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Revision Published Summary of Changes
15.0 April 2017 Fifteenth edition — Updates for version 5.0.2.
16.0 September 2017 Sixteenth edition — Updates for version 5.1.0.
17.0 September 2018 Seventeenth edition — Updates for version 5.3.4.
18.0 November 2018 Eighteenth edition — Updates for version 5.4.0.
19.0 December 2019 Nineteenth edition — Updates for version 5.6.0.
20.0 January 2019 Twentieth edition — Updates for version 5.4.3.
21.0 April 2019 Edition 21 — Updates for versions 5.4.6 and 5.5.2.
22.0 May 2020 Edition 22 - Updates for version 5.6.2.
23.0 November 2021 Edition 23 — Updates for version 5.11.0.
24.0 May 2022 Edition 24 - Update for version 5.11.0
25.0 April 2024 Added support for Bonds, Repo, and Futures in v20.
26.0 May 2024 Added support for Issuance in v20.
27.0 June 2024 Added support for Unitized Fund in v20 & CounterParty LE attribute Config
28.0 July 2024 Added ACK/NACK process
29.0 August 2024 Added support for OTC Equity Index Option and CDS Index Trade
30.0 September 2024 Added additional note in Client Account configuration
Added support for Swaptions in Bloomberg AIM and FX Spot in Bloomberg TOMS
31.0 October 2024 Added support for FX Option (Vanilla) for v20
32.0 December 2024 Added support for FX Swap

This document describes the configuration required to integrate Bloomberg TS with Calypso.

NOTE: The Calypso License to use this Calypso Integration Module does not include a license for any
third-party data services to which this module can interface. Clients are responsible for contracting with
the appropriate third-party data service(s) prior to using this Calypso Integration Module.
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IMPORTANT NOTE: For Cloud deployments please contact your application management team as the
deployment procedure for Cap Cloud is different.

December 2024 Revision 32.0 / Approved Page 4 / 54
Private and Confidential



IOI Nasdaq

Nasdaqg Calypso

Bloomberg TS Integration Guide / Version 7.13.1

Table of Contents

] aeTe [U o] 1 o] o HA OO SUTUUPON 7
1.1 SOFIWArE REQUITEMENTS ...ceiiiiiieeeee ettt et etteesteeeetee e beeeetasestaaeesasesssseesssessaeesssessaeesesensseensssenes 7
1.1 ENQINE DEPENAENCIES.....coieieietie ettt re ettt st e s et e e e s b ee e s b ee e s atae s eebee e sabeeesaneaeaenebeeesabeeesantaeaansnenas 7
Calypso Configuration INSITUCTIONS .......iciiiiiiiecie et see e ete et e e e e s re e e e raesraesraessaessaeasseeseennns 9
21 PrErEQUISITES. ....eeieieieeee ettt e s et e s st e sabe s ser e s be s ses e s abe s ne s e sabesenenesanenenes 9
2.2 Calypso Application CoNfIGUration ............cco oottt 9
2.2.1 Migration Scripts and SChema Data.........ccciiuiiiiiiiiiiiinierieeeieeree e esieesseeeseeessesbeessesenenesenesssesssenessnens 9
222 Upload Import MeSSage ENGINE SEIUP. ....cccuiritiriaieerirt et eteere st s e e s s e e s e eee s s e st e e e b sebe st e e abesenesaneneas 9
2.2.3 Update Manager ENGINE SETUD ..ccuviiueiiiiriieitenieeetesieeeneeseteasseesseesssessssesasessesessassesesssessssaesnesssessesensaes
224 Calypso WOrKFIOW.......coceereeeirieencrenenccneens
2.2.5 Counterparty, Trader and Sales Person.....
2.2.6 BOOK ...coiiiiniiiiiciiiiiniiiccecienicceeene
227 Bloomberg Data LiCENSE INT@GratiON......coceiirerrercrirer e s ereree e e r s re e er e e nene s s e e nesenenenesemenenenes
2.2.8 TASK STALION ..c.eeiiiiiiiiiiiit et e sttt b e st et b e e e b bbb et b bbb n et
2.3 CounterParty LE attribute COonfig ... oo oo 16
2.31 Client aCCOUNT CONFIGUIATION ...iiuiiiiiiiicieiitinieiteeenteseet e e steseeesessasaesbesereseaesesabessneseaesesssensnessassesasessnenes 16
2.3.2 Counterparty acCount CONFIGUIALION .....c.iiiiairciire ettt r e s abesee et sabe st e et e anenanenen 18
2.4 PrOOUCT SEIUP...utiiiiiiiieeeiiee ettt e e ettt e e ettt e e e ttae e e bteeesesbaeeeasaesaesssasasassseseasssaasenssasaaasssessansssesanssasannns 20
2.4 BONG FULUIE ...ttt ettt e s ot e e me e e et e b san e se et e besene st e emeeanesanenenene 20
242 B UITY ettt ettt e bt e et et e e s e e bt e e st e e a bt e b b e na bt et e et e e nh b e a bt et e et e e nebe e ne et e 20
2.4.3 Lo LY Lo 1= QU ] =S 21
244 FXTFOIWANG. ...ttt ettt e et et e e e e e bt e aase e ae e st b e nabe e at e et e e nbbenabeaeueeebaenabeaneaenee 22
2.45 X FUTUTE. ..ttt sttt e e e s e s at e e et e se e eme e b sanese e eme e b e sene st e emeeanesanesenens 23
2.46 X S DO ettt ettt ettt et et e bt et e eb e et et anbeab e et e eataa bt ahbeebeeat e bt aabenheent e bt anbenheente bt anbenrant 24
247 XN ettt ettt ettt ettt et et et e eb e et et aubeab e et e st anbeabeeabaeataabeaebeneeeat e bt aebeseeeab e bt anbesbeenba bt anbeneans 24
248 INTEIEST RALE FULUE ...ttt et r e st b e se et mesaneseeemeeenesane 25
2.4.9 Option on Equity Index Future...... ... 26
2.4.10  Vanilla FX Option......cccccevevvererennen. e 27
2.411  Vanilla Interest Rate Swap..... ... 28
2,412  ASSEt BACKEA SECUIMUIES . ...cuiiiiiieitieieiter ettt ettt ettt r e st m e e see e emeenesee e e e mesanesenene 28
R T = = Ey [ - o TSRS 29
2,474 Callable BONG.....c.ciiiieiiriiieieietete ettt sttt ettt et b e sttt et s s sttt b et b et en e st e ene st e b 29
2U405  CD ettt e h e s E et e e R SR e s e R e R e ek s et e R e e b e s E e e e e Rt e R e nE e e e e e r e e R e neeeeeenesnenenene 30
20408 CPeeee ettt et h ettt e R e R e b€ e b et et e n e E b e b et e b ettt n et b et nenes 31
2.4.17  Fixed Term LOan and DEPOSIL ........cccciiiiereereieereerstereseeeeeeseeeseeseseesseseseeessaessseessesensessssesssessseeessessnseenns 32
2,418 FX SWAD ..ttt sttt et sttt ettt stk ettt e a e st R e ettt b e e bt e s en skt b e st b et e n st e ene st e b 34
2.4.19  Index EXChange Traded FUNG ........coccieiiereiereiee e ree st e eeesee e s e s aeassee e s e e ssaesaseessesenseesssesnseesnenensensnsesnns 34
2.4.20 Listed Option ON BONA FULUIE ....cc.viieeieiieciereiee e te et s ee e e e s e s seesseeeeee e ssaesaseesseeenseesssesnseesneeessensnseenn 35
2.4.21  MOrtgage BaCKed SECUNTIES ......cicutiriuierieriereitieieenteeiteeteeseesteeeteeebeeenteesenesabeasnesentaesenesanessnseensnenenenne 36
2.4.22  REPO ANA REVEISE REPO ...cocueieriererereeeeiteretereeeeseeesteseseaeeeesstesseessseasseesnseessaessseessesensessssessseesensssesssseenne 37
2.4.23  SECUNMLY LENAING . .ccittritieiieiteritereteeitterte st ettt eseeesteeteeeseesseesasessaeasseesasesssasnssesssesenseesssenssessnseensaennenane 39
December 2024 Revision 32.0 / Approved Page 5/54

Private and Confidential



Nasdaqg Calypso
l’lNanaq Bloomberg TS Integration Guide / Version 7.13.1

2,424 SNIN=GENSAKI.....couieueiiieee ettt e et et 1

2.4.25  SINGIE BArTer FX OPUION ...ciiiiiiiiieiiiieiienteiieeeteeseesteseseesseeesseesssessnesssessseesssesasesssesansassnesssessssessasseresnne 42

2.4.26  StANAArd BONAS ......cuoiieee ettt e et 43

2.4.27  Vanilla CroSS CUIMTENCY SWaAP ...ceeeuireeieieeratererieeieeestereseaaseasstesssesassessssesseessasssseessessnsesssseesseesssesssesssseenns 43

2.4.28  WHeN ISSUEA BONM........coiiiiii ettt sttt st be s sn e n e nenene 44

DAt MAPPING ..ottt ettt e sab e ettt e at e e sabe e e bt e e et e e e bt e e s hbe e ettt e ateesabeeeabbe e ntaesbeeenares 46

3.1 External Reference and INternal REfEIENCE.......cc.couviviiireeiireieercee et seeeereseeeereneens 46

3.2 TrA0E@ DAl@....eceieieiiiee et e et s st be e s 46

3.3 MIFID Trade KEYWOIAS......ccccciiei ettt ettt e ertte e e ettt e e e vaeeeetaeeeettaeaesssaeesesssaaaensseaaaasssasaanssessenssssaanes 46

R S 0o g 1i[o 0= o] L= . - '] o 1 T 46

TTA0E HANAING ottt n e se e een e se e e e neseae e e neseneneeemeseneseneneann 48

4.1 Supported Products @nd ACTIONS ....c...eeeuieriieeieeeee ettt s s er e s e e 48

4.2 New Trade in BIOOMDEIG .....cocuriierreeeeetr ettt sttt s st e e st e e seeesmeeesanenas 50

4.3 Correct Trade iN BlOOMDEIT .....iiiiiieiiirieieitesiteeeitesiteeeeeessreseeeesaeseseesssseseseessssesaseassssesssesessaessssnsssaesns 50

4.4  Cancel Trade in BIOOMDEIT .....coouiiiiiriieetrerteretr ettt ettt s et e st s ae e st e e seeesseeesenenane 51

4.5 Terminate Trade in Bloomberg (fOr REPO ONIY) ....c.vicuiieiecieiieiecte et eeree e re e esaessaessneees 51

4.6  Rollover Trade in Bloomberg (fOr REPO ONIY)...oueiuieieeeeeee et 51

A7 LITECYCIE ACHIONS ..ottt ettt ettt eteeete e erteeseteesbeeseseeesssesssseesssessssassssenssseesssesssseesssensssansseeins 51

4.8  Pre-EXiSTING TrAUES. ...ttt ettt st s s et e st e e ere st e e senesmeeenanenas 52

ACK/NACK PIOCESS ...ccuvvieeiieeerieeirteeiteeeteeessteeeseesstaeassseessstesssseasssasasssessssessssseesssssssssssssseesssssasssessssessssses 53
December 2024 Revision 32.0 / Approved Page 6 /54

Private and Confidential



Nasdaqg Calypso
I'INanaq Bloomberg TS Integration Guide / Version 7.13.1

Introduction

The Bloomberg TS module specializes in integrating the Calypso Systems with the Bloomberg AIM or Bloomberg
TOMS on Gateway NET (GNET) product.
This document explains the components involved and its dependencies with Calypso and other modules. It also

describes the functions provided by the module as well as the setup procedures for the module to be functioning.

Gateway Net (GNET)

Schema version 30.14 is supported currently. Clients are suggested to get in touch with their Bloomberg

Representatives for compatibility details.

1.1 Software Requirements

Please refer to the Data Uploader Integration Guide and the Bloomberg Data License Integration Guide.

IBM MQ — either server or client s/w installations are required. Please refer to IBM documentation.

Java Libraries Dependency

e com.ibm.mg.commonservices_7.0.1.3.jar

e com.ibm.mqg.headers.jar

e com.ibm.mq.jar

e com.ibm.mqg.jmqi.jar

e com.ibm.mg.jms.Nojndi.jar

e com.ibm.mq.pcf.jar

e com.ibm.mgjms.jar

e com.ibm.mq.* from your IBM MQ installation

e dhbcore.jar

e Dbloomberg.jar (for integration with Bloomberg Data License)

1.1.1 Engine Dependencies

UploadimportMessageEngine, subscribing to PSEventUpload, with argument "-config BloombergAIM" (for
integrating with Bloomberg AIM) or "-config BloombergTOMS" (for integrating with Bloomberg TOMS)

BloombergEngine (for integration with Bloomberg Data License)

TaskEngine (for integration with Bloomberg Data License)

UpdateManagerkngine

December 2024 Revision 32.0 / Approved Page 7 /54
Private and Confidential



Nasdaqg Calypso
l’lNanaq Bloomberg TS Integration Guide / Version 7.13.1

Calypso supports v12 and v20 tradefeed format. V12 is the Calypso certified format while v20 is the
standard Tradefeed format by Bloomberg. Bloomberg recommends to move from v12 to v20 format.

For now, calypso supports v20 for the following products:

e Bonds

e Repo

e FutureBond

e FutureEquity

e FutureEquitylndex

e FutureMM

e FutureFX

e FutureCommodity

e FutureOptionBond

e FutureOptionEquity

e FutureOptionEquitylndex
e FutureOptionMM

e FutureOptionFX

e FutureOptionCommodity
e [ssuance

e Unitized Fund

Calypso supports Issuance product only in v20
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Calypso Configuration Instructions

2.1 Prerequisites

Install Data Uploader - For instructions on installing Data Uploader, please refer to the Calypso Data Uploader
Integration Guide.

2.2 Calypso Application Configuration

2.2.1 Migration Scripts and Schema Data

Schema Data are automatically loaded in Execute SQL and migration scripts are automatically applied.

2.2.2 Upload Import Message Engine Setup

Step 1 - Prepare the engine configuration file. You may start with the samples provided, which are named
calypso_bloombergaim_config.properties.sample (for integrating with Bloomberg AIM) and
calypso_bloombergtoms_config.properties.sample (for integrating with Bloomberg TOMS), and specify the
messaging platform information in the file.

Please set uploadMode as "local" and persistMessages as "All" in the engine configuration file.

Rename the file as calypso_bloombergaim_config.properties or calypso_bloombergtoms_config.properties.

Step 2 — Configure the Upload Import Message Engine as shown in the figure.

The value of "config" should match (case insensitive) the middle part of the engine configuration file name. For
example, if the file name is calypso_bloombergaim_config.properties, fill "BloombergAIM" here.

The engine should subscribe to PSEventUpload.
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. . ) Configuration attrbutes
Engine Mame: @ Engine 1D TTERTTP

Lpload Import Message Engine - Bloomberg . 421016 TWEOUT RESTART

LSE_BOOK_PRICING_ENY
WALUATION_TIWES
WALUATION_TIMEZOMES
WERSION_CHECK
HFER_CHECK_FIRST

Engine Class:

com.calypso.tk.engine UploadimportMessageEngine
Display Mame: @ tpplication Twpe:
Upload Import Message Engine - Bloombe |[EngineServer
Descrption:

Upload Import Message Engine - Bloomberg AIM

HFER_MEWER_EW
Persisted Event Configuration: HFER_MEXT_EVEMT
FEEventAccountBilling A 0 O HFER_PAST_GEMERATION
PSEventUpload HFER_POS_AGGREGATICN_PANE

HFER_USE_AUTOMATIC_ACCOUNT
HFER_USE_MONEYDIFF

Event Filters: HFER_USE_POS_AGGREGATION_OMLY
AllTransfersknownEventFilter v oQ ¥FER_USE_REVERSE
config Bloombergali
tid
Engine Manager Configuration: Start on Startup:

engineserner ¥

Connection to client’s IBM MQ server via proxy, in calypso_bloombergtoms_config.properties file, we need to
update the hostname, port accordingly, since it will not be updated via Tab file.

jms.queue.userid=calypsodev

jms.queue.queueManager=PMQONJ DMZ2

jms.queue.hostname=10.60.50.10

jms.queue.port=8296

jms.queue.channel=P.TS.TSF.2106.12
input.queue.name=P.TS.TSF.FROM.BLP.2106.12
dynamicQueues/P.TS.TSF.FROM.BLP.2106.12.queue.setContext=true
messagingPlatform=IBMMQ
#ccdtURL=file:///C:/calypso/calypso-17.23.9.1/client/resources/P.TS.TSF.2106.12.TAB
restart.attempts=3

#IBM SSL Support

sslVersion=TLSv1.2

sslKeystore=cert.jks
sslKeystorePassword=SENV ('calypso bloomberg toms keystore password')
sslTrustStore=cert.jks
sslTrustStorePassword=$ENV ('calypso bloomberg toms truststore password')
sslCipherSuite=TLS ECDHE RSA WITH AES 256 GCM SHA384
uploadSource=Bloomberg

uploadFormat=TradeFeed
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uploadMode=Local

persistMessages=All

Step 3 - Copy the configuration files to: <calypso home>/tools/calypso-templates/resources, then deploy
the configuration files to your application servers.

2.2.3 Update Manager Engine Setup

Configure the Update Manager Engine as shown in the figure.

