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Revision Published Summary of Changes

16.0 January 2024 Edition 16 for version 5.0.7 (compatibility with version 18) — Improved CLS Resilience
RESUBMIT.

17.0 February 2024 Edition 17 for version 5.1.1 — Added CLS Resilience bulk action.

This document describes the setup and use of the CLS (Continuous Linked Settlement)
integration for settling foreign exchange transactions finally and irrevocably.

Banks can be either directly members of CLS or being a third party to the CLS member. As
such, when they execute a transaction through CLS, they need to send a MT304 to CLS Bank
and they do not have to provide any settlement messages (usually) as CLS will take care of
the full settlement process.

The Calypso CLS module supports the settlement of members’ own trades in CLS.

Calypso does not explicitly support third-party functionality for settlement members but
provides a recommended setup for POs that wish to use third-party services offered by CLS
members.

The following products are currently settled through CLS:

e FX Spot
e FX Swap
¢ FXForward

IMPORTANT NOTE: For Cloud deployments please contact your application management team as the
deployment procedure for Cap Cloud is different.
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CLS Activity

In order to understand better at which points the global operational dilemma exists for CLS Members, below is a
summary of the normal course of events that occurs for banks that use a CLS GUI to monitor their daily CLS
obligations and to verify if their payments have been matched and settled.

Submission
At time of trade execution, members of CLS:

e Submit MT304 to CLS for counterparty using BIC codes
e MT300 to counterparties against which they did the trades

e Operations check CLS GUI for matching of messages

Settlement

00:00 CET

Once CLS updates all trades to Settled Mature and each member has produced its obligations in each Ccy, banks
will extracts ‘Initial’ Pay-In Schedule (acronym IPIS and flagged as type ‘official’ in Calypso) manually from their CLS
GUI and do their own excel or otherwise reconciliation vs. their expectations.

e If adiscrepancy exists they investigate

e If no discrepancy then figure is confirmed and they send MT298 to their Nostro Agents

e Each sub-office (if clearing through their main branch) does what they need to do to prepare to exchange
Interbank Obligations

00:30 CET

I/O Swaps are generated within CLS and made available to its members via Fax/Website.

Operations, retrieves this information manually and tries to reconcile between the amounts stated by CLS on the
printed-out fax/website papers vs. its expectations. Operations, having confirmed with counterparties against
whom these I/O Swaps are to be with, inform their relevant desks to book these trades.

e |/O Swaps are auctioned

06:30 CET

CLS produces ‘Revised’ Pay-In Schedules (acronym RPIS and flagged as type ‘official’ in Calypso) after collecting all
trades in Status Settlement Mature and calculating them against each member’s obligation.

Operations of Banks, when seeing their available RPIS on their CLS GUI extract them manually and again begin the
process of manual reconciliation comparing figures of CLS vs. their excel or otherwise maintained figures.

e If adiscrepancy exists, they investigate

e If no discrepancy or when verified, Operations begin the process of creating MT202 plus ledger entries

e MT298 and MT202 messages are checked and signed off before being sent out
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The CLS GUI is monitored until 12:00 CET to check payments have been received and trades are settled, and for
Pay-In Calls. Pay-In Calls are payment calls from CLS to its members in the event that another CLS member’s
account is short. These are not frequent but exist and can be asked on any of the 15 CLS currencies.

Filling the Gap

In view of the operational manual process explained above, Calypso as a result has created a CLS interface which
allows clients to:

Send Confirmation Messages to CLS

Automate message matching process

Monitor within Calypso the status of confirmations in CLS

Extract Payment Schedules (initial and revised) directly from CLS on real-time basis
Reconcile transfer amounts against the incoming CLS due amounts per Ccy

Automate the generation of payment statements/messages of MT298 and MT202 at the desired times for the
relevant amounts

If required, sweep account transfers between Main Nostro Accounts and CLS Nostro Accounts
Manually edit an Initial Pay-In Schedule into a Revised Pay-In Schedule

Manually generate payment statements and messages

Extract I/O Swaps and automate the booking of their trades

If desired, extract and create the relevant transfers in the event of a Pay-In call

Identify unknown/alleged trades in the event of their existence in CLS

All within the CLS regional cut-off times.
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Installation and Setup

The CLS module is installed as part of the Calypso Installer when you select the “CLS Integration” interface.

