 
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 Note: The expected date format is MM/DD/YYYY.  
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 Note: The corresponding trade keywords must be set on the trades. 
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 Note: If both, the net Notional and the net Weighted Notional are netted down to zero, then terminate all the trades and no 

remnant trades will be created in this specific case. 
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