Engine Mame: @ Engine I
UpdateManagerEngine 421012
Engine Clazs:

com.calypso.tk.engine. UpdateManagerEngine

Display Mame: @ Application Twpe:
lIpdate Manager Engine EngineServer
Descrption:

Update Manager Engine

Persisted Event Configuration:
PSEventAccountBilling v
PSEventMessage

PSEventRepublish

PEEventTrade

PSEventUploadReprocess

Ewent Filters:

AllTransferskKnownEventFilter ¥
IUpdateManagerEngineEventFilter

Engine Manager Configuration; Start an Startup:
engineserver ¥ L4

2.2.4 Calypso Workflow

P Please refer to the Data Uploader Integration Guide.

For bond trade allocation, Calypso suggests that the following actions be added to the existing bond trade
workflow.

Original Status Resulting Status

VERIFIED ALLOCATE CheckFullAllocation ALLOCATED
CheckValidAllocation

VERIFIED ALLOCATE CheckPartialAllocation PARTIAL_ALLOC
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Original Status Action Resulting Status

CheckValidAllocation

ALLOCATED ALLOCATE CheckPartialAllocation PARTIAL_ALLOC
CheckValidAllocation

ALLOCATED ALLOCATE NOT (CheckValidAllocation) VERIFIED

PARTIAL_ALLOC ALLOCATE CheckFullAllocation ALLOCATED
CheckValidAllocation

PARTIAL_ALLOC ALLOCATE CheckPartialAllocation PARTIAL_ALLOC
CheckValidAllocation

PARTIAL_ALLOC ALLOCATE NOT(CheckValidAllocation) VERIFIED

2.2.5 Counterparty, Trader and Sales Person

The Bloomberg AIM/TOMS field AccountCounterPartyShortName is used for looking up the counterparty in
Calypso. The module first attempts to retrieve the counterparty via LE attribute mapping. For Bloomberg AIM and
Bloomberg TOMS setup, the LE attribute name is BB_LACCOUNT_SHORT_NAME.

A Legal Entity- Version - 0 [1300035P1/LOCAL_V1300035P1/calypsc_user] (User: calypsc_user) == ®

Utilities  Help

Short Name |CALYPSO Status |Enabled -

Full Name |CALYPSO Role(s) [CounterParty

Processin gOrg
Parent E
Country | NONE - E

Inactive As From User |calypsa_user

,
B A Legal Entity Attributes Window (User: calypso_user) o | B [

Extern
Hall Legal Entity CALYPSO Role | ALL -
Processin g Org ALL -

Attribute Type ACCOUNTING - E] Value

d Processing Org Legal Entity Role Attribute Type Attribute Value
35449|aLL |caLvpso L |BB_ACCOUNT_SHORT_NAME |BB_CALYPSO

If no LE attribute mapping is found, then it searches for a counterparty with a matching name.

If neither is found, then the default counterparty, which is stored as environment variable
BLOOMBERG_DUMMY_CPTY, will be taken.
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(@ BLOOMBERG_DUMMY_BOOK
L # BLOOMBERG_DUMMY_CPTY

(@ BLOOMBERG_DUMMY_ISSUER

(@ BLOOMBERG_ENCRYPT_APP

(@ BLOOMEERG_ENCRYPT_KEY

- @ BLOOMBERG_FIRMNAME

- @ BLOOMBERG_FLOWS_SAVEDAS_PRODUCT _{
- @ BLOOMBERG_FTP_HOST

(@ BLOOMBERG_FTP_PASSWORD

(@ BLOOMBERG_FTP_USER

» BLOOMBERG_BOOK

BLOOMBERG_CPTY
+ BLOOMBERG

+ C:ltools\blplbbdlides.exe

+ hGnon[F,

+ Calypso

r true

+ bfmrr.bloomberg.com

» }BLHrzsn

+ dign4

-
_A Edit User Env (=] = [
Mame Value
- AUTHENTICATE_RMI_CONNECTION » false o
- AUTOLOGIN_APPLICATIONS ¥
@ AUTO_FEED_EXTERMAL_REF y
- AUTO_FEED_INTERMAL_REF + false
- AUTO_LOGOUT_TIMEOUT b
- i@ AdditionalTraceOnExceedDBConnection » ConnectionPool .l
- BIND_TQ_SPECIFIC_INTERFACE 4 Iﬂ
- BLOOMBERG_CALL_PUT_SCHEDULE + true
- @ BLOOMBERG_CREATE_ISSUER » false

The Bloomberg field TraderLogin will be mapped to the name of Trader in Calypso. Users need to create an
appropriately named Trader values in Calypso (can be added by clicking on the eclipse located to the right of the
Trader field below); otherwise the Trader default value of NONE will be used.

ﬁ Trade Bond Window -PO is Tokyt

Star Bank (0

Trade Back Office Bond

Cashflows

Analytics

| Trader | YAIZAWAZ
Sales | BondlSales2

' MarketPlace | NOME

,

-

The Bloomberg field SalesLogin will be mapped to the name of Sales in Calypso. Similar to Trader described in the
section above, users need to create an appropriately named Salesperson values in Calypso; otherwise the
Salesperson default value of NONE will be used.

.- " Trade Bond Window -Pi

Trade

Back Office Bond

Cashflows | Fees

Cashflows

Analytics

Trader | YAIZAWAZ

Sales | BondlSales2

MarketPlace | NOME

2.2.6 Book

For Bloomberg AIM or Bloomberg TOMS set up, the system will first look up the trading book from the Book
Hierarchy. It searches a root node named Bloomberg.TS and then looks for a node with the name of Bloomberg
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AIM or Bloomberg TOMS trade book. Finally it searches the product type of the trade. The leave node value stores
the actual trade book name in Calypso.

P T R S ]

(- Bloomberg. TS

=}y JGB_CPN
= | Bond
FITEE . '~ ® B_BOND_AFS
(- | Future
. L. G_FUT_PROP

B | IRD
‘- # G_IRD_PROP_NE

(= |) BB_TRADER_PORTFOLIO.JGE_FRN

Criterion - || BB_PRODUCT_GROLUP.Bond

NONE - . l.# B_BOND_AFS

=~ | ) BE_PRODUCT_GROUP.Future

Add All . # G_FUT_PROP
[ aada | O PO

‘. @ G_IRD_PROP_NB
- # BB_TRADER_PORTFOLIO.MUNI_IJPY

Value

If Book Hierarchy is not set up, the interface module would try to get the trading book by LE attribute
BB_TRADER_PORTFOLIO.

r M
A Book Window - Version -1 [1300035P1/LOCAL V1300035P1/calypso_user] (User: calypso_user) ] (=[O
View Help
Book Id | 29943 Attributes E]
Name | TRADINGC Name Value
Activity |Act IACCT_TYPE o
ity | Activity |AccAdjustmentDays W
Accounting Link | TRADING v [AccDateRule - E
AccReversalRule - 3
Legal Entity | CALYPSO B BE_TRADER_PORTFOLIO B8 _TRADINGC
- |[BookBundle
Location | Asia/Hong_Kong « | [CAMoneyDiff Book
" |CME_ACCOUNT
End OfDay | 23| Hour 55 Mn | ... |cvFD
+ |CTC Compounding -
Base Cy |USD ™ | |cTC Consalidator -
ICTC Offset -
Holidays B ol = -
Comment
Id . Mame Legal Entity Location Base Currency  End OFLC
27865(BookCMF _6 ICMF_1 |America/Mew_York [UsD -
27866 BookCMF_5 ICMF_1 |America/New_York |USD
27372|BookCMF_7 CMF_1 AmericaMew_York |USD
27873|BookCMF_B ICMF_1 \America/Mew_York [USD
27939 [EMO04 PO AsiaHong_Kong  |USD |
29949 TRADINGC C AsiafHong_Kang -
22854/Rnnk DOASAD lpnaswan lacizana Knnn S0 o
4 [ 1 | r

If no book is found by the attribute BB_.TRADER_PORTFOLIO, the default book which is stored as environment
variable BLOOMBERG_DUMMY_BOOK will be used.
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- AUTO_LOGOUT_TIMEQOUT
- @ AdditionalTraceOnExceedDBConnection
- BIND_TO_SPECIFIC_INTERFACE
& BLOOMBERG_CALL_PUT_SCHEDULE
- (@ BLOOMBERG_CREATE_ISSUER
# BLOOMBERG_DUMMY_BOOK
- (@ BLOOMBERG_DUMMY _CPTY
- BLOOMBERG_DUMMY _ISSUER
- (@ BLOOMBERG_EMNCRYPT_APP

7
/‘ Edit User Env " . . e aee = B
MName Value
@ AUTHENTICATE_RMI_CONNECTION + false e
- @ AUTOLOGIN_APPLICATIONS 3
- (@ AUTO_FEED_EXTERNAL_REF 3
- @ AUTO_FEED_INTERNAL_REF + false

3

+ ConnectionPool

»

r true

» false

BLOOMBERG_BOOK
+ BLOOMBERG_CPTY

+ BLOOMBERG

r Cltools\blp\bbdlides.exe

- (@ BLOOMBERG_ENCRYPT_KEY » hGnon[F,
& BLOOMBERG_FIRMNAME + Calypso

- (@ BLOOMBERG_FLOWS_SAVEDAS_PRODUCT _fr true

- BLOOMBERG_FTP_HOST + bfmrr.bloomberg.com
- (@ BLOOMBERG_FTP_PASSWORD » }BLHrzsn

@ BLOOMBERG_FTP_USER » dig04 <

2.2.7 Bloomberg Data License Integration

For Bond trades, the module supports getting Bond product data from Bloomberg Data License if the

corresponding product information is not present in Calypso System.

[NOTE: The Bloomberg Connect module for Calypso has to be separately licensed and set up first.]

Start the Bloomberg Engine and the Task Engine.

Then, configure the GATEWAYMESSAGE workflow, adding the rule for REPROCESS action. Please refer the below

screen shot for the same:

WurkFluw Action

I[=] E3

1d |52?2n Action IREPROCESS

Orig Status IPENDING |

Result StatusIREPROCESSING

Event Class IPSEventMessage SubtypelGATEWAYMSG
Product IP.LL Processing OrgI.D.LL
[ Different User [~ Create Task ¥ Use sTP

[~ Log Completed I~ Preferred &ction [~ Update Qnly

I~ Meeds man, Auth,

Rules ICheckKickOFF,RequestBIoomberg,UplnadReprocess

Filker I _|

Custom Rules Definition

[ Use Kickioff\Cuk OFf

I~ Generate Intermediary Ex

|_2 Priarity
| Help |

Audit FiIterI j | j

Configure the kick off trigger as well (Configuration > Workflow > Kick-Off/Cut-Off...).

December 2024 Revision 32.0 / Approved

Private and Confidential

Page 15/ 54



lol Nasdaq

Nasdaqg Calypso

Bloomberg TS Integration Guide / Version 7.13.1

ZKitkDﬁ / CutDff [143005/gfs_143005_iw/calypso_user]

[ ki Fier (iR : Eut | Browse |

= | WaorkFlows
5L PSEventMessage warkflow IALL)’PSEventMessageJ‘GATEWAVMSGJ‘ALLJ‘PENDINGJ‘REPROCESS)’REPROCESSING
L[ POnALL X
- | ProduckiAll Receiver Method IALL 'I

- uh - - Currency lh Date Caleulator lm
(% SUbEyRePATMENTMSG 5O Filter HH MM
-~ # Subtype:RECEIPTMSG
o Subbype:SWIFTCONFIRM Date Roll INO_CHANGE - KickOff Days Lag ID KickOff Time ID B |2
TradeBundle
Holidays I | ¥ Ma Cutoff
TimeZone ICST 'I
ol Gz iy Scan Frequency ID ! ID

I~ Absolute Time

Mew | Delete Save Savehshlev |

‘Workflows Description
JALLJPENDING]

AN

2.2.8 Task Station

P Please refer to the Data Uploader Integration Guide.

2.3 CounterParty LE attribute Config

Receiver | Currency | Method | KickOFfF lag | Kic

Currently the Counterparty LE Attribute determines which Counterparty account needs to be considered to book

the trades.

2.3.1 Client account Configuration

44 Accounts Definition - Authorization mode OFF CLOD09 / 78260 - version 101 - O x
Account  Utilities Reports  Process Help
Account | Statements Attributes Interests  Limits Translation/Revaluation Clearing Browse
Account Name |CLOD0S [ Custody
Processing Org | SETCLEAR ~  Coy AUTO Id 78260
X .
Type |SETTLE SubType | Clearing ~ Auto/Template Acc Lx x|
External Mame | Client 3 STD EN a Interface Rule Aggregate ~ Key Value ey
\AccountMame | ‘ )
Description | Client 35TD D AccountType
Bloomberg.TS_ClientAccount 3046
Legal Entity (F2Z) CLIENT 3STD Role |Client | [Bloomberg.Ts_CounterPartyAccount
Multi-Cra ICFTCAccounthumber (CLOD0S_CFTC
Creation Date |22/01/19 13:57:09 Create by Acc Engine only [ e necy - =
ICFTCNetGrossReportingFlag Gross
Closing Account Last Closing Date ICFTCSubAccount
ICMEEX_ClientAccount BA
Parent Account ParentId 0 ICMEEX_CounterPar tyAccount v
External Settl, External Cash Account
Balance Freg |DLY ~ |Day |1 Rule | @Daily Date Rule Roll | END_MONTH ~
New Delete SaveAshew CustomerTransfer Close

From the Bloomberg file Account number details is referred from TraderAccountNumber to link in the ClientAccount
Definition. Accounts without Accountproperty in the above format will be ignored and trade will flow to Error

account.

Add Account Property with prefix same name as Interface name followed by _ClientAccount.
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For example:

Interface name — “Bloomberg.TS” followed by underscore — “_” and then postfix as “ClientAccount” (Bloomberg.TS
_ClientAccount)

Client Error Account Logic:

Mame: |Bloomberg. TS Translator
Interface Value:  |ClientAccountPOAtribute

Calypso Value:  |Errorécoount

L& Legal Entity Attributes Window - Version - 0 - O X
Q- Search
Legal Entity |SETCLEAR. 5 Role | ALL ~ Processing Org | ALL ~
Attribute Group ~| 5] Attribute Type | ErrorAccount | Value |[ERROR_ACCT =
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
FroAccont | -
Authorization E Load | L"@ Delete | H save | (©® Show Pending Autﬁorizah’ons|

Check Calypso Mapping Interface Translator for Client error Account from Which PO attribute to pick, if it is not
mapped then fall back to check the ClientErrorAccount PO attribute.

£\ Legal Entity Attributes Window - Version - 3 - O X
Q- Search
Legal Entity |SETCLEAR. E Role | ALL e Processing Org | ALL v
Attribute Group v | 2] Attribute Type | ClientErrorAccount | Value |[ERROR_ACCT =
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
[ [Client E} a
Authorization E Load | E,! Delete | H save | (® show Pending Auihorizah'ons|

If PO ErrorAccount is not found, then fail to create the trade. The attribute value should be ClientAccount definition
name.

Note: For V12, the client Account field will not be present in BBG xml file so , the trade will be booked into
ClientErrorAccount.
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2.3.2 Counterparty account Configuration

Account Configuration:

Ly Accounts Definition - Autharization mode OFF Newedge Client / 70270 - version 32 — m] x

Account Utilities Reports Process Help

Account  Statements  Attributes Limits Translation/Revaluation Clearing Browse
Account Name | Newedge Client [] Custady
Processing Org | SETCLEAR ~ Coy AUTO ~ Id 70270
Type |SETILE SubType | Clearing 3 Auto/Template Acc x|
External Name |Newedge Client1 Q Interface Rule Aggregats v Key Value by
\AccountMName ~
Description Mewedge Client2 lAccountType -
Bloomberg.TS_ClientAccount
Legal Entity (F2) NEWEDGE Rale | CounterParty Bl 5 comberg TS_CounterPartyAccount
M Wi (CFTCAccounthumber
Creation Date  28/11/18 06:05:53 Create by Acc Engine only A
|CFTCNetGrossReportingFlag -
Closing Account @ CFTCSubAccount
ICMEEX_ClientAccount
Parent Account ParentId |0 ICMEEX_CounterPartyAccount [4Q0B v
External Settl, External Cash Account
[ Balance
Retroactivity
Status Active ~
[] Interest Bearing ] siling [[]1s Proprietary
Active From
Proprietary Account
Active To
[ by Trads Date Sub-Account Type ~
New Delete E Save I SaveAsNew CustomerTransfer Close

From the Bloomberg file CounterPartyAccount number details is referred from CustomerAccountCounterParty to
link in the CounterPartyAccount Definition. FCM trade interface primary look is to capture Counterparty account.

Accounts without Accountproperty in the above format will be fallback to PO attribute CounterPartyErrorAccount, if
not found the current behavior (check legal entity mappings) and if not, trade will fail to load.

Add Account Property with prefix same name as Interface name followed by _CounterPartyAccount.

£\ Legal Entity Attributes Window - Version - 3 - O X
Q.- Search
Legal Entity |SETCLEAR E Role | ALL e Processing Org | ALL i
Attribute Group ~ | E Attribute Type | CounterPartyError Account ~ E Value |Newedge House |
1d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
185757 ALL [ |CounterPartyErrorAccount Newedge House
Authorization 4 Load [T Delete [H save | (© show Pending Authorizations

CounterPartyErrorAccount Mapping details in PO attribute, the attribute value should be Counterparty Account
Definition name.

For Example:

“ n

Interface name — “Bloomberg.TS” followed by underscore — “_” and then postfix as “CounterPartyAccount”
(Bloomberg.TS_ CounterPartyAccount)
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If the counterparty Mapping is not found then Check the PO attribute CounterPartyErrorAccount, if the PO attribute
is not found then check the Legal entity attribute if this is not found fail the trade to load.