During the installation, you must add the java libraries from your MQ installation.

.1bm.mqg

.7bm.
.7bm.
.Tbm.

mg .
mg .
mg .

.ibm.mq. jar (

.ibm.mq. jmqi.jar K
.ibm.mg.jms.Nojndi.jar OK
.ibm.mg.pcf.jar DK
.ibm.mg.s -

.ibm.mq.

.ibm.mgetc

.ibm.mqgj

jar
rutil.jar

_a1yp50_c1S_EGH%{g.pFGpEFt1ES

b Refer to the Calypso Installation Guide for details.
The CLS2MQ gateway client now requires Oracle 11 32-bit client to be installed (previously it was Oracle 10).

2.1 Data Synchronization

Synchronize your database with the CLS data.
Run Execute SQL.

If you are upgrading from CLS version 1.0, you need to run the following upgrade script before synchronizing your
data — They are located in <calypso home>/client/resources/samples/dbscripts/util/downgrade:

upgrade 2.00.00 message.sql
upgrade 2.00.00 payInSchedule.sql

upgrade 2.00.00 tradeInfo.sql
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Then add the following files if not already present:

e <calypso home>/bin/dbscripts/CLSSchemaBase.xml

e <calypso home>/bin/dbscripts/CLSSchemaData.xml

This will create CLS tables and data.

You can now restart the Auth Server, Event Server, Data Server.

2.2 CLS Parameters

The following parameters need to be defined or reviewed in the domain “clsParameters”.

BatchClass
Specify the class of the MI Channel in the Comment field.

Example:

MName:  clsParameters
Value: BatchClass

Comment: Low

clsLECode
Short name of CLS BANK in case it is not “CLS BANK”.

e Value = clsLECode
¢ Comment = Short name of CLS member

RecoDelay

The system allows configuring the delay of the official reconciliation using the CLS parameter “RecoDelay”.

Mame:  csParameters
Value: RecoDelay

Comment: |0

By default, RecoDelay=0, the reconciliation will not be delayed and will be run on-the-fly. If there are breaks, tasks
will be created in the Task Station.
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RecoDelay can be set to a number of minutes. For example, you can set RecoDelay=10, meaning that the official
reconciliation will be delayed by 10 minutes.

In this case, at the reception of an IPIS/RPIS, a temporary reconciliation will be run and if there are breaks there will
not be any task created in the Task Station as it is not considered as an official reconciliation.

After the specified number of minutes, a new official reconciliation is run and tasks are created as needed (please
check AUDIT).

This enhancement will allow waiting for the delays in CLS Trade Notifications due to late process because of the
channel (CLS connectivity/processing of the late received notifications).

[Important NOTE: This check is done for reconciliation purposes and does not impact the creation of the
Transfer Agent trades at the reception of the RPIS]

ResponderDN
Specify the routing description in the Comment field.

Example:

Mame: |clsParameters
Value: |ResponderDN

Comment: cn:clsga,cn:corexml,ou:clsqa,o:clsbus33, o swift

SenderBIC
Specify the BIC to use to send a message to CLS in the Comment field.

Example:

Name:  clsParameters
Value: |SenderBic

Comment: |VENDPRP1XCCK

2.3 CLS Message Engine

The CLS Message engine provides the connection with CLS.

The CLS Message engine is configured in the Engine Manager of Web Admin: event subscription and engine
parameters.
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You may need to add this engine if it is not available for configuration: Create a new engine called
CLSMessageEngine with class name com.calypso.engine.CLSMessageEngine.

The "config" engine parameter is config = cls.engine.properties

P Please refer to Calypso Web Admin documentation for complete details.

2.3.1 Property File

A sample property file is provided under “<calypso home>/client/resources/cls.engine.properties”.

#Prop for using over FILE SYSTEM Service Provider

#JMS DEF

jms.url=file:///home/bastien/Desktop/
jms.initial.context.factory=com.sun.jndi.fscontext.RefFSContextFactory
jms.queue.connection.factory=CLS STAR
jms.queue.connection.username=administrator

jms.queue.connection.password=Calypso2012

#Engine def

gateways.names=swift,non_repudiation,admi_camt,dispatcher, fxtrl, fxtr2, fxtr3, fxtrd

#Proc def

swift.input.queue=CLS.OPDATA.SWIFT

swift.batchingSize=10

swift.msgTimeout=1500
swift.class=cls.api.messaging.connectivity.JMSMessageProcessor

swift.delegator=tk.messaging.executioner.CLSProcessor

non_repudiation.input.queue=nonrepudiation
non_repudiation.batchingSize=10

non_repudiation.msgTimeout=1500
non_repudiation.class=cls.api.messaging.connectivity.JMSMessageProcessor

non repudiation.delegator=tk.messaging.executioner.CLSProcessor

admi camt.input.queue=admin camt
admi camt.output.queue=ack admin camt
admi_ camt.type=ACK

admi camt.batchingSize=10
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admi_camt.msgTimeout=1500
admi camt.class=cls.api.messaging.connectivity.JMSMessageProcessor

admi camt.delegator=tk.messaging.executioner.CLSProcessor

dispatcher.input.queue=bulk in

dispatcher.output.queue=preprocessed

dispatcher.batchingSize=10

dispatcher.msgTimeout=1000
dispatcher.class=cls.api.messaging.connectivity.JMSMessagePreprocessor

dispatcher.delegator=preprocessor.messaging.executioner.CLSDispatcher

fxtrl.input.queue=preprocessed

fxtrl.mSgSelector=HASH_KEY >= 0 AND HASH KEY <= 64
fxtrl.batchingSize=10

fxtrl.msgTimeout=1500
fxtrl.class=cls.api.messaging.connectivity.JMSMessageProcessor

fxtrl.delegator=tk.messaging.executioner.CLSProcessor

fxtr2.input.queue=preprocessed

fxtrZ.mSgSelector=HASH_KEY > 64 AND HASH KEY <= 128
fxtr2.batchingSize=10

fxtr2.msgTimeout=1500
fxtr2.class=cls.api.messaging.connectivity.JMSMessageProcessor

fxtr2.delegator=tk.messaging.executioner.CLSProcessor

fxtr3.input.queue=preprocessed

fxtr3.mSgSelector=HASH_KEY > 128 AND HASH KEY <= 192
fxtr3.batchingSize=10

fxtr3.msgTimeout=1500
fxtr3.class=cls.api.messaging.connectivity.JMSMessageProcessor

fxtr3.delegator=tk.messaging.executioner.CLSProcessor

fxtrd.input.queue=preprocessed

fxtrd.msgSelector=HASH KEY > 192 AND HASH KEY <= 256
fxtrd.batchingSize=10

fxtrd.msgTimeout=1500
fxtrd.class=cls.api.messaging.connectivity.JMSMessageProcessor

fxtrd.delegator=tk.messaging.executioner.CLSProcessor
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You need to set the following properties in this file:

jms.url: location of your .binding file generated from MQ or jms jndi access
jms.initial.context.factory: your JMS initial context factory

jms.queue.conction.factory: name of your connection factory created into MQ

(optional) jms.queue.connection.username: username for the connection to your MQServer
(optional) jms.queue.connection.password: password for the connection to your MQServer

gateway.names: names of all gateways that you want to start. A gateway is identified by its name, so this is
mandatory. A gateway can receive and send messages. Basically, in CLS case, a gateway is related to an input
queue.

Then each gateway has different properties:
input.queue: name of your input queue, in order to receive messages from CLS (MQ related)
(optional) output.queue: name of your output queue, in order to send message to CLS (MQ related)

batchingSize: number of messages that you want to process in one JMS session (be careful, in case of error you
will rollback this number of message)

msgTimeout: in milliseconds, if you don't receive a message during this time, your session will be committed.
Useful when there is a number of messages which is not divisible by your batching size.

class: JMS implementation, here you can choose if your gateway is a 'Processor' or a 'Preprocessor' or something
custom. Default implementation JMSMessageProcessor and JMSMessagePreprocessor (see example for complete
package)

delegator: class that will process/preprocess your message. Default implementation CLSProcessor or
CLSDispatcher

msgSelector: if you want to run several gateways for one input queue you need a message selector in order to
forward your message. This will ensure that the queue order is not broken.