Book Mapping

If order is punched from Pricing sheet, then the book will be used from the order else it will pick the book from
clearing client account property setup under Accountproperty name “Clearing Book”. If an Account has a valid Book
in the ‘Clearing Book' valug, 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:

A Legal Entity Attributes

Legal Entity |BANK ALPHA

Processing Org | ALL

Attribute Type | Client Execution Book w

Role |ALL

e

Value BA ClientExecutionBook

O X

1d Processing Org  Legal Entity

56801 ALL BANK ALFHA

Role  Attribute Type

ALl Client Execution Book

Attribute Value

BA ClientExecutionBook

S6803|ALL BANK ALFHA |ALL House Execution Book BA HouseExecutionBook
56800/ALL BANK ALPHA |ALL  |Client Clearing Book BA ClientClearingBook
56802|ALL BANK ALPHA |ALL  |House Clearing Book BA HouseClearingBook
ik aatai== inialai=2 pp— -
GO200/ALL BANK ALFHA |ALL EurexFirmid CALXV
65261 |ALL BANK ALPHA |ALL OCRVolumeThreshold 100
G63768|ALL BANK ALFHA |ALL PositionTransfer.External.CH.Account |CA0009
S56799|ALL BANK ALPHA |ALL Booking Date 08-13-2019
78760|ALL BANK ALFHA |ALL ClearingType FCM
74760|ALL BANK ALPHA |ALL ClearingHouse FCM
Load Delete Save Authorization Close
Shos B, di Authorization

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

e House Execution Book — Client account definition subtype (Execution), Account property “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)

Note: in case the amend/cancel incoming message may not have client or counterparty account details
then trade will be amended using the ExternalReference and ignore the check of client, book and
CounterPartyAccount.
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2.4 Product Setup

2.41 Bond Future

At the future level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>
<Exchange>" (note the space between <Ticker> and <Exchange>).

N
A“ Future Contract Specification Window (User: calypso_user) - - lilﬂlg
File Futures Help
Cantract |BOND FUTURE 0001NYSEAISDBond + | | Mew From Date |11/01/2013) /) Show Futures [z Save Futures ] Save Curve Underlyings 3¢ Delete Future

Name Value BE_TICKER_EXCHANGE  Futures Existing  Curve Underlying Existing  Expiration Date  LastTrade Date  First Delivery Di
= Contract Summary » | |=THEES 8/03/20 8/03/20 04/03/20 -

Exchange NYSE T 17/06/2013 17/06/2013 03/05/2013 F

Currency usD H 16/09/2013 16/09/2013 02/08/2013

Name AIM BOND FUTURE 0001 16/12/2013 16/12/2013 02/12/2013

Type Bond - 17/03/2014 17/03/2014 03/03/2014

16/06/2014 16/06/2014 [02/06/2014
15/09/2014 15/03/2014 01/09/201%

Details ‘ Underlying

Mame Yalue 15/12/2014 15/12/2014 01/12/2014 £
16/03/2015 16/03/2015 02/03/2015
- g::;?l Future e 15/06/2015 15/05/2015 [01/06/2015
Quote Deamals 6 = 14032015 |1409/2015 __ [07j09/2015
Is Contract Size Variable 14/12/2015 14/12/2015 07/12/2015
Contract Size 100,000,000,000000 14/03/2015 14/03/2015 07/03/2016
No. of Futures in Contract 20 13/06/2016 13/06/2016 06/06/2016 | |
Settle T Cash 1/03/2016 13/09/2016 05/09/2016
i - 18/12/2016 18/12/2018 [05/12/2016

13/03/2017 13/03/2017 06/03/2017 -

m | +

|3 Delete Contract [ Save Contract [ Save Contract As New

The Bond Future trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond Future trades.

- N
A/‘ FutureBond/AIM BOND FUTURE 0004/03/12/2012 -PQC is Default Processing Organisation (71465) - Ve... EIM

Trade Back Office Future Analytics Pricing Env  Market Data  Utilities Help

Trade | Details I Fees

Cpty CALYPSO - E]CnunterParty Status |PENDING jin] * | 71465
S < e ) [ Jremie  [1ore =
-Contract Selectior

Exch |LSE - Cecy |GBP - Contract AIMBOND FUTURE ... Future |Dec 12 -

1d Type BB_MARKET ... w Value

Future |FutureBond/AIM BOND FUTURE 0004/03/12/2012 Show -
Trad
:Euy - Price 151.062500 | |Future
Quantity 123
Nominal 12,300 [ FRe |

2.4.2 Equity

At the equity level, map Calypso Product Code “TICKER_UNIQUE” to Bloomberg value “<Ticker> <Exchange>"
(note the space between <Ticker> and <Exchange>, for example, FB US).
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r
A Equity.EQUITY.DEM020120710 (User: calypso_user)

File Help
JE W6 (F1X] @

Name |EQUITY.DEMO20120710 Product Id 9967

| & custom Data...

Security Code |BB_MARKET SECTOR ... = |

CA | Dividend | Legal Entities | Audit
8 |[m=] =t =t
B Equity a
Corporate DEMO CORPCRATE 20120710 M
Equity Type Standard
Currency usp
[5] BB_CALC_TYP
BB_TICKER_EXCHANGE
I5IN U530303M1027
TICHER_UNIQUE
BE_MARKET_SECTOR_DES
BE_UMNIQUE
COMM_FIX_PRICE_DEC
cuswe
Common
DebtSeniority
Feed
GCFCusip
INDEX_TYPE

m

The Equity trades of Bloomberg AIM/TOMS are integrated into Calypso as Equity trades.

‘/‘ Equity.EATING PEANUTS -PO is CALYPSO (5465) - Version : 0 Mod User =) [1300075P2/LOCAL_V1300075P2] (User: calypsc_user)

EE)

Trade BackOffice Equity Analytics PricingEnv  Market Data View Utilities Help

Trade | Details | Fees|

m

Cpty |CALYPSO v. B CounterParty CALYPSO
Book TRADINGC - D Status |PENDING .ID * | 5465
Broker E Template | NONE -
[ Trade Entry
Buy « | Mame  Equity EATING PEANUTS - E Show Classification
Quantity 10 Price 99 | |UsSD Settle | 15/06/2012 Cash Date
[ Proceed:
Negotiated Price 99 .Gmss Price v. .USD v.
Settlement |-990.00 .USD hd ]

2.4.3 Equity Index Future

At the future level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>

<Exchange>" (note the space between <Ticker> and <Exchange>).
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— y
4 Future Contract Specification Window (User: calypso_user) @E‘g
File Futures Help
Contract |" INDEX 000 1/HKEX/HKD,EquityIndex v| I_T Mew From Date |11/01/2013 O Show Futures [ Save Futures E_I Save Curve Underlyings
Name Value BB_TICKER_EXCHANGE  Futures Existing  Curve Underlying Existing  Expiration Date  Last Trade Da
El Contract Summary - ] ] 01/20 01/20
Exchange HKEX ] [ 19/02/2013 19/02/2013
Currency HKD ] [ 19/03/2013 19/03/2013
Mame AIM EQUITY INDEX 0001 (] [ 16/04/2013 16/04/2013
Type EquityIndex S L [ 14/05/2013 14/05/2013
Details | Underlying
Name Value
El General -
Quote Type Price32
Quote Dedmals 1
Is Contract Size Variable £
No. of Futures in Contract 5
Settle Type Cash
Negative Price Liquidation |l
Attributes Select...
Fungible with
Future Mame Manth Expiry Date
Last CCP Date Lag o
[l Ticks
Tick Tuna Sivcad o
Lﬂ Delete Contract H Save Contract ﬂ' Save Contract As New | o | 1
=

The Equity Index Future trades of Bloomberg AIM/TOMS are integrated into Calypso as Equity Index Future trades.

.
_A FutureEquityindex/AIM EQUITY INDEX 0001/21/08/2012 -PQ is Default Processing Organisation z5965). ] = | B e

Trade Back Office Future Analytics  Pricing Env  Market Data  Utilities  Help

Trade | Details I Fees

Cpty [CALYPSO - l E] CounterParty Status |PE\IDING | [ID - ]25965 |
Book [TRADINGC - }Srcker | ‘E [ Remove ]Templabe
~Contract Selection

Exch [HKEX - I Cecy lHKD v] Contract [AIM EQUITY INDEX ... v] Future [Sep 12 v]

IdTyDe[BE_MARKEI'_.“ vl Value| |

Future |FumreEquityIndefoM EQUITY INDEX 0001/18/09/2012 | Show -

~Tradk

[y ~| rice] 1377080 | [price3: -]

2.4.4 FX Forward

The FX Forward trades of Bloomberg AIM/TOMS are integrated into Calypso as FX Forward trades.
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Deliverable Type Buy/ Sell Ccy Pair Book Counterparty
Deliverable Outright _| USD/AED || TRADINGC || CALYPSO - |@
coy s JAmownc1  swipate | mpomi2 spot iocwagn | ow & v am
Amount 2 456.00 Points -0.37|Final 1.226163 Mear|  0.00000 -0.02975
usD AED
-
Comments Final Margin: Delivery Unknown MNon-Strip  Option? IEl SAVE(F5) -
-
¢ Back to Back ¥ currency split 2 Spot Risk Transfer € Fwd Risk Transfer Details Keywords
Default User Override Trade Date 01/08/2012 ... Q- Filter Keywords
Split Currency o~ Base Split Book Alterate Settle D... 12/08/2012.... Strategy -
Primary Book = Quoting Split Book Far leg Alternate ... Broker
Quoting Book - Tr.ader CLs false
:"I“" Trader CLS_ELIGIBLE
Previewed Trades [Actual Trades - JLori2 SPOT_MARGIN
roKer LateTradeDat. .. =
Routed Trades |Positions Ro\.e CounterParty LateTradeDat...
Action FQO_AMEMND ReportinaC:
Book Currency Pair  Primary  Quotng ID Type Mirror Book  Counterparty portingey. ..
Internal Ref, BE_TOMS_41... LIMIT EREAC,
[TRADINGC USD/AED 456.00  (559.13) 100465 Originating CALYPSO External Ref. BB_TOMS_41... LIMIT_VIOLAT...
Bundle Type GalesB2R
Bundle Name 5alesB2BFrom
as O SelesB28To
Prime Broker SavedSalesB2...
SavedTransfer...
‘r Routing | cﬂ Reporting Currency Split Rate J S

2.4.5 FX Future

At the future level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>
<Exchange>" (note the space between <Ticker> and <Exchange>).

F
‘4 Future Contract Specification Window (User: calypso_user) @M

File Futures Help

Contract |AIM FX EUR/USD/ELURONEXT JEUR /FX '| LT Mew From Date | 14/01/2013 o Show Futures [l Save Futures E_I Save Curve Underlyings

Mame Value BB_TICKER_EXCHANGE  Futures Existng  Curve Underlying Existing ~ Expiration Date  Las
= Contract Summary | |EUR. EUROMNEXT 15
Exchange EURONEXT L
Currency EUR H & [0
Hame AIM FX EUR/USD & [0
Type Fx i Il Il
B =
Details | Underlying = =
Name Value Il I
= =
El General - = =
Quote Type Future = =
Quote Decimals [ = =
Is Contract Size Variable | = =
Contract Size 100,000,000.000000 = = =
Mo, of Futures in Contract 20 = =
Settle Type Cash = =
Megative Price Liquidation = =
Attributes Select... = =
Fungible with = = 5
Future Name Month Expiry Date =] = ‘rEII
Last CCP Date Lag o — —
[l Ticks
Tick Type Fixed
Tick Size 200 -

3¢ Delete Contract | Save Contract H Save Contract As New

m 13

The FX Future trades of Bloomberg AIM/TOMS are integrated into Calypso as FX Future trades.
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r e — —
A FutureFX/AIM FX EUR/USD/17/08/2012 -PO is Defoult Processing Organisation (53465) - Version : 1 Mo.. | (=) [t

Trade Back Office Future Analytics Pricing Env  Market Data  Utilities  Help

Trade | Details | Fees

Cpty [CN.YFSD - ] E] CounterParty Status ‘CANCELED ‘ [ID - ]63465
Book [TRADINGC - Proker | ‘B [ Remave ]Tamplabe
rContract Selectior

Exch [EURONBT - I Cey IEUR - I Contract [AIM FX EURJUSD v] Future [SED 12 v]

IdType[BE_MARJCEF_‘.‘ v] Value| ‘

Future ‘FumreFX,{AIM FX EUR/USD/17/09/2012 Show -
~Trad:
Buy - Price 156.75 ‘Future - |
Quantity 567

Hominal 56,700,000,000 FRC

2.4.6 FX Spot

The FX Spot trades of Bloomberg AIM/TOMS are integrated into Calypso as FX Spot trades.
Deliverable Type [ Sell Ccy Pair Book Counterparty
Deliverable Qutright ﬁ| UsD/IPY || TRADINGC || CALYPSO - |E]
oo 7 fmoms mermowe | wmsoulsper | s varge

Awowiz o Fo

-
Fr ‘Fmal Margin: pefery Known IEl SAVE(E) -
.
¢ Back to Back ¥ currency split ¢ Spot Risk Transfer ¢ Fwd Risk Transfer Details Keywords
Default User Override Trade Date 02/08/201207:4... | O~ Filter Keywards
Split Currency Base Split Book Alternate Settle ... 03/08/2012 23:5... Strategy
Primary Book Quoting Split Book Far leg Altemate... Broker
Quoting Book Trader 5 cLs false
!"I“"T'a e CLS_ELIGIBLE
_ — Joviz SPOT_MARGIN
Previewed Trades |Actual Trades R"" " Counterparty LateTradeDate. ..
ole ounterPar
& LateTradeDate. ..
Routed Trades |Positions Action FO_AMEND .
ReportingCcyD...
Book Currency Pair  Primary  Quotng ID Type Mirrar Book  Counterparty InhernaIIReff. B8 _TOMS_4160 ... LIMIT_BREAC..
Extel Ref, BB_TOMS_4150_... -
RADINGC USD/IPY 678.00 (52,975) 100466 Originating CALYPSO xErnal e s A0 LIMIT_VIOLAT
Bundle Type Sal
Bundle M; 828
ct; ©hame SalesB2BFrom
Frime Broke O SalesB2BTo
rime Broker P——

I Routing | \»+| Reparting Currency Split Rate J

2.4.7 FX NDF
The FX NDF trades of Bloomberg AIM/TOMS are integrated into Calypso as FX NDF trades.
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Deliverable Type Buy/Sell Ccy Pair Book Counterparty
Non Deliverable Outright _| USD/KRWY | ‘ TRADINGC | ‘ CALYPSO - ”I]
Ccy A.mount 1 -10,000.00 | Date 09/01/2013 Spot 1,063.44 Margin l:l t" usD KRW
usD KRW
Trader 1,063.44 Near| -10,000.00| 10,634,400
Reset | 07/01/2013 Fixing © v |USDAKRW FIX v|
-
Comments ‘Fmal Margin: 0.00| Delivery Unknown | Limits | SAVE(F5) -
-
¥ Back to Back 3 Currency split 3 spot Risk Transfer ¢ Fwd Risk Transfer Details Keywords
Default User Override Trade Date 07/01/2013 19... | O~ Fiter Keywards
Split Currency - Base Split Book AJte‘maLe Settle Date Strategy
Primary Book Quoting Split Book Far leg Alternate ... Broker
ki roder e o
) :""“" Trader CLS_ELIGIBLE
Previewed Trades |Actual Trades BaisE SPOT_MARGIN
rOKEr
LIMIT_BEREAC...
Routed Trades |Positions Role CounterParty L\MIT_VIOLAT
Book Currency Pair  Primary Quoting jin} Type Mirror Book  Counterparty Action FO_AMEND 53.9_.3625
[TRADINGC  USDKRW (10,000.00) 10,634,400 99965 Criginating CALYPSO Internal Ref. BB_TOMS_582... SalesB2BFrom
External Ref, BB_TOMS_582...
Bundle T SalesB2BTo
unde Tvpe SavedSalesB2..
Bundle Name
< m v cLs O
Y Routing Iﬂ Rate Reset Prime Broker

2.4.8 Interest Rate Future

At the future level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>

<Exchange>” (note the space between <Ticker> and <Exchange>).

‘4 Future Contract Specification Window (User: calypso_user)

P

File Futures Help

Contract | INTEREST RATE 0001/HKEX/HKD/MM v| 5 New

From Date |14/01/2013 0 Show Futures [l Save Futures E_I Save Curve Underlyings

[ Delete Contract [ Save Contract [& Save Contract As New

MName Value BB_TICKER_EXCHANGE  Futures Existing  Curve Underlying Existing  Expiration Date  Last|
=l Contract Summary - ] i

Exchange HKEX, 1= 7] 18/02/2013 18/01

Currency HKD = (& [¥] 18/03/2013 13/0

Mame AIM INTEREST RATE 0001 & [] 15/04/2013 15/04

Type MM = O [¥] 13/05/2013 13/0

. O & 7j06/2013 |17/
Details | Underlying 0 ¥ 15/07/2013 1507
MName Value (] [¥] 19/08/2013 19/0
[ ¥ 16/03/2013 16/0

= General - = =

Quote Type Future = % ﬁﬁgﬁ E‘;i’(

Quote Decimals 6 = % 16/12/2013 IS

Is Contract Size Variable = = L

Contract Size 3,000,000.000000

Mo, of Futures in Contract 12

Settle Type Cash

Negative Price Liquidation

Attributes Select...