The property file must be copied to <calypso home>/tools/calypso-templates/resources.
You will need to re-deploy your environment to your application servers so that they can be included.

P Please refer to the Calypso Installation Guide for details on deployment.

2.3.2 Communication with MQ Series through JMS

The CLS Message engine can listen to different queues. The pre-processor is not mandatory but significantly
speeds-up your processing time. The pre-processor will add a JMSProperty in your JMSMessage called
HASH_KEY, it is a load balancing key based on the CLS reference.
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HASH_KEY = cls reference's hashcode % 256. If this value is negative we add 256, in order to have something

between 0 and 256.

Then, you have to setup the gateways with a message selector in order to cover this range.

If your business does not need a pre-processor, just configure only one gateway without message selector.

The pre-processor will put back the message into MQ, so you have to configure a 'pre-processed' queue.

In your engine configuration, your pre-processor needs an output queue when an acknowledgment is needed.

The processor saves the CLS object into your database, generates transfers, and does the reconciliation.

2.4

Supported Incoming Messages

Please find below the list of supported incoming message sent by CLS:

Message Description

ISO/OUT of CLS

Calypso CLS Report

ISO/IN CLS

Bulk status notification fxtr.030.001.02 | CLSTradelnfo Report No No N/A

For ex: Settle

Trade short notification fxtr.008.001.04 | CLSTradelnfo Report No No N/A

For ex: Rescind

Trade Long notification fxtr.017.001.02 CLSTradelnfo Report No No N/A

(Trade Status)

For Ex: Split/

Matched/Settlement

Mature

Withdrawal notification fxtr.013.001.03 Update on the CLSTradelnfo | No No N/A

Report

Statements camt.053.001.0 | Not Supported No No N/A
4

Pay out notification camt.054.001.0 | CLSAccountNotification Yes if No N/A
4 Exception

Pay in notification camt.054.001.0 | CLSAccountNotification Yes if No N/A
4 Xfers Agent Xfers = SETTLED | Exception

Settlement notification camt.054.001.0 | Not Supported No N/A
4

Pay-in call camt.061.001.0 CLSPayInSchedule Report Yes Yes camt.063.0
2 01.02
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Message Description ISO/OUT of CLS | Calypso CLS Report ISO/IN CLS
Pay-in schedule camt.062.001.0 | CLSPayInSchedule Report No Yes camt.063.0
3 01.02
Message Failure admi.002.001.01 | CLSMessage Report Yes No N/A
System Event Other admi.004.001.01 | CLSMessage Report Yes No N/A
System Event admi.004.001.01 | CLSMessage Report Yes Yes admi.011.00
Operational Msg 1.01
Member Suspension admi.004.001.01 | CLSMessage Report/ Yes No N/A
CLS Trade Info Update

2.5 Supported Status Codes and Sub Status Codes

Sub Description
Status
ALLEGED UMTC IURT Unmatched alleged
ALLEGED_RESCIND UMTC SRST Unmatched alleged due to rescind
ALLEGED_AMEND UMTC AMUI Unmatched alleged due to amendment of matched
trade
ALLEGED_REINSTATED UMTC NIRA Unmatched alleged - Reinstated
ALLEGED_NEW_DATE UMTC CCAA New Value Date and Unmatched Alleged
MATCHED FMTC IMAT Matched status
MATCHED_REINSTATED FMTC NIRI Matched reinstated. Previously suspended
MATCHED_NEW_DATE FMTC CCAM New Value Date and Matched
INVALID INVA no code Invalid status
INVALID_001 INVA 0001 Instruction contains a negative amount to be bought.
INVALID_002 INVA 0002 Instruction contains a negative amount to be sold
INVALID_003 INVA 0003 Instruction contains an unknown currency to be
bought
INVALID_004 INVA 0004 Instruction contains an unknown currency to be sold
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Status Sub Description
Status

INVALID_005 INVA 0005 Instruction contains a currency to be bought which is
not eligible

INVALID_006 INVA 0006 Instruction contains a currency to be sold which is not
eligible.

INVALID_007 INVA 0007 Instruction contains a currency to be bought that is
deactivated.

INVALID_008 INVA 0008 Instruction contains a currency to be sold that is
deactivated.

INVALID_009 INVA 0009 Instruction received with a value date beyond the
calendar currently defined for one or both Designated
currencies.

INVALID_010 INVA 0010 RTGS is not open on the given value date for the
currency to be bought

INVALID_011 INVA 00oNn RTGS is not open on the given value date for the
currency to be sold

INVALID_012 INVA 0012 Originator BIC relates to a settlement member who is
not eligible in the currency to be bought.

INVALID_013 INVA 0013 Originator BIC relates to a settlement member who is
not eligible in the currency to be sold.

INVALID_021 INVA 0021 Originating member does not relate to a settlement
member

INVALID_022 INVA 0022 Counterparty member does not relate to a settlement
member

INVALID_026 INVA 0026 The Originating BIC is not defined in the CLS System
as a BIC that has been included in the static data of a
member

INVALID_027 INVA 002 The Counterparty BIC is not defined in the CLS System
as a BIC that has been included in the static data of a
member.

INVALID_030 INVA 003 Originator BIC relates to a member who is not eligible.

REJECTED RJCT no code Rejected Status
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Name

REJECTED_00T1

REJECTED_002

REJECTED_003

REJECTED_004

REJECTED_005

REJECTED_006

REJECTED_007

REJECTED_008

REJECTED_009

REJECTED_010

REJECTED_OM11

REJECTED_012

REJECTED_013

Status

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

RJCT

Sub
Status

0001

0002

0003

0004

0005

0006

0007

0008

0009

0010

001

0012

0013

Description

Generated when a Short Notice Bank Holiday is
declared between the Initial Pay-In Schedule Deadline
and the Start of Settlement Business Day for all
unsettled split component Instructions which have a
buy or sell currency equal to that of the currency
declared in the Short Notice Bank Holiday.

Instruction is received which is a duplicate of another
Instruction

Instruction received with value date in the past or
Instruction received with value date today and
Currency Close Deadline reached for one of the
currencies of the Instruction.

Generated at Currency Close Deadline for all unsettled
Instructions in that currency.

Generated at Currency Close Deadline for each
Instruction that has been suspended by the Regulatory
Filter and has not been re-instated by the Currency
Close Deadline.

Same currency appears more than once in an
Instruction.

Input contains a buy currency which is suspended for
input.

Input contains a sold currency which is suspended for
input.

Originator BIC relates to a member who is suspended
for Input in the currency to be bought.

Originator BIC relates to a member who is suspended
for Input in the currency to be sold.

Counterparty BIC relates to a member who is
suspended for Input in the currency to be bought.

Counterparty BIC relates to a member who is
suspended for Input in the currency to be sold.

The Originator BIC of the Instruction has been deleted
from the CLS System.
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Name Status Sub Description
Status

REJECTED_014 RJCT 0014 The Counterparty BIC of the Instruction has been
deleted from the CLS System

REJECTED_016 RJCT 0016 Input Rejected as a Fund or an original party not pre-
advised