Fungible with

Future Mame Month Expiry Date

Last CCP Date Lag a
= Ticks

)_Tick Tune Eived T

The Interest Rate Future trades of Bloomberg AIM/TOMS are integrated into Calypso as Interest Rate Future trades.
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r ™
A FutureMM/AIM Interest Rate Future 0001/17/12/2012 -PO is Branche 2 (1504) - Version : 3 Mad User .. .= | (=) [

Trade Back Office Future Analytics Pricing Env  Market Data  Utilities Help
Trade | Details I Fees

Cpty |CALYPSO B CounterParty Status |PENDING D - 1504

Book | TRADINGC  Broker B Tamplane NONE -

~Contract Selectior

Exch |NYSE - Ccy |USD w | Contract |AIM InterestRateF... = Future Dec 12 -
Id Type | ISIN - Walue

Future |FutureMM/AIM Interest Rate Future 0001/17/12/2012 Show
rTrad
:Buy v: Price 99,78 | |Future
Quantity 234
Nominal 234,000 [ FRC

2.4.9 Option on Equity Index Future

At the future option level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>
<Exchange> <Strike>" (There is a space between <Ticker>, <Exchange> and <Strike>. Please note that the
number format of <Strike> should be the same between Bloomberg and Calypso.

r A
A Future Option Contract Specification Window (User: calypso_user) =R
File Future Options Help
Contract |JPTION 000 1/HKEX/HKD EquityIndex v | |_J Mew From Date | 16/01/2013 | 42 Show Future Options [ Save Future Options 9Cnnﬁg - [ [ Generate Strikes
Name Value ExpirationDate  LastTradeDate  FirstDeliveryDate  LastDelivery Strike OptionType  BB_TICKER_EXCHANGE  CUSIP ISIN
£l Contract Summary - =] 00-000-00-....
—| o4 13 04/ 2013 04/ 2013 104 (2013

Exchange HKEX L HRED oz oz o 00-000 calL ESU2 HKEX 1200

Currency it = | |oafoz/2013 04/03/2013 l04/03/2013 04/03/2013 00-000-00-.

:Eme ‘:IM iQr“:W INDEX OPTIONO... ! o1 /0afa013 01/04/2013 l01/04/2013 01/04/2013 00-000-00-...

e quityIn
= 06/0s/2013  |os/os/2013 le/os/2013 06/05/2013 00-000-00-..

Definition ‘ 03/06/2013 03/06/2013 03/06/2013 03/06/2013 00-000--00-...
Name Value 01/07/2013 01/07/2013 01/07/2013 01/07/2013 00-000--00-...
5 Underkying 05/08/2013 05/08/2013 l0s/08/2013 05/08/2013 00-000-00-...

Exchange 1 | [o2/0sp2013 02/03/2013 l02/03/2013 02/03/2013 00-000-00-....

Currency HO | £ lo7fi0/2013 07/10/2013 07/10/2013 07/10/2013 00-000-00-..

Name AIM EQUITY INDEX 000 1/HKEX 04/11/2013 04/11/2013 04/11/2013 04/11/2013 00-000-00-...

Underlying Dates
B General

Quote Type Price32

Quote Dedmals 0

FExercise Tune Furonean L

|5 Delete Contract [g Save Contract [ Save Contract As New = N . N
L

The Option on Equity Index Future trades of Bloomberg AIM/TOMS are integrated into Calypso as Option on Equity

Index Future trades.
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F hl
A FutureOptionEquitylndex/AIM EQUITY INDEX OPTION 0001/PUT/1200-000/03/08/2012 -PO is CALYPSQ (10096... L =2 1o=) [l

Trade Back Office FutureOption Analytics  Pricing Env Market Data  Utilities Help

Trade | Details | Fees

Cpty |CALYPSO - E CounterParty Status |PRICING o] - | 100985
Book [TRADMNGC < oker (o) [ remove_Jremae  [rone
Contract Selection

Exchange |HKEX - Currency HKD - Option Contract | AIM EQUITY INDEX O... = | Future Sep12

Id Type BB_MARKET ... « Value

Option | FutureOptionEquityIndex/AIM EQUITY INDEX OPTION 0001/PUT/1200-000/03/03/2012

Underlying FutureEquityIndex/AIM EQUITY INDEX 0001/18/09/2012

Trad
Strike | 1200-000 1200-000 » (|Price32
BUY - Quantity |901
- - Price |03-286
PUT -
- Nominal |0

2.410 Vanilla FX Option

The Vanilla FX Option trades of Bloomberg AIM/TOMS are integrated into Calypso as Vanilla FX Option trades.

r - _ _
A Pricing Sheet 1 (User: calypsa_user) ==
PricingSheet View MarketData Tools Analysis Processing Configuration Help a
DPEEIE0EE -0 -0-008H® Trade/funde 14 | [E] PriceF12 -
X Market Data 1 2
Rate Sides Mid Strategy Name EE N srter Strategy... -
USD/ELR Spot 0.0000 Price and Save Active
EUR EURIBOR 6M Curve_|ZC EUR Eurbor Solve -
EUR/USD Vol EUR/USD VOL LAST Strat...|| | Template -
USD LBOR 3M Curve ___|2C USD Libor 3M/6M Trade 1d 103465 E
Trade Version o
5] Pricng £ Bundle IO
Status PENDING
aluation Date 18 [25/01/2013 ‘Acton FO_AMEND
aluation Time 13:16:43 Sales Persan NONE
Pricing Env INTRADAY Trader INONE
Putput Lor 2way 1wy Book TRADINGC
Counterpart Role CounterParty
 Solver Counterparty CALYPSO
; Internal Baok
X Leg Details
= Broker
° . Prime Broker
Notional -10,000,000.00
[ Cey1 Amount -10,000,000.00
Cey2 Amount 142,400,000.00
Product Type Vanilla
Constants
Cey Pair USDJELR
Notional Ccy uso
Settle Cey
Quanto Cey Par
Quanto Factor
Buy/Sel sel
Put/Call USD Put
Cey2 PutiCal EUR Cal
E=d=eNE mmmm o T -
Current: Jan 25, 1:20:03 PM HIT

ExpiryTimeZone Mapping - If not set, America/NewYork is used by default.

Example:
Name = Bloomberg.TS/Config
Interface Value = ExpiryTimeZone

Calypso Value = Asia/Tokyo
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241 Vanilla Interest Rate Swap

The Vanilla Interest Rate Swap trades of Bloomberg AIM/TOMS are integrated into Calypso as Interest Rate Swap
trades.

= —— < - Ly TR
A Swap/06/08/2017/P:USD/LIBOR/3M /R:USD 0.92500 -PO is CALYPSO (101465) - Version : 0 Mad User :) [130007SP2/LOCAL V130007...

‘Trada Back Office  Swap Cashflows Analytics Pricing Env  Market Data  View Utilities Help

Trade | Detais | Cashfiows | Resets | Fees (3 | csa|

- e

CounterParty v [ CALYPSO

NONE -

—

2412

The system will look up the Securities by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it
will put the trade message on hold and download the product definition from Bloomberg Data License (for
integrating with Bloomberg Data License). After the product definition is fed into Calypso, the system will continue
to process the trade message.

Asset Backed Securities

— — —— — — [ oz ]
A Product Chooser Window - =
Type/Cey | Code | Bond d‘wwL : d Description Type cusIP 1SIN BB_UMIQUE  TIt
1 Bond chaoser 5370 BondNGECDD 6 1/4 11/15/20/1482/15/11/2020/6.25% [Bond TT3299696 [XS0037419743 L
Bl Type 52468|BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252BAB5 |US05252BAB53 |COEH6526816 |AN;
Cohe <AlL» 54467 BondMTFG 0 09/18/14/21/18/09/2014/0.96425% Bond 06538E4Z7 |US08538E4Z76  |COEJ3629247 |MTF
£ ¢ Currendies 66967 BondT 1 1/4 09/30/15/5Y/30/09/2015/1.25% Bond 912828NZ9 |US912828NZ91  |GVS12828NZ9 [T
P <Al 52967|BondANZ 5.101/13/20/10Y/13/01/2020/5. 1% Bond 05252BANG |US05252BANGL |COET1023007 |AN;
i - Maturity From 63459 BondBATSLN B 1/8 11/15/13/256W/15/11/2013(8.125% |Bond EH6270696 |USGDBB20BW46 |COEH6270696 |BA1
L. Maturity To 62467 Bond]GE 1 1/2 03/20/19/1043W/20/03/2019/1.5% Bond EC0544550 |JP1200411V08  |COECO544550 |IGE
L g? Country 50967 BondUKT 8 09/25/14/0D/25/09/2014/8% Bond 722052021 |GBOD09125370A
L gP Tssuer 51967/BondT 6 5/8 10/15/34/0D/15/10/2034/6.625% Bond 5940324X1 |1P3866800000 |CODDS312515 [T
52469 BondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% Bond 05252BAM1 |US05252BAM19 |COEI1023048 |AN;
53467 BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252AAB7 |USOS252AAB70 |COEH6519415 |AN;
62967/Bond]GE 1 1/2 03/20/19/506W/20/03/2019/1.5% Bond EHB250069 |JP1103001952 |COEHB259069 |IGE
3129 BondFN 254998/00/01/11/2023/4.5% Bor cked [31371LGF0|US31371LGFD4
5363 BondGN 281/2021W/01/01/2013/8.2% Bond cked 362025125 |US3620251254
5345 BondAABST 2003-1 M1/361M/25/05/2033 Bor cked [00769MACI |USOD764MACI0 E
5346 BondGN 11/1496W,01/01/2000/8% Bor cked [362025AL2 |US362025AL26
51467 BondRMAC 2005-N52X A2A/1659W/12/09/2037 Bor cked [BCCOIVQPS [¥50220953235  |MGLIOOIVQF |RM,
53957 Bond52 MADDBS/ 154610 1/05/2042(4% Bor cked [36179MC24 |US36179MC241 |MGGZMADDBS |62
3130)FRNIPM 0 12/02/11/0D//02/12/2011 BondFRN 481247AC8 |US481247AC84 W
| 54468 [FRNMTFG 0 09/18/14/2¥//18/03/2014 BondFRIN D6538E4Z8 -
4 | m J r
[ query |FEdt ] | [ clear | Productmd: | | [ add ]
Tt [ oo oo ] ==
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| Trade | petails | Cashflows| Fees|
Trade Details
[Buy ~|Name  [BondG2 MA00BS/1546W/05/01/2042/4% v [ Browse |
Nominal 456,000.000 Clean Price | 95-000 5etle Date |12/20/2012 /[ show
Proceeds Price Details | Benchmark Details Bond Details
Principal  408,572.719 Clean Price Clean Price| Market Quote
Accrual 907.939 Yield Yield Next Coupon|  01/22/2013
Total 409,480.658 Dirty Price 95.21111111 Spread Accrual Days 19
Coy UusD = Gross Price Name Current Neminal 430,076.546
FX Margin Current Coupon 4
| 409,480,658 PSA 464 Market Pr... Pool Factor| 0.9431503200
| counterparty ~|jps TesT Account  + ] 88 D w|saese |
Book FXD_sample_Trades v /[ Trade [)ale Status
-Bundle Entry
Trade Date 12/17/2012 | Types ~| Names| -
Finance ] [ Asset Swap ] [ F Swap] [ IR Swap ]
Miror Book[NONE w|  Market Type Trade Classificston |+
Oommenll ‘

2413

The Basis Swap trades of Bloomberg AIM/TOMS are integrated into Calypso as Interest Rate Swap trades.

Basis Swap

Trade Back Office Swap Cashflows Analytics Pricing Env Market Data View Utilities Help

Trade | Details | Cashflows | Resets | Fees| csa|

=

Standard hd

[ [Foot —=Tray + 00 ~s0.00000000 |

12/27/2012 12/27/2017

12/27/2012 12/27/2017

Coonouo¥ Uso vimoR <o ~Eam |

Sh
MOD_FOLLOW ¥
ACT/360

-

ENDPER v [NONE v
NONE +

QTR
MOD_FOLLOW v
30/360

-

ENDPER v [NONE v
NONE v

> | NYC,LON ¥ | NYC,LON

2.414 Callable Bond

The system will look up the Bond by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it will put
the trade message on hold and download the product definition from Bloomberg Data License (for integrating with
Bloomberg Data License). After the product definition is fed into Calypso, the system will continue to process the
trade message.
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- _ N
A/‘ Product Chooser Window ﬂ
Type{Ccy | Code | Bond chooser I_ : 1d Description Type CUsSIP ISIN BB_UNIQUE T
., Bond chooser 5370|BondNGEODD 6 1/4 11/15/20/14821/15/11/2020/6.25% [Bond (73299605 [¥S0037419743 pL
52468[BondANZ 3.2 12/15/11/3v/15/12/2011/3.2% Bond 052528AB5 |US05252BAB53 |COEHG526316 |AN:
54467[BondMTFG 0 09/18/14/2Y/18/03/2014/0.96425% [Bond 055385427 |US06538E4Z76  |COEJ3629247 |MTH
65957/5ondT 1 1/403/30/15/57/30/09/2015/1.25% Bond 912828NZ9 |USS12828NZS1  |GVS12828NZS [T
52567|5ondANZ 5.101/13/20/10¥/13/01/2020/5. 1% [Bond 052528ANS |US05252BANS1 |COEI1023007 |AN:
&P Maturity From 63469/5ondBATSLN 8 18 11/15/13/256W/15/11/2013/8.125% |Bond EHE270606 |USGOSB20BW46 |COEH62706%6 |BAT
& Maturity To 62467/5ondJGE 1 1/2 03/20/13/1048W[20/03/2015/1.5% Bond EC0544550 [IP1200411V08  |COEC0544550 |1GE
& Country 50967[BondUKT 6 09/25/14/0D/25/09/2014/8% [Bond 222052021 |GBO00S125370A
P Tssuer 51567[5ondT 6 5/8 10/15/34/0D/15/10/2034/6.625% [Bond 694032A%1 |IP3356800000 |CODDS312515 [T
52465[5ondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% [Bond 052528AM1 |US05252BAM1S |COEI1023045 |AN:
53467[BondANZ 3.2 12/15/11/3v/15/12/2011/3.2% Bond 05252AAB7 |US05252AAB70 |COEHG513415 AN
62957/5ondJGE 1 1/2 03/20/13/506V/20/03/2019/1.5% Bond EHE255060 [IP1103001852 |COEHB259069 |1GE
3125[BondFN 254398/00/01/11/2023/4.5% BondAssetBacked [31371LGF0|US31371LGF04
5353(BondGN 281/2021W/01/01/2013/8.2% BondAssetBacked 362025125 |US3620251254
5345|BondAABST 2003-1 M1/361M/25/05/2033 BondAssetBacked [00764MACL [USOD764MACI0 H
5346(BondGN 11/1498W//01/01/2000/8% BondAssetBacked [362025AL2 |US362025AL26
51467[BondRMAC 2005-NS2X A2A/1659W,12/05/2037 BondAssetBacked [BCCOIVQPS [¥50220353235  |MGIIODIVQP  |RM,
53967[BondG2 MADDBS/1546W 0 1/05/2042/4% BondAssetBacked [35179MC24 (USI6179MC241 | MGG2ZMADDSS G2
3130[FRNIPM 0 12/02/11/0D//02/12/2011 [BondFRN 481247AC8 |US481247ACE4 W
54468|FRNMTFG 0 09/18/13/2Y//18/09/2014 [BondFRN 055385428 -
P w T =

The Callable Bond trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.
F=E=

—
4 BondKANSBK 3 1/2 03/31/49/0D/Perpetual/3. -PQ is Default Processing Organisation (53438) - Versio.