REJECTED_017 RJCT 0017 The currency to be bought has been deactivated

REJECTED_018 RJCT 0018 The currency to be sold has been deactivated

RESCINDED RSCD no code Rescinded

RESCINDED_ALLEGED RSCD SRST Alleged rescinded due to counterparty rescind

RESCINDED_001 RSCD 0001 Unilateral rescind successful

RESCINDED_002 RSCD 0002 Bilateral rescind successful

SETTLED STLD no code Settled

SPLIT SPLI no code Split

STTL_MATURE SMAT no code Settlement Mature

STTL_MATURE_PENDING SMAP no code Settlement Mature Pending

STTL_MATURE_NO_PENDING | SMAT NLPE Settlement Mature — No Longer Pending

STTL_.MATURE_ALL SMAT ASMA All Settlement Mature

SUSPENDED_DEFAULT SUSP no code Suspended

SUSPENDED SUSP NISP Suspended

SUSPENDED_ALLEGED SUSP NISA Alleged trade is now Suspended

SUSPENDED_NEW_DATE SUSP CCAM New Value Date and Suspended

UNMATCHED_DEFAULT UMTC no code Unmatched

UNMATCHED UMTC IURT Unmatched

UNMATCHED_RESCIND UMTC SRST Unmatched due to counterparty rescind

UNMATCHED_AMEND UMTC AMUI Unmatched due to counterparty amendment of
matched trade
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Name Status Sub Description
Status
UNMATCHED_REINSTATED UMTC NIRI Unmatched - Reinstated
UNMATCHED_NEW_DATE UMTC CCAM New Value Date and Unmatched
WITHDRAW WTDN AMUI Withdrawn due to counterparty amendment
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Reference Data Setup

3.1 Legal Entities

Members of CLS can either be “Control Branches” or “Submission POs”. The Control Branch is the PO that makes all
payments directly to CLS. They are also the ones who make payments to CLS on behalf of the Submission POs.

Thus, as a result, for certain Processing Organizations where Submission POs exist as well as Control Branches,
they both need to be set up in Calypso with the Submission PO linked (via an attribute) to its relevant Control
Branch. Should only a Control Branch exist then you only set up the Control Branch.

To insure that the CLS Interface functionality within Calypso works as it should for each Legal Entity desired to
clear through CLS (whether be it a Control Branch, Submission PO or a Counterparty), you need to set up the
correct Legal Entity details: Attributes, Legal Agreements, Contacts and Settlement Instructions.

3.1.1 Control Branch / Settlement Member

These are recipients of Pay-In Schedules and Pay-In Calls. These are the Control Branches for all Submission POs.
You need to set up the Control Branch as follows:

¢ Role = PO

From the Calypso Navigator, navigate to Configuration > Legal Data > Entities.

4 Legal Entity- Version - 1 [161019/REL1601_ PROM/calypso.user]. i || 50 [
Utilities Help
Short lame | CALYPARSMCB Status | Enabled v
Full Name | Calypso Paris Control Branch Role... |Agent
Parent E] Cuunter.Party
- - ProcessingOrg
Country | FRANCE vl
Inactive As Fr... User |calypso_user
Entered Date |08/05/2017 1:01:29 AM E]
External Ref ~
(@) Financial
Holid =
olidays E] [ Non Financial
Attributes

For the Control Branch the following Legal Entity Attributes need to be defined.
e CLSPartyld (This serves as Party key and an identifier i.e., nick name for associating Pay-In Schedules and Pay-
In Calls with this legal Entity). This Partyld will be dependent on what CLS defines your particular Partyld to be.

e CLSBranchld (This serves to associate Messages for the branch with the Legal Entity). This Branchld will be
dependent on what CLS defines your particular Branchld to be.

e REUTERS (This serves to identify the Legal Entity when I/O Swaps are fed in from CLS)
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|Q' Search |
Legal Entity | CALYPARSMCB | & Role |ALL v Processing Org |ALL v
Attribute Group | v| 5] Attribute Type |CLSPartyld ¥ 3 Value |VEND FOU | =
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
37302/ALL CALYPARSMCE CLSMT202TimeTag72 true

CALYPARSMCB A CLSPartyId VEND FOU

CALYPARSMCB A CLSBranchId VEND FOU

CALYPARSMCB A REUTERS WBCB

Legal Agreement

A legal agreement with the CLS contract parameters needs to be defined between the Control Branch PO and
every other counterparty the Control branch desires to trade via CLS.

In the FX Trade window, the visibility of the CLS checkbox is dependent on the existence of a Legal Agreement
between PO and Counterparty for a specific product type and specified Currencies. In this case the checkbox
being checked or not is dependent on correct SDIs.

A legal agreement with the CLS contract parameters needs to be defined between the Control Branch/PO and
every other counterparty the Control branch desires to trade with using CLS SDI method. The legal agreement
allows identifying trades as “CLS” when available between the PO and counterparty. Product Family has to be
defined and Currency has to be set to either exactly as in the Ccy of the SDIs for PO and Cpty or left to ‘Any.’

- = —
A Legal Agreement Window - Version - 3 [161019/REL1601_PROM/calypso_user] SO W GRENy 8 B e

3 [ clobal [ Legal Agreement | Eligiiliy Rule | Haircut Rule ] Pricing]

Processing Org  |CALYPARSMCB - DALL

Lega ey i ()
Product Family Product Type ‘ALL ‘ E

ureney =
POChidren | | [Jau =]
Echidren | | [Jau L]

All Legal Agreements for: CLS CPTY DEMO
Id Processing Org  Legal Entity Master  Trilateral ~ Product Family ~Product Type Type Date Ref. Number  Status  Currency
1|CALYPARSMCB | CLS CPTY DEMO v (28 ALL CLS 01/01/2010 SIGNED AUD,CAD,CHF,EU)
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A Legal Agreement Window - Version - 3 [161019/REL1601_PROM/calypso_user]
. ——— .
N Legal Agreement | Eligibility Rule | Haircut Rule | Fricing|
Agresment as N E Is Master
1d Number 1 [ 1s Trilateral
Ref Number [ 1s Triparty Substitution
Status SIGNED 7 ()
Guarantor E
Special Clause
Additional Info | CASH_SETTLE_MAN... ~ E E
All Legal Agreements for: CLS CFTY DEMO
Id  Processing Org  Legal Entity Master Trilateral ~Product Family ~Froduct Type Type Date Ref. Number ~ Status ~ Currency
1 CLS CPTY DEMO. v FX ALL CLS  01/01/2010 SIGNED AUD,CAD,CHF,E

The contact for the Control branch should have a Swift BIC Address to facilitate the correct MT298 and MT202
messages generations and for MT300 and MT304 messages for FX trades done with Counterparties. Message
setup is described later in the document.

Settlement Instructions

For the Control Branch, as mentioned above part of your SDI setup, will be dependent on whether you have sweep
accounts from your Main Nostro Account to your CLS Accounts at your Nostro before transferring from your CLS
Accounts at your Nostro to your Accounts at CLS or you just have accounts that make payments from your CLS
Accounts at your Nostro to your accounts at CLS.

Calypso handles these settlement instructions via Transfer Agent trades which generate the necessary payment
messages, but we'll cover this at a later stage. The rest of the SDI set up will be to support any FX
trades/transactions which are in or out of CLS.

Should sweep accounts be involved, the diagram below explains the flow of payment messages for Pay-In and
Pay-Out calls.
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PAY-IN to CLS

CLS-Bank

At Valuedate CALYPARSMCB
06.30h CET USD Main

Nostro
Actual Pay-in to CLS
Account AT Bank

BONY CALYPARSMCB
USD CLS
ACCOUNT AT
BONY

Calypso Control
Branch
CALYPARSMCB

The CLS account s flat at the end of the day

PAY-OUT from CLS

At Valuedate
dependingon CCY,
from 06.30h CET till
12.30h CET ultimately CLS-Bank

CALYPARSMCB
USD Main

Nostro Account Actual Pay
out from

Calypso Control AT BONY CALYPARSMCB cLs Bank
Branch USD CLS

CALYPARSMCB ACCOUNT AT
BONY

The CLS account is flat at the end of the day
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The following types of SDIs can be defined:

e Tsttype: ‘Method’ = CLS - ‘Agent’ = CLS Bank

e 2" type: ‘Method’ =SWIFT - ‘Agent’ = Your Nostro2

e 3dtype: ‘Method’ = SWIFT - ‘Agent’ = CLS Bank

e 4htype: ‘Method’ = SWIFT - ‘Agent’ = Your Nostro (SDIAttribute:CLSUsage=sweep)

Tt type: ‘Method’ CLS - ‘Agent’ CLS Bank

Create a Pay and a Receive (or both) for Control Branch for Security ‘Cash.” This SDI will be used for FX trades
done with Counterparties using CLS settlement Method. The method to use here is CLS and the Agent is CLS
Bank. Again, currencies in which payments would be made and the product for which it will be used HAVE to be
defined here.