Trade Back Office Bond Cashflows Analytics Pricing Env Market Data View Utilities Help

Trade | Details | Cashflows | Fees

[ Trade Detail
I Buy ~ | Name ~ [BondKANSBK 3 1/2 03/31/40/0D/Perpatual/3.5%  ~ I
Nominal 234,000.000 JPY Clean Price | 97.00000000 Settle Date |12/20/2012
Pr d: Price Detail rBenchmark Detail: Bond Detail
Principal 226,980.000 Clean Price 97.00000000 | | Clean Price Market Quote
Accrual 2,333.589 Yield 3.60836231 Yield Next Coupan 03/08/2013
Total 229,313.589 Dirty Price 97.99726027 Spread Accrual Days 104
Coy IPY = Gross Price Name Current Nominal
FX]| Margin Current Coupon 3.5
Seftlement 229,313.589 Prepay S... Market Pr... Pool Factor
CounterParty ~| B8 TEST ACCOUNT  ~|[..] BB D w5343

Book [FXD_Sample_Trades v [ Trade Date 12/17/2012 Status PENDING

rBundle Entry
Trade Date|12/17/2012 Types ~ MNames -
Finance | [ AssetSwap | [ swap | [ IR Swap
Additional
Mirror Book NONE - Market Type NONE - Trade Classification -
Comment

2415 CD

The system will look up the CD by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it will put
the trade message on hold and download the product definition from Bloomberg Data License (for integrating with
Bloomberg Data License). After the product definition is fed into Calypso, the system will continue to process the
trade message.
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-
A/‘ Product Chooser Window

Type{Ccy | Code | Bond chooserl_ :

ol

i Bond chooser

&7 Maturity From
&7 Maturity To
& Country

y Issuer

The CD trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.
A FRNMTFG 0 09/18/14HV//09ﬂBIMromssing Organisation (sm‘mg‘_g

1d Deseription Type custP ISIN BE_UNIQUE  TI
5370|BondNGEODD 6 1/4 11/15/20/14821/15/11/2020/6.25% [Bond (73299605 [¥S0037419743 pL
52468[BondANZ 3.2 12/15/11/3v/15/12/2011/3.2% Bond 052528AB5 |US05252BAB53 |COEHG526316 |AN:
54467[BondMTFG 0 09/18/14/2Y/18/03/2014/0.96425% [Bond 055385427 |US06538E4Z76  |COEJ3629247 |MTH
65957/5ondT 1 1/403/30/15/57/30/09/2015/1.25% Bond 912828NZ9 |USS12828NZS1  |GVS12828NZS [T
52567|5ondANZ 5.101/13/20/10¥/13/01/2020/5. 1% [Bond 052528ANS |US05252BANS1 |COEI1023007 |AN:
63469/5ondBATSLN 8 18 11/15/13/256W/15/11/2013/8.125% |Bond EHE270606 |USGOSB20BW46 |COEH62706%6 |BAT
62467/5ondJGE 1 1/2 03/20/13/1048W[20/03/2015/1.5% Bond EC0544550 [IP1200411V08  |COEC0544550 |1GE
50967[BondUKT 6 09/25/14/0D/25/09/2014/8% [Bond 222052021 |GBO00S125370A
51567[5ondT 6 5/8 10/15/34/0D/15/10/2034/6.625% [Bond 694032A%1 |IP3356800000 |CODDS312515 [T
52465[5ondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% [Bond 052528AM1 |US05252BAM1S |COEI1023045 |AN:
53467[BondANZ 3.2 12/15/11/3v/15/12/2011/3.2% Bond 05252A4B7 |US05252AAB70 |COEHG513415 |AN
62957/5ondJGE 1 1/2 03/20/13/506V/20/03/2019/1.5% Bond EHE255060 [IP1103001852 |COEHB259069 |1GE
3125[BondFN 254398/00/01/11/2023/4.5% BondAssetBacked [31371LGF0|US31371LGF04
5353(BondGN 281/2021W/01/01/2013/8.2% BondAssetBacked 362025125 |US3620251254
5345|BondAABST 2003-1 M1/361M/25/05/2033 BondAssetBacked [00764MACL [USOD764MACI0 H
5346(BondGN 11/1498W//01/01/2000/8% BondAssetBacked [362025AL2 |US362025AL26
51467[BondRMAC 2005-NS2X A2A/1659W,12/05/2037 BondAssetBacked [BCCOIVQPS [¥50220353235  |MGIIODIVQP  |RM,
53967[BondG2 MADDBS/1546W 0 1/05/2042/4% BondAssetBacked [35179MC24 (USI6179MC241 | MGG2ZMADDSS G2
3130[FRNIPM 0 12/02/11/0D//02/12/2011 [BondFRN 481247AC8 |US481247ACE4 W
54468|FRNMTFG 0 09/18/13/2Y//18/09/2014 [BondFRN 055385428 -

4l m 1

Trade | Details | Cashflows | Fees

Trade Back Office Bond Cashflows Analytics Pricing Env Market Data View Utilities Help

Book FXD_Sample_Trades

- E Trade Date|12/17/2012

[ Trade Detail
Buy | Mame ~ |FRNMTFG 0 09/18/14/2v//08/18/2014 -
Nomninal 678,000.000| |USD Clean Price |101.0000000¢ 3ettle Date |12/24/2012
Proceed Frice Detall [ Benchmark Details Bond Details |
Principal 684,780.000 Clean Price 101.00000000 Clean Price Market Quote
Accrual 0.000 Yield 0.00000000 Yield Next Coupon null
Total  684,780.000 Dirty Price | 0.00000000 Spread Accrual Days 0
Coplusp v Gross Price Name current Nominal
x| Margin 0.00 Current Coupon
Settlement 684,780.000 Prapay S... Market Pr... Pool Factor
Counterparty v BBTESTACCONT  v|[.] BB D v[s53440

Status PENDING

Bundle Entry
Trade Date |12/17/2012 Types ¥ | Names -
Finance | [ Asset Swap | [ F swap | [ RSwap
Additional
Mirror Book NONE - Market Type | NONE - Trade Classification -
Comment

2416 CP

The system will look up the CP by CUSIP, ISIN or BB_UNIQUE.

-
A Product Chooser Window

Type(Cey | Code | Bond :hoasarL :

5]

s Bond chooser
=] f Type
L3 <ALL>
B 47 Currendies
Lo <ALL>
£ Maturity From
f Maturity To
& Country

;f Issuer

d Description Type custP ISIN BE_UNIQUE  TI¢
5370/5ondNGECDD 6 1/4 11/15/20/1482W/15/11/2020/6.25% [Bond TT3299696 [XS0037419743
52468[BondANZ 3.2 12/15/11/3Y[15/12/2011/3.2% Bond 05250BAB5 |US052528AB53 |COEH5526816 |AN:
54467[BondMTFG 0 09/18/14/2Y/18/09/2014/0.95425% Bond 06538E427 |US06533E4276 |COEJ3629247 |MTF
66057 |BondT 1 1/4 09/30/15/5Y/30/03/2015/1.25% Bond 012828NZ3 |US912828NZ91 |GVO1282BNZS [T
52567(BondANZ 5.101/13/20/10Y/13/01/2020/5. 1% Bond 05252BANS |US052525ANS1 |COEI1023007 |AN:
62450 |BondBATELN 8 1/8 11/15/13/256W/15/11/2013/8.125% |Bond EHG6270696 |USGOBB20BWN46 |COEH52706%6 |BAT
62467 |BandIGE 1 1/2 03/20/15/1045W/20/03/2015/1.5% Bond ECO544550 |JP1200411V08  |COECOS44550 |JGE
50967|BondUKT 8 05/25/14/00/25/03/2014/8% Bond 772052021 |GBO00S125370A
51567|BondT 6 5/8 10/15/34/0D/15/10/2034/6.625% Bond 6940324X1 |JP3866800000  |CODDS312515 [T
52469(BondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% Bond 05252BAM1 |US052528AM1S |COET1023049 |AN:
53467[BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252AAE7 |US05252AAB70 |COEHE519415 |AN:
62957 |BondIGB 1 1/2 03/20/13/506W/20/03/2015/1.5% Bond EHE259065 |JP1103001552 |COEHB259069 |JGE
3125[BondFN 254998/0D/01/11/2023/4.5% BondAssetSacked [31371LGF0 |US31371LGF04
5353/BondGN 281/2021W,/01/01/2013/8.2% BondAssetBacked 362025125 |US3520251254
5345/5ondAABST 2003-1 M1/36 1M/25/05/2033 BondAssetBacked [00764MACT |USO07E4MAC L0
5346/BondGN 11/1498W/01/01/2000/8% BondAssetBacked [3652025AL2 |US352025AL25
51467(BondRMAC 2005-NS2X A2A/1655W/12/09/2037 BondAssetSacked [ECCOIVQPS [XS0220953235  |MGLOOIVGP  RM|
53567|BondG2 MADDES/1546V1/01/05/2042/4% BondAssetfacked [36179MC24 [US35175MC241 |MGGIMADDES G2
3130[FRNIPM 0 12/02/11/0D0//02/12/2011 BondFRN 481247AC3 |US481247ACE4
54463 [FRNMTFG 0 09/138/14/2Y//18/09/2014 [BondFRN 06538E475
o m T v

m
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The CP trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.

.4 BondIL CP Dummy/10Y/CMS ISDAFIX 10AM 1Y/01/01/2020 -PQ is Default Processing Organisation (569... c="r=4
Trade Back Office Bond Cashflows Analytics Pricing Env Market Data View Utilities Help
Trade | Details | Cashflows | Fees |
[ Trade Detail
I Buy | Name  [BandJL CP Dummy/10Y/CMS ISDAFIX 10AM 1Y/01/01, |
Nominal 100,000.00 |EUR Clean Price | 79.73888884 Settle Date 12/24/2012
Proceed Price Detail: Benchmark Details—— Bond Details
Principal 7,973,888.89 Clean Price 79.73888889 Clean Price Market Quote
Accrual 0.00 Yield 0.00000000 Yield Next Coupon null I
I Total 7,973,888.89 Dirty Price 0.00000000 Spread Accrual Days 0
Coy USD  + Gross Price Name Current Nominal
FX.EUR.U... 0 Margin 0.00 Current Coupon
Settlement  7,073,888.890 Prepay S... Market Pr... Fool Factor
I
CounterParty v e TEST ACCOUNT = |[.] B8 D v|sesaz I
I
Book FXD_Sample_Trades - E] Trade Date|12/19/2012 Status |PENDING |
Bundle Entry i
Trade Date | 12/19/2012 Types | Names - :
| Finance | [ Assetswap | [ Performance swap | [ IR swap I
I
. I
Additional I
Mirror Book| NONE - Market Type NONE - Trade Classification hd |
Comment :

2.4.17 Fixed Term Loan and Deposit

The Fixed Term Loan and Deposit trades of Bloomberg AIM/TOMS are integrated into Calypso as StructuredFlows
trades by default.

Government of USA (31430) - Yersi alypso_user) [150013/calypsol500]

Trade Back Office  StructuredFlows  Cashflows  Analytics  Pricing Env Market Data View  Utilities  Help

Trade | Detals | Fees | Cashflows | Resets | Histary |
oty e - knuntarParty Status IPENDING Trade IID j|31430

Book |G|nha| -l J Broker | J Template INONE -

Product Details Reports
Product SubType Standard CashFlow Report
Collateral Type
Direction Receive & Report ~ gl Data ~ g View -
Principal Disbursement Schedule
First Payment Date
Rewalving -
Open Term r
Leq Type Fixed
Start Date 12f10/20138
Maturity Date 12}20/2018
Currency UsD:
Principal 333,000
Amartizakion Bullet
actual Principal Exchange Initial, Amort, Final
Fixed Rate (%) 3
Cempounding Type Mone ecorventions
CouponFrequency zc
Payment Day Count ACT/360
Payment Date Roll FOLLOWING
Custom Raling Day - Reconvention Type Reconvention Date Reconvention Effective Date
Effective Reset on reset date r
Select SetHement Currency uso
Stubs
Mo data was found based on criteria

It is set in the mapping for TradeType > Deposit.
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A Calypso Mapping Window

_1 Interface Mappings
= _J interfaceName
1 ] ATEO
- ] Bloomberg.T$
+ ] BarrierType

] BuySell

i 1 DateRoll
1 DayCount
] Direction
 Fees
J FillType
1 Frequency

# ] JGBType

] OpenTerm

] Option Style

_] PayReceive

H R FAERReaESREs

] RepoType
] ResetRoll

NHEFEERFHaEsR

1 TradeT
3 Eﬂﬁ

o PO =

] CalendarCode

] ProductCodeType
i ] PutCallindicator
} ] RateDefinition

] TerminationType
] TradeKeyWordName

] BookHierarchyProductNode

Load

Name:

Interface Value:
Calypso Value:
Reverse Default:

<< Add

>> Remove

Configure Types

Bloomberg.TS/TradeType
Deposit
StructuredFlows

O

O

X

Close

You can integrate the trades into Calypso as Loan/Deposit trades instead by clearing the Calypso Value for

TradeType > Deposit.

[ Calypso Mapping Window

= ] nterfaceName
= ] Bloomberg.TS
# 7] Action
] BarrierType
®

R

*

® TradeKeyWordName
TradeType

Rdoeposit

# ] BloombergFIT

a
a
] TerminationType
i |
i

0]

] Interface Mappings A

va

Name:

Interface Value:
Calypso Value:
Reverse Default:

=] E3

[ploomberg.T5{TradeType

pesost

r
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0 is Government of USA {30430) - Yersion : 0 Mod User :{calypso_user) [150013

Trade EBack Office  Cash  Cashflows  Analytics  Pricing Env  Market Data  Utilities  Wiew Help

Trade I Detailsl CashFIDwsl Fees| CSAl Actinnsl

ooty [ =l _I CounterParty  BrokerfNONE =l J Status PENDING jo =foaa
Baook IG\obaI j Template |NOME
= T e
rProduct ~Payment
Direction Loan - a Payment Fregquency IC hd
Start Date 12/10/2018 I Payment Holidays E|
End Date 1zfz0/z018 Foll Day 1]
Mominal 333,000 Date Roll MO_CHANGE i
Currency usD - Period Ruls ADIUSTED -
Day Count ACTI360 -l Stub Rule MOMNE -
Discount Method NOME - Lag il [ed]
Compounding Fragque,,, MOM - Stub Description MONE E|
Compounding Method  Mone - Principal Exchange I~
Capitalize Methad I
Braundina fethod v
| Rate

1= Fixed Rate =
Fixed Rate 6.,000000 [l
Sales Margin 0.000000
Final Rate &.000000

2.418 FX Swap
The FX Swap trades of Bloomberg AIM/TOMS are integrated into Calypso as FX Swap trades.

A~ Buyorsel Trade Id: 101965 Status: FENDING 14:53:00 =1
Deliverable Type Buy/ Sell Ccy Pair Book Counterparty
Deliverable Swap _ USD/PY TRADINGC CALYPSO - [I]
23,000,000.00 | Date 06/03/2012 Spot 56.70 Margin 339 &  usp i’y
-1,308,746,000 Points 23.52 Final 56902 Near|  0.00000 14977778
Trader 56,9358 Far 0.00000 10.51217
- - usD Jpy
Far Amount 1 -23,000,000.00 Far date 05/10/2012 Far Points 49.67 Far Margin 23.67
MNear| 23,000,000.00 ||-1,303,323,53!
Far Amount 2 1,320,968,200 | Fwd/Fwd 26.08 Far Trader 57.1567 Far Final 57.4334 Far |-23,000,000.01|1,309,498,822
=
Comments| _ [Final Margin: 0.00| Delivery Unknown | Limits | SAVE(F5) -
¢ Back to Back ¥ Currency Spit 3 Spot Risk Transfer 3 FudRisk Transfer ~ Detals Keywords
Default User Override Trade Date 03/09/2012 20:.... Filter Keywords
Split Currency Base Split Book Alternate Settie D... Strategy -
Primary Book Quoting Spit Book Far leg Alternate ... Broker ¥
Quoting Bock Trader NONE NEAR_CLS  false
erlror Trader FAR_CLS False
sa i’; NONE CLS_ELIGIEL...
roker
CLS_ELIGIBL...
Previewed Trades |Actual Trades -
Routed Trades |Pasitions Action FO_AMEND FAR_MARGIN 23.67 E
Internal Ref, 20130116_FXS... LateTradeDa. ..
Book Currency Pair  Primary Quoting el Type Mirror Book  Cou| External Ref. 20130116_FXS... LateTradeDa
TRADINGC USD/IPY 23,000,000.00 (1,308,746,000) 101965 Originating caLy BundieType ReportingCc...
Bundle Name ReportingCe...
s LIMIT_BREA...
CLS Far LIMIT_VIOLA... A
Prime Broker SalesB28
SalesB2BFrom
SalesB28To
< i 8 SavedSalesB...
SavedTransf...
A Routing | ] Reporting Currency Split Rate boeiT Sl

2.419 Index Exchange Traded Fund
The system will look up the bond by CUSIP, ISIN or BB_UNIQUE.
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r
‘4 Product Chooser Window u
iType/Cey || code | custon | : d Description Type  CUSIP ISIN BB_UNIQUE
13 selecton 5050 [Equity.VIE.PA Equity A
22 Products 5066 |Equity.CERN Equity
T Equity 5067 [Equity.ILMN Equity
. @ Currendies 5068 Equity. JBHT Equity
Cohed <AlL> 5068 [Equity. MXIM Equity
i ¢ Description like 5070 |Fquity.QGEN Equity
g Name 507 1Equity.STX Equity
5072 |Equity.URBN Equity
5073 Equity.VOD Equity
5074|Equity, WCRX Equity
5328 Equity HBCYF US Equity GBO005405236
5367 Equity BB-M.A. Equity N.A.
5372|Equity . BB-EQO000000000185751 Equity US00753M 1080 EQ0000000000188751
3965 |Equity . EATING PEANUTS Equity FRO000131906
9967|Equity EQUITY.DEMO20120710 _ [Equity US30303M1027
51463 |Equity. AAPL US Equity 037333100 LIS0378331005 EQ0010159500001000
51471|Equity TSCDF US Equity GB000B847096 EQ0011237000001001
61467 [Equity TPXXF US Equity JP3027630007 EQ0000000001173246 =l
64967 [Equity MLEEA 1IE ID Equity IE0OB29LVXT2 EQ0000000005633619 -

The Index Exchange Traded Fund trades of Bloomberg AIM/TOMS are integrated into Calypso as Equity trades.

'A Equity.TPXXF US -PO is CALYPSO (89465) - Version : 0 Mod User :) [1300075P2/LOCAL_V1300075P2] (User: calypsa_user) [ [ [
Trade Back Office Equity Analytics Pricing Env  Market Data  View Utilities Help
Trade | Details | Fees| =
Cpty :CALYPSO v: E] CounterParty CALYPSO
Book TRADINGC - Q Status PENDING .ID M 89465
Broker E] Template _NONE M
rTrade Entry
Buy - "Name - .Equity.TPKxF us - E] Show Classification - £
Quantity 111 Frice 101 [JPY Settle  14/12/2012 Cash Date
rProceed
Megotiated Price 101 .Gruss Price - .JPY -
Settlement |-11,211 .JP‘( - =

2.4.20 Listed Option on Bond Future

At the future option level, map Calypso Product Code “BB_TICKER_EXCHANGE” to Bloomberg value “<Ticker>
<Exchange> <Strike>" (note the space between <Ticker>, <Exchange> and <Strike>, and note that the number
format of <Strike> should be the same between Bloomberg and Calypso).
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A Future Option Contract Specification Window (User: calypso_user)

| —

-

o | L ]

- —

File Future Options Help

AutoExercise

Settle Type Option

Mo. of Option Contract

Attributes

Fungible with

Future Option Name Month
= Ticks

Tick Size

Minimum move (ticks)

(=]
Cash
10
Select... |

Expiry Date

0,001
1.000000 8

[ Delete Contract [ Save Contract | Save Contract As New

.

Contract BOND OPTION 000I/NYSEAUSD/Bond v | [§ MNew From Date |16/01/2013 | 1) Show Future Options [ Save Future Options '%7;rc<mﬁg - 4 [t Generate Strikes
Name Value Expiration Date  Last Trade Date  First Delivery Date  Last [ Strike Option Type ~ BB_TICKER_EXCHANGE
B Contract Summal - =} 0.000000-0...

Exchange v NYSE 7| [FRss 4/03[2013 sl pess 0.000000  CALL NEO1NYSE 1005
Currency usb =| |o3os/2013 03/06/2013 03/06/2013 03f08/| |- 0.000000-0...
ﬁ;:: “BL’:SOND ORTION 0001 | |oms/2013 30/08/2013 05/08/2013 o5/08/| | &~ 0.000000-0...
02/12/2013 02/12/2013 02/12/2013 o2112f] | =- 0.000000-0...
Definition ‘ 03/03/2014 03/03/2014 03/03/2014 03/03/ 0.000000--0....
Name Value 02/08/2014 02/06/2014 02/06/2014 0206 0.000000-0...
5 Underlying e 29/08/2014 04/03/2014 04/08 0.000000-0...
Exchange e | [o11272014 01/12/201% 01/12/2014 o1/zf |- 0.000000-0...
Currency USD 02/03/2015 02{03/2015 02/03/2015 02/03) |- 0.000000--0...
Name AIM BOND FUTURE 000 1/NYSE 01/06/2015 01/06/2015 01/06/2015 01/08, 0.000000--0...
Underlying Dates
E General
Quote Type ASSET_SWAP_SPREAD =
Quote Decimals 0
Exercise Type American

i b

The Listed Option on Bond Future trades of Bloomberg AIM/TOMS are integrated into Calypso as Listed Option on
Bond Future trades.

s N
_A FutureOptionBond/AIM BOND OPTION 0001/CALL/1,005.000000/03/12/2012 -PO is CALYPSO (101466) - Vers... (=[5 [

Trade Back Office FutureOption Analytics  Pricing Env  Market Data  Utilities  Help
Trade | Details | Fees

Cpty .CALYPSO - | E] CounterParty Status |PRICING .ID - | 101466

Book | TRADINGC | Broker E] Template .NONE v.

Contract Selection

Exchange .N\‘SE v. Currency .USD - | Option Contract | AIM BOND QOPTIOMN 0001 - Dec 12 -
Id Type .BB_MARKEI'_... - ] Value

Option |FutureOptionBond/AIM BOND OPTION 0001/CALL/1,005.000000,03/12/2012

Underlying |FutureBond/AIM BOND FUTURE 0001/17/12/2012

Nominal |34,500,000,000

Trad

Strike |1,005.000000 || 1,005.000000 + || ASSET 5.
BUY - Quantity | 345

Price 000000
CALL  ~

24.21

Mortgage Backed Securities

The system will look up the securities by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it
will put the trade message on hold and download the product definition from Bloomberg Data License (for
integrating with Bloomberg Data License). After the product definition is fed into Calypso, the system will continue
to process the trade message.
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-
AA Product Chooser Window

=)

Type/Ccy I Code | Bond chooser L : d

“ Bond chooser
& Time

& Maturity To
& Country

o g Issuer

Description Type CUsIP ISIN BB_UNIQUE TIC

5370 |BondNGECDD 6 1/4 11/15/20/1482W/15/11/2020/6.25% [Bond [TT3299696 [XS0037419743 "
52468|BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252BAB5 [US05252BAB53 |COEH&E526816 |AN:
54467|BondMTFG 0 09/18/14/2Y/18/09/2014/0.96425% Bond 06538E4Z7 |USO6538E4Z76 (COE]3629247 |MTH
66967 BondT 1 1/409/30/15/5Y/30/09/2015/1.25% Bond 912828NZ9 [US912828NZ91 |GV912828NZI9 T
52967|BondANZ 5.1 01/13/20/10Y/13/01/2020/5.1% Bond 05252BANS  [US05252BANS1 [COEI1023007 AN
69469 BondBATSLM 8 1/8 11/15/13/256\W/15/11/2013/8.125%  |Bond EH62706596 [USGOB320BW46 [COEH6270656 |BAT
62467 Bond]GE 1 1/2 03/20/19/1049W,/20/03/2019/1.5% Bond EC0544550 (1P1200411v08  |COEC0544550 |IGE
50367 |BondUKT & 09,25/14/00/25/09,2014/3% Bond 772052021 |GBOO0S125370A
51967|BondT 6 5/8 10/15/34/0D/15/10/2034/6.625% Bond ©94032AX1 (IP3866800000 |CODD5312515 |T
52469|BondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% Bond 05252BAM1 [USO5252BAM1S |COEI1023049 |AM:
53467|BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252AAB7 [USOS5252AAB70 [COEH6519415 |AN.
62967 Bond]GE 1 1/2 03/20/19/506W/20/03/2018/1.5% Bond EH8255069 (P1103001952  [COEH8259069 |JGE

3129|BondFN 254998,00,01/11/2023/4.5% BondAssetBacked |31371LGF0  [US31371LGFO4

5363 BondGN 281/2021W/01/01/2013/8.2% BondAssetBacked (362025125 |[US3620251254

5345 BondAABST 2003-1M1/361M/25/05/2033 BondAssetBacked 00764MACL |USO0764MACIO =

5346 BondGN 11/1498W/01/01/2000/3% BondAssetBacked |3620254L2 |J5362025AL26
51467|BondRMAC 2005-NS2ZX AZA[1655W/12/09/2037 BondAssetBacked |BCCOJVQPS |X50220953235 |MG!OOIVQR  |RM,
53967 BondG2 MADDSS/1546W /0 1/05/2042/4% BondAssetBacked |36179MC24 US36179MC241  |MGG2MADDBS G2

3130/FRNIPM 0 12/02/11/00//02/12/2011 BondFRN 431247ACE |US481247ACE4 b
54468 |FRNMTFG 0 09/18/13/2Y//15/09/2014 BondFRN 06538E428 -
4| [ | »

The Mortgage Backed Securities trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.

2.4.22

The interface supports both Bond and Equity underlying products for Repo trades.

Repo and Reverse Repo

A BondGG2 MADUSS/1546W/D1/05/2042/4% -PO is CALYPSO (B1965) - Version : 1 Mod User ffcalypso_user) [130007SP2/LOCAL V130007SP2] (User: calypso_user) || (=) [mebml
Trade BackOffice Bond Cashflows Analytics Pricing Env  Market Data  View Utilities Help
Trade | Details | Cashfiows | Fees
Trade Detail
[Buy + [ Name + BondG2 MADDBS/1546W/01/05/2042/4% -
Nominal 0.00 |usp Clean Price 95-000 | Settle Date |20/12/2012
Proceed Price Detai Benchmark Detaik Bond Detail
Principal 0.00 Clean Price 95-000|| | Clean Price Market Quote
Acerusl 0.00 Yield 5.5878 Vield Next Coupon 2/01/2013
Total 0.00 Dirty Price 95.21111111 Spread Accrual Days 19
coylusD v Gross Price Name Current Nominal 0.00
FX Margin Current Coupon 4
Settlement 0.00 PSA 464/ | | MarketFrice Pool Factor | 09211708700
CounterParty + | leacpso - B CALYPSO D - 81955
| || Book TRADINGC - B Trade Date |04/12/2012 Status PENDING
i Bundle Entry
Trade Date  04/12/2012 Types v Names -
Fnance | [ Assetswap | [ Performanceswap | [ mswap
Mirror Baok NONE - Market Type | NONE - Trade Classification =
Comment

The underlying product will be looked up by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it
will put the trade message on hold and download the product definition from Bloomberg Data License (for
integrating with Bloomberg Data License). After the product definition is fed into Calypso, the system will continue
to process the trade message. For the product definition download to work correctly for Repo and Security Lending
trades, ensure that the following configurations exist, and if not, add them.

e “RequestUnderlying” must be present in the workflowRuleMessage domain value.
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anmain Yalues Window

Search: IwnMMruIsmessaga Find |[{F Value :

] workflowRulERSReport ;I Narne: FmrHLowRLiBHessage
¥ 7] workflowRuleE xecution

] workflowRuleHedgeRelationshipDefinition Value: P-equestuhdeﬂriﬁl:

[l

j workﬂmuRuIeMessage
A Comment: |

A meptnftercuoff
> AddQuote 4'
4% AddTransferBusinessReference S

e On the PENDING - REPROCESS - REPROCESSING transition, the following rules must be present:
— UploadReprocess
— CheckLink
— CheckKickOff
— RequestUnderlying

e There should be a STP and KickOff / CutOff config defined for PENDING — REPROCESS — REPROCESSING just
like you have for GATEWAYMSG.

PEKickOfT / CutOff [160008/bloomberg/calypso_user] M=l E3
[ N ER | Browsa |

Workflows

PSEvertMnssage wcwb«l PENDINGREPROCESEMEPROCESSING I
m::;m " Recoiver | _] Methed [aLL -]

: w:‘;‘gﬁfﬁ Currency [arey Dote Cakudtee [Upioader -]

® Subltype:UPLOADSOURCEMSG l _] i ™
Tradetunde
mm|m OuNE -] Kdoffoeslofe  kdoffTmelo  ipp
woidays [ _] I~ Mo CurOff
e -] CuoffOesipfo  cuofftmef i

¥ Check Holdsy i
I~ Mosche Trve e

The supported transaction types are: RP (Repo), RR (Reverse Repo), BN (Buy New Gensaki), SN (Sell New Gensaki),
JP (Yen Repo) and JR (Yen Reverse Repo).

Transaction Type refers to the Transaction Type on the Bloomberg Repo Trade screen.

|£| Product Chooser Window M
Type/Cey | Code [ Custon | : 1d  Description Type BE_UNIQUE cusP ISIN
- S| ASLU, U U 4 401 0 44 oo e o sen
5;' __j;ff;’gum 5347 BondAMR 3 09/15/16/301/15/03/2016/5% Bond D01765ACD US0017658C03 0
T nEm 5345 BondLBBW 4 1/2 09/20/14/ 184W/20/09/2014/4.5% Bond 15672080 DEOOOLBOEDIO
DD ey 5351/BondSinking/10¥/01/01/2020/4% Bond
: 5352/BondAmertizing/ 10Y/01/01/2020/4% Bond
(=-g# Currences 318
= 5351|Bond283323ND A 3L [0 1/05/2011/4% Bond 583323ND4 Us9B3323ND48
P Descrption e 5365/Bond341507MF 5/15Y/01/07/2017/5% Bond I41507MF5 US341507MF 54
5368/BondUKT 12 12/12/17/2031W/ 12/ 12/2017/12% Bond Zz2021017 |cB0003252318
5370/BondNGEODD 6 1/4 11/15/20/1462W/15/L1/2020/6.25% Bond TT3239696 450037413743
5371BondIRAQ 5.8 01/15/28/1131W/15/01/2028/5.8% Bond 462652846 X50240295658
50967|BondUKT B 03/25/14/0D/25/03/2014/8% Bond Zz052021 GB0009125370A
51967|BondT 6 58 10/15/34/00/15/10/2034(6.625% Bond lcoDDS5312515 G34032A% 1 1P 3866800000
52468[BondANZ 3.2 12/15/11/3Y/1512/2011/3.2% Bond [COEHB526818 052528485 50525284853
52463(BondANZ 3.7 01/13/15/5/13/01/2015/3.7% Bond [COET1023048 D52528AM1 US052528AM 13
52967(BondANZ 5.1 01/13/20/10Y/13/01f2020/5. 1% Bond ICOET1023007 05252BANS US05252BANS1 M
53467 BondANZ 3.2 12/15/11/3V/15/12/2011/3.2% Bond [COEH6513415 05252847 US052528AE70
54467 |BondMTFG 0 09/16/14/2Y/18/05/2014/0.96425% Bond [COET3629247 06538E427 US06538E4276
52467[Bond GB 1 1/2 03/20/15/1045W/20/03/2015/1.5% Bond [COEC0544550 ECD534550 1P1200411V08 E
62967/Bond]GB 1 12 03/20/13/506W/20/03/2015/1.5% Bond [cOEHB 259069 ErB253059 PL103001952
56067|BondT 1 1/4 D3/30/15/5¥/30/03/2015/1.25% Bond [GV312828NZ3 512828NZ9 Us512828NZ51
59469(BondBATSLN B 1/8 11/15/13/256W/15/11/2013/8. 125% Bond |coersz70898 EHB270696 USG08B20BI46 L
70967BondIGB 1 12/20/21119M/20/12/2021/1% Bond |CDE19594942 E19594942 JP1103201C19 -
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The Repo and Reverse Repo trades of Bloomberg AIM/TOMS are integrated into Calypso as Repo trades.

M
A JGBRepo(BondJGB 1 1/2 03/20/19/506W/20/03/2019/1.5%)/21/11/2012/21/11/2013/0.12000 -PO is CALYPSO (101469) - Version : 0 Mod User:{) lilglg
u a . - a
Trade Back Office Repo Cashflows Analytics Pricing Env  Market Data  View  Utilities Help
| Trade | Details | Feesl Cashflows | Actions | Actions. lnputl
General -
Direction Start Date End Date Open/Term Fill Type Allocation Type Motice Days Callable By 7
[ee - ||repo v |amym o [[reRm v |[ParFLL v [under-price.. v El NONE -
Security ~Securiti
[Name - }anndJGE 1 1/2 03/20/19/506W20/03/2019{1.5% - ‘ Browse Prd Description par (Original)
R— ‘ 10,000,000 ‘ Quantity |200 | BondJGE 1 1/2 03/20/19/506W/20/03/2018/1.5% |  -10,000,000
Clean ‘ 101.0000‘ Dirty | 101.254s| Adj.| ot 1293‘ Gross‘ |
Yield ‘ 1.3280‘ Accrual | 0.25479452| .ﬂo:.Days‘ 62‘ Quote‘ |
Dirty Money Value Adj. Money Value | 9,112,932| Valua‘ 9,112,931| 3
Hercst  10.0000000000 | [DirtyPrice ~ | [reguiar - [ove = | 3 ,
Funding  CashFlow
[FD(ED - ]E]‘ 0.12000000 |% Type Date Amount
PRINCIPAL 21/11f2012 9,112,931|
COUPON 21/03f2013 74,383| _
Princpal | 9,112931/[Q] ®r | Basis acT/zes | Freazc  +| COUPON 20/08/2013 75.516| =
INTEREST 21112013 10,935
168 Type | Standard ~  EorowRate|  0.00000000 | S s e - | (1
Settlement
[CounterParty - I F:AL\’PSD - | B CALYPSO lID - Il[llqﬁg |
Book "I'RADINGC - | B Broker | |D Trade Date |21J11f2012 | Status |PRJCING |

When the underlying bond is inflation-indexed, the mapping RepoFactorOverrideForInflationindex is used to set the
default value of ‘Sec. Index Factor’ in Calypso. If the mapping is left empty then ‘Sec. Index Factor’ will not be

explicitly set.

A Calypso Mapping Window

1 Interface Mappings P :
= ] InterfaceName ‘
1 ] ATEO Name:  Bloomberg.TS/Config
~ Bloomberg.T$ .
- BarvlerType Interface Value: RepoFactorOverrideForinflationindex
+ ] BookHierarchyProductNode Calypso Value: 1
+ ] BuySell
# ] CalendarCode Reverse Default: [ ]
ZJ Config
>4 Repof actorOverridef orinflationinde x
¥ UpdatelnternalReference << Add
+ ] DateRoll
o .
2.4.23 Security Lending
-
| £ Product Chooser Window g
- - e - - — — —
Type/Ccy : d Description Type BE_UNIQUE CcusP 151N
] seectin 3 A UL U U 44 0 VU EU L4 i o aoess Ao LevT n
5 products 5347/BondAMR. 9 09/15/16/30Y/15/09/2016/9% Bond 001765AC0 US00 1765AC09
0 5349 BondLBBW 4 1/2 09/20/14/184W/20/09/2014/4.5% Bond E15672080 DEOOOLBOEDID
L3 Equity 5351 BondSinking/10Y/01/01/2020/4% Bond
5P Currencies 5352/BondAmortizing/10Y/01/01/2020/4% Bond
P SO <ALL> 5361 Bond383323ND4/314W /01/05/2011/4% Bond 933323ND4 US983323ND49
H y Description like 5365 Bond341507MF5/15Y/01/07/2017/5% Bond 34150 7MF5 US341507MF54
5365 [BondUKT 12 12/1217/2031W,12/12/2017/12% Bond 772021017 GED003252313
5370 |BondMNGEQDD 6 1/4 11/15/20/1482W/15/11/2020/6.25% Bond TT3299896 X50037419743
5371/BondIRAQ 5.8 01/15/28/1131W/15/01/2028/5.8% Bond 462652AA6 X50240295658
50967|BondUKT & 09/25/14/0D/25/09/2014/8% Bond 722052021 GBOD02125370A
51967|BondT & 5/8 10/15/34/0D/15/10/2034/5.625% Bond CODDS5312515 694032481 1P3866500000
52468 [BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond COEH6526816 05252BAE5 US052526AB53
I 52469(BondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% Bond COE11023049 052528AM1 USD52528AM19
52967|BondANZ 5.1 01/13/20/10Y/13/01/2020/5. 1% Bond COE11023007 052528AN9 USD52528AN9 1 F
53467 BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond COEHB519415 05252AAB7 US05252AAB70
54467 [BondMTFG 0 09/18/14/2Y/18/09/2014/0.96425% Bond ICOEJ3629247 06538E427 US06538E4276
62467 |Bond]GE 1 1/2 03/20/19/1049W/20/03/2019/1. 5% Bond COEC0544550 EC0544550 JP1200411vV08 E
62967 Bond]GE 1 1/2 03/20/19/506\W/20/03/2019/1.5% Bond COEH8259069 EH8259069 JP1103001952
66967|BondT 1 1/409/30/15/5Y/30/09/2015/1.25% Bond GV912328NZ9 912828NZ9 US912828NZ91
69469 BondBATSLM 8 18 11/15/13/256\W/15/11/2013/8.125% Bond COEHG270696 EHE 2706596 USGOB320BW 46 [
70967 BondIGE 1 12/20/21/119M/20/12/2021/1% Bond COEI9594342 F19594942 JP1103201C19 -
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The underlying product will be looked up by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it
will put the trade message on hold and download the product definition from Bloomberg Data License (for

integrating

with Bloomberg Data License). After the product definition is fed into Calypso, the system will continue

to process the trade message. For the product definition download to work correctly for Repo and Security Lending
trades, ensure that the following configurations exist, and if not, add them.

e "Reque

stUnderlying” must be present in the workflowRuleMessage domain value.

zDumain Yalues Window

] workflowRuleMessage

Search: Iwnrkfbwrulemessags Find ||7 Yalue :

# ] workflowRuleERSReport ;I MName: FnHIowRLHlBssage
# ] workflowRuleE ecution

# ] workflowRuleHedgeRelationshipDefinition Walue: IRequestLlnderh-ing

g =qusst Indertying Comment: |
i feceptAfterCutOff
¥ AddQuote << Add
4% addTransferBusinessReference

e Onthe PENDING - REPROCESS - REPROCESSING transition, the following rules must be present:

you hav

UploadReprocess
CheckLink
CheckKickOff
RequestUnderlying

There should be a STP and KickOff / CutOff config defined for Pending — Reprocess — Reprocessing just like

e for GATEWAYMSG.

I KickOfT / CutOff [160008/bloomberg/calypso_user]
»

£t | Browse |

Waorkflows

PO:ALL
Product ALl Recetver I Method IM.L -l
© Subtype:PAYMENTMSG Iﬁ [—ﬁ
® SubtypeRECEIPTMSG Qurrency. JANY Date Calcutstee [Lplosder
® Subltype:UPLOADSOURCEMSG <D Fivor I 23] M
TradeBunde
Data Aok [1o_Owsce -] Kikokt Oz Lag o T T
Hokdyys I I I~ No Curoff
TrreZone IcM: v] Cucffowst CuOfH‘meFJ :'?

The Security Lending trades of Bloomberg AIM/TOMS are integrated into Calypso as Security Lending trades.
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Al
_A Seclendinglend-(BondJGB 1 1/2 03/20/19/1049W/20/03/2019/1.5%)/22/11/2012/22/11/2012 -PQ is CALYPSO (101468} - Version : 0 Mod User :) [13.. E@g

Trade Back Office Seclending Cashflows Analytics Pricing Env  Market Data  View  Utilities Help

Trade | Details | Fees | Cashfiows | Actions | Actions Input|

s —

2.4.24 Shin-Gensaki

Cpty B CounterParty CALYPSO

R e

o I, == w2 T 2l Fewey o)
ey Drecton ~ TradeDate  StartDate EndDate  Open/Term Fil Type AlocationType | NoticeDays  Callable By
|unsecured wJend e [zmyme [aayme e e s - El none -
Security Securiti 1
INamE v}anndJGB 1 1/2 03/20/19/10484/20/03/2019/1.5% v | Browse || |[prdpescription Par (Original)  Par
Numm“ 1.0,000,000‘ — ‘100 | e FX Bond1G 1 1/2 D3/30/19/1049W/20/03/2018/1.5%  -10,000,000

Clean | 010000 Dity | w1259| Ad| 911330 Gross |

vield | 13280 Acoual  0.2589041) Acc.Days 63| Quote |

Dirty Money Value ad. Money valve | 5,115,301 vae 9,113,301

Harait  10.0000000000 DityPrice ~| [Reguler v | ove )| |4 a .
Unsecured Dirty Money Value Required (ind. Hc)
[ w,125,830.41[Us>_ ~ 00|

Mark Proc Autn Mark Mark Freq
- v | [vone [e=)

== Fee Basis Fee Currency  FXRate Fee Nominal Daycount  RatefAmount  Minimum Fee Daily Amount
[percentagerate = [Alnmoney vaue v [usp = | .00000]| 0.00|[actses | 0.2 0.00 0.00]

Billng Type Billng Period Fee dispatch
[matwity | nore | [wore -

The underlying product will be looked up by CUSIP, ISIN or BB_UNIQUE.

-
|£| Product Chooser Window u
- - - - - — -—
Type/Cey : Id  Description Type BB_UNIQUE custe ISIN
T Seection 3 DU ISLULR. U U U L1 101 U ULy e wun L dusueas (A9 L ez oy .
2 Products 5347|BondAMR 9 09/15/16/30Y/15/09/2016/3% Bond l001765AC0 US001765AC00
o 5343 Bond BB/ 4 1/2 0320/ 14/ 1841200320 144.5% lBond [E15672080 DEOODLBOEDID
- ity 5351|BondSinking; 10Y,01/01/2020/4% [Bond
[ CWE‘:‘GES 5352|BondAmortizing/ 10,01/01/2020/4% [Bond
L) <AL 5361/Bond83323ND4/314W/0 1/05/2011/4% Bond 1283323ND4 U5883323ND45
H - Desaription like 5365/Bond341507MF5/15Y/01/07/2017/5% Bond |341507MF 5 US341507MF 54
P 5358 BondUKT 12 12/12/17/2031W/12/12/2017/12% Bond Zz2021017 GB0D03252318
5370 BondNGECDD & 1/4 11/15/20/1482W/15/11/2020/6.25% Bond TT3299696 50037419743
5371)BondIRAQ 5.8 01/15/28/1131W/15/01/2028/5.8% Bond 462652806 50240295658
50967 BondUKT 8 09/25/14/0D/25/08/2014/8% Bond Zz2052021 GBOD0S 1253704
51967|BondT 6 5/8 10/15/34/0D/15/10/2034/6.625% Bond CODD5312515 0940324X1 P 3856800000
52468|BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond COEH6520816 05252BAB5 US052528AB53
| 52469 BondANZ 3.7 01/13/15/57/13/01/2015/3. 7% Bond COEI1023048 l052528AM1 US052526AM 15
52567 BondANZ 5.101/13/20/10Y/13/01/2020/5. 1% Bond COEI1023007 l052528AN8 US05252BAN91 B
53467BondANZ 3.2 12/15/11/3v/15/12/2011/3. 2% Bond COEH6519415 05252AAB7 USO52524AB70
54467 BondMTFG 0 09/18/14/2Y/18/09/2014/0.96425% Bond COE13629247 I06538E427 US08533E4276
62467|Bond]GE 1 1/2 03/20/19/1049W/20/03/2019/1.5% Bond COEC0544550 [EC0544550 \JP 1200411V03 =
62967BondIGE 1 1/2 03/20/19/508W/20/03/2019/1.5% Bond COEH825906% [EH8259069 1P 1103001352
66967|BondT 1 1/405/30/15/5/30/09/2015/1.25% Bond GV912828Nz9 912828NZ9 US912828N751
69469 BondBATSLN 8 1/8 11/15/13/256W/15/11/2013/8.125% Bond COEH62706596 [EH&6 270656 USGOB320BW 46 [ &
70967Bond]GE 1 12/20/21/113M/20/12/2021/1% Bond COET3594942 F19594942 1IP1103201C19 b

The Shin-Gensaki trades of Bloomberg AIM/TOMS are integrated into Calypso as Repo trades.
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N
_A JGBRepo(BondJGB 1 1/2 03/20/19/506W/20/03/2019/1.5%)/21/11/2012/21/11/2013/0.12000 -PO is CALYPSO (101470} - Version : 0 Mod User ... E@g
Trade Back Office Repo Cashflows Analytics Pricing Env  Market Data  View Utilities Help
| Trade | Details | Fees [ Cashfiows | Actions [ Actions Input|
General -
Type Direction Start Date End Date Open|Term Fill Type Allocation Type Motice Days Callable By T
1GB - | Repo ~ |[21/11/2012 21/11/2013 TERM ~ ||PAR FILL ~ ||Under -Price ... - 0 NONE -
Security [~ Securiti
Name + Bond]GE 1 1/2 03/20/19/506W/20/03/2019/1.5% - Browse Prd Description Par (Original)
Nominal 10,000,000 | Quantity | 200 Py x| 1.0000000000¢] Bond]GE 1 1/2 03/20/19/506W//20/03/2019/1.5% | -10,000,000]
Clean 101.0000 Dirty 101.2548 | Adi. 91.1293| Gross
Yield 1.3280 | Accrual 0.25479452|  Acc.Days 62| Quote
Dirty Money Value 10,125,479 |  Adj. Money Value 9,112,932 Value 9,112,931 =
Haircut 10.0000000000 | | DirtyPrice | |Regular - | |Give - M j D
Funding r-CashFl
FIXED - E 0.12000000 | % Type Date Amount
PRINCIPAL 121/11/2012 9,112,931
- - < - COUPON 121/03/2013 74,383
Principal 9,112,931 @ JFY = | Basis ACT/365  Fregq ZC - COUPON 120/09/2013 75,616
N 1 INTEREST 121/11/2013 -11,046
JGE Type | Gensaki | Borrow Rate 0.00000000 BRINCTRAI 115013 112971 ;
Settlement m
CounterParty w | CALYPSO - B CALYPSO s} v | 101470
Book TRADINGC - B Broker B Trade Date |21/11/2012 Status |PRICING

2.4.25 Single Barrier FX Option
The Single Barrier FX Option trades of Bloomberg AIM/TOMS are integrated into Calypso as FX Option trades.

-
_A Pricing Sheet 1 (User: calypso_user) - E@u
PricingSheet View MarketData Tools Analysis Processing Configuration Help
IEEEEEIEE-RE- -0 -B0HEH Eeere - @
X Market Data 1 2
Rate Sides Mid Strategy Mame E'I.ﬁer.s‘.tra.ﬁegy... -
EUR/USD Spot 0,0000 Price and Save _
EUR EURIBOR 6M Curve  |ZC EUR Euribor Salve
EUR/USD Vol EUR/USD VOL LAST Strat...| | Template -
1USD LIBOR. 3M Curve ZC 1USD Libor 3M/6M Trade Id 98966
Trade Version 0
X Pricing [# Bundle ID
Status VERIFIED
Valuation Date Bi|25/01/2013 Action FO AMEND
Valuation Time 13:22:22 Sales Person -
Pricing Env INTRADAY Trader IMARKS
Qutput 1 or 2 way T-way Book TRADINGC
Counterpart Role CounterParty
x| Solver Counterparty CALYPSO
- Internal Book
X Leg Details —
. . . Prime Broker
Motional 1,000,000.00
| Ccy1Amount 1,000,000.00
Ccy2 Amount 1,296,100.00
Product Type Barrier
Constants
Ccy Pair EUR,/USD
Motional Ccy EUR
Settle Coy usp
Quanto Ccy Pair
Quanto Factor
Buy/Sell Buy
Put/Call EUR Call
Ccy2 Put/Call USD Put
= G- EomEounFI Put/Call i
Current: Jan 25, 1:22:30 PM HET
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2.4.26 Standard Bonds

The system will look up the bond by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it will put
the trade message on hold and download the product definition from Bloomberg Data License (for integrating with
Bloomberg Data License). After the product definition is fed into Calypso, the system will continue to process the
trade message.

r —

B
_A Product Chooser Window ﬂ
Type/Coy | Code | Bond chooser L : d Description Type cusIP 15N BE_UNIQUE  TIi
1, Band choaser 5370(BondNGECDD 6 1/4 11/15/20/1482W/15/11/2020/6.25% [Bond TT3299696 [¥S0037419743 L
S-g? Type 52468(BondANZ 3.2 12/15/11/37/15/12/2011/3.2% [Bond 052528AB5 |US052528AB53 |COEHG526816 |AN:
DL <Al 54467 BondMTFG 0 03/18/1%/2Y/18/09/2014/0.96425% [Bond 06538427 |US0B538E4276 |COE13629247 |MTH
&7 currendies 56967 /BondT 1 1/409/30/15/57/30/05/2015/1.25% [Bond 912828NZ3 |USS12828NZ91 |GV91ZB2BNZI |T
DL <Al 52967 BondANZ 5.101/13/20/10v/13/01/2020/5.1% [Bond 052528ANS |USO52528ANS1 |COEI1023007 |AN:
&7 Maturity From 59469 BondBATSLN 8 1/8 11/15/13/256W/15/11/2013/8.125% [Bond Er6270696 |USGOS820BW46 |COEH6270696 [BAT
& Maturity To 52467 /BondJGA 1 1/2 03/20/13/1045W,20/03/2019/1.5% [Bond EC0543550 [JP1200411V08  |COECOS44550 |IGE
& Country 50967 BondUKT 8 09/25/14/0D/25/03/2014/8% [Bond 222052021 |GBOD0S125370A
& Tssuer 51967|BondT 6 5/8 10/15/34/0D/15/10/2034f6.625% [Bond 699032AX1 [IP3866800000  |CODD5312515 [T
52463 BondANZ 3.7 01/13/15/5Y/13/01/2015/3.7% [Bond 052528AM1 |USO52528AM1S |COEIL023048 |AN:
53467BondANZ 3.2 12/15/11/37/15/12/2011/3.2% [Bond 05252AAB7 |USO5252AAB70 |COEH6519415 |AN:
52967/BondJGB 1 1/2 03/20/13/506W/20/03/2015/1.5% [Bond EHB259069 [IP1103001952 |COEHB259069 |IGE
3125 BondFN 254398/00/01/11/2023/2.5% BondAssetBacked |31371LGF0|US31371LGFO%
5363|BondGN 281/2021W/01/01/2013/8.2% BondAssetBacked 362025125 |US362025125%
5345(BondAABST 2003-1 M1/361M/25/05/2033 [BondAssetBacked |00764MACL |USO0764MAC10 E
53%6|BondGN 11/1438W//01/01/2000/8% BondAssetBacked |3620254L2 |US362025AL25
51467 BondRMAC 2005-NS2X A2A[1659W/12/09/2037 [BondAssetBacked |BCCOJVQPS [¥50220953235  |MGHOOVQP  |RM,
53367 BondGz2 MADDB3/1546W /0 1/05/2042/4% [BondAssetBacked |36179MC24 |US36179MC241 |MGGZMADDBS (G2
3130FRNIPM 0 12/02/11/00//02/12/2011 [BondFRN 281247AC8 |US3B1247ACE4
54468 FRNMTFG 0 09/18/14/2Y//16/09/201% [BondFRN 065386428 -
4 1! | 3

The Standard Bond trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.

4 Bond)GB 1 1/2 03/20/19/1049W/03/20/2019/1.5% -PO is Default Processing Organisation (46932) - Vers... E@u

Trade Back Office Bond Cashflows Analytics Pricing Env Market Data View Utilities Help

Trade | Details | Cashfiows | Fees|
rTrade Detail
Buy - | Name ~ |BondIGB 1 1/2 03/20/19/1040W/03/20/2019/1.5%
Nominal 244,000.00| |1PY Clean Price 99.000 Settle Date 12/11/2012
[ Proceed Price Detail [ Benchmark Details Bond Details
Principal 439,560.00 Clean Price 99.000 || | Clean Price Market Quote
Accrual 1,496.22 Yield 1.6760 Yield Next Coupon 03/21/2013
Total 441,056.22 Dirty Price 99.336986 Spread Accrual Days 82
Coy JFY = Gross Price Name Current Nominal
FX Margin Current Coupon 1.5
Settlement 441,056.22 Prepay S... Market Pr... Pool Factor
ettlement:
CounterParty v seTESTACCOUNT  ~|[.] BB D - 46032
Book (Sales v|[.] Trade Date|12/06/2012 Status | PENDING
rBundle Entry
Trade Date 12/06/2012 Types w | Names -
Finance ] [ Asset Swap ] [ Perft Swap ] [ IR Swap
rAdditional
Mirror Book| NONE - Market Type | NONE - Trade Classification v
Comment

2.4.27 Vanilla Cross Currency Swap

The Vanilla Cross Currency Swap trades of Bloomberg AIM/TOMS are integrated into Calypso as Interest Rate
Swap trades.
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A XCCySwap/24/04/2017/P:USD/LIBOR/6M + 4.00bp /R:EUR 4.00000-USD/EUR -PO is CALYPSO (101467) - Version : 0 Mod User =) [130...&@@

|| Trade BackOffice X-Currency Swap Cashflows Analytics Pricing Env  Market Data  View Utilities Help

Trade | Details | Cashfiows | Resets | Fees (%)]

CounterParty v | CALYPSO -
INGC -

Float  +|Pay « USD + |1,250,000.00

2.4.28 When Issued Bond

s
PRECEDING

The system will look up the bond by CUSIP, ISIN or BB_UNIQUE. If the product specified cannot be found, it will put
the trade message on hold and download the product definition from Bloomberg Data License (for integrating with
Bloomberg Data License). After the product definition is fed into Calypso, the system will continue to process the

trade message.

— ——— ]
A Product Chooser Window pr— a -
Type/Ccy | Code | Bond chooser L : d Description Type cusIe 1SIN BB_UNIQUE  TI¢
£, Bond chooser 5370|BondNGECDD 6 1/4 11/15/20/1482/15/11/2020/6.25% [Bond [TT3293696 [XS0037419743 P
-7 Type 52468 |BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252BAB5 |USO5252BABS3 |COEHES526816 |AN:
L3 <AlL> 54467 BondMTFG 0 08/18/14/2Y/18/09/2014/0.96425% Bond 08538E4Z7 |USOG538E4Z76 |COEJ3629247 |MTE
B Currendes 66967|BondT 1 14 09/30/15/5Y/30/03/2015/1.25% Bond 912828N75 [US912828NZ91 |GV912828NZ9 [T
Lo} <AL 52967BondANZ 5.101/13/20/10Y/13/01/2020/5.1% Bond 05252BANS |USO5252BANS1 |COEI1023007 |AN:
| g Maturity From 69463 [BondBATSLN 8 1/8 11/15/13/256W/15/11/2013/8.125% |Bond EH62706956 |USGOS320BW46 |COEHE270636 |BAT
2 Maturity To 62467|BondGB 1 12 03/20/15/1045V/20/03/2015/1.5% Bond [EC0544550 [JP1200411V08  |COECO544550 |JGE
g Country 50967 |BondUKT 8 09/25/14/00/25/09/2014/8% Bond 222052021 |GBOD09125370A
g Tssuer 51967|BondT & 5/3 10/15/34/0D/15/10/2034/6.625% Bond 694032AX1 |IP3366800000 |CODDS312515 T
52465 |BondANZ 3.7 01/13/15/5Y/13/01/2015/3. 7% Bond 05252BAM1 |USO5252BAM1S |COEI1023049 |AN:
53467|BondANZ 3.2 12/15/11/3Y/15/12/2011/3.2% Bond 05252AAB7 |USO5252AAB70  |COEHE519415 |AND
62967|BondIGB 1 1/2 03/20/15/506W,/20/03/2019/1.5% Bond EH8255065 [JP1103001952 |COEHS259069 |JGE
3125]BondFN 254998/0D,01/11/2023/4.5% Bor ked [31371LGF0 |US31371LGF04
5363BondGN 281/2021W/01/01/2013/3.2% Bor ked |352025125 |US3620251254
5345(BondAABST 2003-1 M1/361M/25/05/2033 Bor ked [00764MACL |USOD7S4MAC1D EH
5346|BondGN 11/1498/01/01/2000/8% BondAssetBacked [362025AL2 |US352025AL25
51467 BondRMAC 2005-NS2X AZA/1659W/12/09/2037 Bor ked [BCCOIVQPE [X50220%: MGLOOVGP  RM|
53967|BondG2 MADDBS/1546W/01/05/2042/4% Bor ked [36179MC24 [US36179MC241 |MGGZMADDES G2
3130/FRNIPM D 12/02/11/0D//02/12/2011 BondFRN [481247AC8 |US481247ACE4 i
| 54468 FRNMTFG 0 09/18/14/2Y/18/09/2014 BondFRN 08538E428 -
< | I 3

The When Issued Bond trades of Bloomberg AIM/TOMS are integrated into Calypso as Bond trades.
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Trade Back Office Bond Cashflows Analytics Pricing Env Market Data View Utilities Help

Trade | etails | Cashflows | Fees

Principal 120,540.000

Accrual 0.000

Total 120,540.000

Coy Y v

[ Trade Detail

[y > [Hame  [BondwD 0.8 12/20/22/10v/12/20/2022/0.8% ~|_Browse |

Nominal 123,000.000 Clean Price | 98.000 Settle Date |12/20/2012 | [ show |
Proceed: Price Detail rBenchmark Detail Bond Detail

Clean Price 98.000 || | Clean Pr\cel:|

Dirty Price 98.000000 Spread
Grossprice | ]| neme

N

Accrual Days o

Current Nominal

Book |FXD_SampIe_Trades

Setflement  120,540.000 Prepay S... |:| Market Pr... |:| Pool Factor
Settlement
| CounterParty ~|esTESTACCOUNT  ~|[..] BB [show| D w[s53437

+|[] Trade Date 12/17/2012

Status |PENDING

rBundle Entry
Trade Date 12/17/2012 | Types | v Names | -
Finance ] [ Asset Swap ][ F Swap] [ IR Swap ]
[Additional

Mirror Book| NONE -

Market Type | NONE -

Comment‘
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Data Mapping

3.1 External Reference and Internal Reference

Calypso maintains links to imported Bloomberg trades via the Internal Reference and External Reference fields.
When a trade is integrated from Bloomberg, the Internal Reference is updated to match the transaction number of
the latest Bloomberg Trade Feed. The External Reference is set only for new trades, so that it keeps a reference to
the first Bloomberg Trade Feed for that particular trade.

If two Bloomberg tickets are generated for a trade, for example, FX Swap and Vanilla Cross Currency Swap trades,
Calypso will combine the transaction numbers of Bloomberg Feeds in the format
<tr#_tradefeed1>_<tr#_tradefeed2>.

[NOTE: In Calypso trades, the Internal Reference and External Reference are automatically prefixed with
“BB_AIM_<BloombergFirmID>" (for trades from Bloomberg AIM) or “BB_TOMS_<BloombergFirmID>" (for
trades from Bloomberg TOMS).]

When trades are manually created in Calypso, the Internal Reference and External Reference should be left blank.

3.2 Trade Date

The “as of date” from Bloomberg AIM/TOMS message is taken as trade date for the corresponding Calypso trade.

3.3 MiIFID Trade Keywords

Mapping for MiFID trade keywords can be provided in the domain “BloombergTS.MifidKeywords”. Only the fields
provided in this domain are saved as trade keywords.

By default, this domain also contains the default SFTR field mappings.

P Please refer to Calypso Securities Financing Transaction Regulation documentation for details on SFTR.

3.4 Configurable Mapping

Calypso has added a support to provide configurable mapping of product type and trade action via
‘ProductMapping' and 'TradeActionMapping' in Calypso mapping window. We have provided an extension to map
product type with the incoming trade feed based on key formed from trade feed. This mapping is given in Calypso
mapping window under 'ProductMapping' option. Similar extension is provided to map trade action under
‘TradeActionMapping' title.

Here is an example screen for ‘ProductMapping”
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A Calypso Mapping Window - O X

] Iﬁmim Mappings R :
=1 _] InterfaceName

{4 1 ATEO Name:  Bloomberg.TS/ProductMapping

=) ] Bloomberg.T$ .
& g BarrierType Interface Value:
[+ ] BookHierarchyProductNode 3
i} = Buysell Calypso Value: |Equity
(# J CalendarCode Reverse Default: [ ]
(] Config
[ ] DateRoil
[+ ] DayCount << Add
(4 ] Direction
(4 Fees >> Remove
(- FillType
& g Frequency Configure Interf...
[# ] JGBType
i} ] OpenTerm Configure Types
(4 ] OptionStyle
[+ ] PayReceive
- ProductCodeType
= ProductMapping

b

(# ] PutCallindicator
(-] RateDefinition
[+ RepoType
[+ ] ResetRoll v

2,2,

Here is an example for ‘TadeActionMapping’ option:

A Calypso Mapping Window i O X

| [ ] FiliType A4

[+ ] Frequency » 2

i =1 JGBType Name: Bloomberg.TS/TradeActionMapping

[+ ] OpenTerm A

& g Optioastyte Interface Value: | New,,N,N,N

GHid PayReceive Calypso Value:  NEW

[+ ProductCodeType

=} ] ProductMapping Reverse Default: [ ]
$ 22,

(1 ] PutCallindicator

& g RateDefinition << Add

[+ ] RepoType -

2] % ResetRoll | >>Remove

3 RollOverfields

¢3! 5] TerminationType Configure Interf...

= I TradeActionMapping :
» (TN Sonlprs Vyme

{7 TradeKeyWordName

(4 ] TradeType =

L o, LI

Load Close
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Trade Handling

4.1 Supported Products and Actions

Supported Actions

e NEW, AMEND, CANCEL (for all products)
e ALLOCATE (for Bond only)
e TERMINATE, ROLLOVER (for Repo only)

Supported Product | Products supported in Bloomberg Remarks
TOMS/AIMS version (V12 or V20)

Asset Backed v Mapped as bond trades in Calypso
Securities
Basis Swap N Mapped as interest rate swap trades in
Calypso
Bond Future v v v
Bond Future v v
Option
Callable Bond v Mapped as bond trades in Calypso
CDS Index Trade v
Certificate of v Mapped as bond trades in Calypso
Deposit
Commercial Paper v Mapped as bond trades in Calypso
Cross Currency v v
Swap (Vanilla)
Equity v v
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Supported Product | Products supported in Bloomberg Remarks
TOMS/AIMS version (V12 or V20)

Equity Index Future v v v
Equity Index Future v v
Option

FX Forward v v
FX Future v v v
FX NDF v v
FX Option (Single v v
Barrier)

FX Option (Vanilla) v v v
FX Spot v v v
FX Swap v v

Index Exchange N Mapped as equity trades in Calypso

Traded Fund

Interest Rate v v Mapped as money market future in Calypso
Future

Interest Rate v Mapped as money market future option in
Future Option Calypso

Interest Rate Swap v v

(Vanilla)

Loan and Deposit N Mapped as loan/deposit trades in Calypso
(Fixed Term) (default), or as structured flows trades

(configurable)

Mortgage Backed v Mapped as bond trades in Calypso
Securities
OTC Equity Index v
Option
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Supported Product | Products supported in Bloomberg Remarks
TOMS/AIMS version (V12 or V20)

Repo and Reverse v v Mapped as repo trades in Calypso
Repo
Security Lending v
Shin-gensaki v Mapped as repo trades in Calypso
Standard Bond v v v Mapped as bond trades in Calypso
Swaptions v Supporting only the European exercise type
Unitized Funds v v
When Issued Bond v v Mapped as bond trades in Calypso

4.2 New Trade in Bloomberg

Bloomberg will generate a new trade ticket.

Calypso will create a new trade. Calypso will update the Internal Reference and the External Reference to match
the Bloomberg Trade ID.

4.3 Correct Trade in Bloomberg

Bloomberg will generate a cancel ticket to cancel the original trade and generate a correction ticket with a new
trade ID. The cancel ticket can be identified as part of a correction by the value CancelDueToCorrection=Y. The
Bloomberg correction trade contains the field TransactionNumberOfOriginTrans to identify the original trade in
Bloomberg.

Calypso will ignore the cancel ticket due to a correction (identified by the value CancelDueToCorrection=Y).
Calypso will instead amend the original trade. Calypso will identify the original trade by matching the Bloomberg
TransactionNumberOfOriginTrans to the Calypso Internal Reference. As part of the amendment, Calypso will then
update the Internal Reference to match the Bloomberg correction trade ID. The External Reference remains
unchanged with the original Bloomberg Trade ID.
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4.4 Cancel Trade in Bloomberg

Bloomberg will generate a cancel ticket. The Bloomberg cancel trade will have the same trade ID as the original
trade.

Calypso will cancel the original trade. The Internal Reference and External Reference remain unchanged.

4.5 Terminate Trade in Bloomberg (for Repo only)

Bloomberg will generate a termination ticket which carries the same trade ID as the original trade.

Calypso will terminate the original trade. The Internal Reference and External Reference remain unchanged.

4.6 Rollover Trade in Bloomberg (for Repo only)

Bloomberg will generate a rollover ticket. End users have to fill in the trade ID of the original trade in Short Note 1
on Bloomberg systems.

[NOTE: End user should leave Short Note 1 on Bloomberg Systems empty except for rolling over a repo
trade or amending a pre-existing trade.]

Calypso will rollover the original trade. The Internal Reference and External Reference remain unchanged.

During a rollover action, the Bloomberg TOMS ‘Price’ value is mapped to ‘Sec. Clean Price’ in Calypso through the
RollOverFields mapping.

A4 Calypso Mapping Window

_1 Intertace Mappings A
] InterfaceName
] Bloomberg.T$

7 BarrierType
Interface Value:  Price
i _1 BookHierarchyProductNods

ya

Name: Bloomberg.TS/RollOverFields

# ] BuySell Calypso Value: | Sec. Clean Price
+ 7 CalendarCode
i ] DateRoll Reverse Default: [ |
] DayCount
# ] Direction
i ] Fees << Add
4 FilType
i+ 7 Frequency
1 JGBType
+ ] OpenTerm
+ ] Option Style
5 T PayReceive Configure Types
i 1 ProductCodeType
+ 1 putCaltindicator
i _] RateDefinition
t ] RepoType
] ResetRoll

I RollOverfields

o

>> Remove

Configure Interf...

+ 1 TerminationType

4.7 Lifecycle Actions

Other lifecycle actions are generally not supported. The interface will not send new trades to Calypso when an
option is exercised, any barrier is hit, or a rate reset is performed on Bloomberg AIM or Bloomberg TOMS.
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4.8 Pre-Existing Trades

A trade may be booked in Calypso before it is booked in Bloomberg. Reasons can include simulating a hedge trade
or booking trades while Bloomberg is unavailable. When the user enters a new trade in Calypso that will later be
entered into Bloomberg, the user will need to set the External Reference ID to be the same as the Calypso Trade
ID. When the user enters a new trade in Bloomberg that corresponds to a pre-existing trade in Calypso, the user
will need to specify the Calypso Trade ID in designated Short Note 13. During TOMS integration, the appropriate
mappings and validation will be performed. An Amend event will be performed on the pre-existing trade in Calypso
and its fields will be updated to match those of the Bloomberg trade.
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ACK/NACK process

For Bloomberg TOMS, Calypso supports Ack Nak messages for all incoming messages in V20 for the following list
of Products:

e Bonds

e Repo

e Bond Issuance

e Futures

e Unitized Funds

Once a trade is booked in Bloomberg TOMS, Calypso receives a trade feed message. Calypso then sends an
acknowledgment (ACK) or a negative acknowledgment (NACK) after translation. If there are validation errors
Calypso sends NACK with errors and when successful, Calypso sends ACK.

Trade would remain in PENDING in Bloomberg TOMS until ack is sent. In case of missing mapping in Calypso, a
NACK is sent and once the trade is created, an ACK is sent, which will move trade to ACKed Status in Bloomberg.

The trade will remain in a PENDING status in Bloomberg (BBG) until an ACK is sent. If there is a missing mapping in
Calypso, a NACK is sent. Once the trade is created, an ACK is sent, updating the trade status to ACKED in
Bloomberg.

Sender configs

dr  Status Froduct  Advice Type Address Type  Gateway SDFilter Send Save ByGateway By Method ByJMS IMS Name

135707 COMPLETED UPLOADSOURCEMSG  BloombergTOMS [BloombergTOMS

35706|/COMPLETED
PENDING
PENDING
COMPLETED

UPLOADSOURCEMSG  |BloombergAl BloombergAl
|UPLOADSOURCEMSG _|BloombergAl |Bloombergal
GATEWAYMSG BloombergA!
GATEWAYMSG BloombergA! BloombergAl
GATEWAYMSG BloombergTOMS |BloombergTOMS
GATEWAYMSG BloombergTOMS [BloombergTOMS
UPLOADSOURCEMSG _|BloombergTOMS _|BloombergTOMS
TradeUploader _ [TradeUploader

PENDING
0706/ COMPLETED
9206/ PENDING
706|PENDING
5409 TO_BE_SENT

NENNNNNNE
NENNNNNNE

[VERIFIED
FIED
FIED
7987|EDITED

FIED

—_16085TO_BE_SENT

NENNENEE

= ===z = zzEEEEEEEE

Once the trade is booked, Calypso creates UPLOADSOURCEMSG message, it will remain in the PENDING status,
then in case of any validation error Calypso sends a NACK. In case of no error, Calypso sends an ACK and the
status is updated as COMPLETED.

A GATEWAYMSG message is created, it remains in the PENDING status. In case of any error or missing entity, it will
remain in PENDING status and NACK is sent. Then once the user corrects the config or adds the missing entity,
Calypso sends ACK and the status is updated to COMPLETED status.

XML messages

The following are samples XML messages.
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Status Ack

<?xml version="1.0" encoding="UTF-8"?>

<TradeFeedReply>

<BloombergFirmID>4159</BloombergFirmID>

<AckNack>Ack2</AckNack>

<ErrorCount>0</ErrorCount>

<ErrorMessage>Complete</ErrorMessage>
<BloombergReferenceNumber>274141591K0000073882</BloombergReferenceNumber>
<UserReferenceNumber>Sending In Ack2</UserReferenceNumber>
<SecondaryUserReferenceNumber>123</SecondaryUserReferenceNumber> <!-- Optional Calypso trade Id -->

</TradeFeedReply>

Status Reject

<?xml version="1.0" encoding="UTF-8"?>

<TradeFeedReply>

<BloombergFirmID>4159</BloombergFirmID>

<AckNack>Nack</AckNack>

<ErrorCount>1</ErrorCount>

<ErrorMessage>Unable to process trade 274141591 because reason</ErrorMessage>
<BloombergReferenceNumber>274141591K0000073882</BloombergReferenceNumber>
<UserReferenceNumber>test Nack</UserReferenceNumber>
<SecondaryUserReferenceNumber>123</SecondaryUserReferenceNumber>

</TradeFeedReply>
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