[NOTE: As soon as you define CLS as Settlement Method you will get a pop up which will ask you if you
want to set your currency selection to the 17 CLS currencies in your default. If you say ‘Yes’ then it will
automatically populate the 17 currencies into your Ccy section]

e -
Question &J

| Set currency selection to AUD,CAD,CHF,DKK,EUR,GBP,HKD ILS JPY,KRW,NOK NZD,SEK,SGD,USD,ZAR ?

r

Yes || No
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A Settlement Delivery Instructions [161019/REL1601_PROM/] == i:h
Utilities Help
Edit | Attributes & Notes | Browse|
SDIId 1
Reference 1 Cash/Security :ECASH v:
Role :Processing[}rg v: Contact :Default v:
Beneficiary CALYPARSMCE [..]  Processing Org ALL v
Benef. Na... Products | FX,FXForward, FXNDF, FXSwap E]
Cey IK,NZD,SEK,SGD,USD, ZAR [ ... | SD Filter ()
Fay/Rec BOTH hdl Trade CounterParty |ALL E] i
Description | CLS/CLS BANK/CALYPARSMCB ANY @CLS Preferred  Priority 0
[ Link sDI
Method lcLs -] Add Effective From
Effective To
Identifier
E] [ | by Trade Date
Agent: CLS BANK | [intermediary] | [intermediawz]l |
Code|CLS BANK ... A/C caLYPARSMCB ANY @CLS Msg
Contact Default v GLA.. CALYPARSMCE ANY @CLS )
MName Sub AfC R-Ship
Identifier E

29 type: ‘Method’ = SWIFT - ‘Agent’ = Your Nostro

The use of this SDI set up could be twofold: (a) you can use this SDI in the event that you do not want to set up a
separate SDI for settling all other FX transactions that are not in CLS, such as the far leg of an I/O Swap or other FX
transactions. Or (b) this SDI can be used by the TransferAgent trades (generated after the Pay-In Schedules are
reconciled and in the event you activate the Pay-In call trade generation) to send payment instructions from PO to
Nostro Agent in order to eventually instruct payments to be made from your CLS accounts at your Nostro to your
accounts at CLS.

Create a Pay and a Receive (or both) for Control Branch for Security ‘Cash.’” The ‘Method’ here does not have to be
SWIFT but is recommended unless of course your Nostro Agent has ability to transfer method to Swift to deliver to
CLS. ‘Agent’ used should be your Nostro Agent. NOT CLS.

[NOTE: In my example, | have configured an SDI to be used for scenario (b), but for scenario (a) | have
configured a separate SDL. If you intend to use the same SDI for scenario (a) as well, please make sure the
products in your SDI reflect the FX products]

SDI's per currency to my Nostro Agent.
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[ A Settlement Delivery Instructions [161019/REL1601_PROM/] ==,
Utilities Help
SDIId 15

Reference j15] Cash/Security :E[}TH ':
Role | ProcessingOrg - Contact | Default -
Beneficiary | CALYPARSMCB E] Processing Org | ALL -

Benef. Na... Products | TransferAgent E

Coy |USD (] SD Filter ()

Pay/Rec |BOTH hd Trade CounterParty | ALL E

0

[ Link sDI

Method | SWIFT

Identifier

v [ g ]
(-]

Description |IY/CALYPARSMCB USD ACCOUNT AT CHASE NY Preferred  Priority

Effective From
Effective To

[ by Trade Date

Agent: CHASE NY | [mtermedlary]l [intermediary2] |

Code | CHASE NY

Contact Default

i Name

I Identifier

E]NC CALYPARSMCB USD ACCOUNT AT CHASE NY Msg

(-]

| GLA... USD MAIN NOSTRO @ CHASE NY

Sub A/C

L]

My separate SDI for scenario (a)

r

v
A Settlement De\i\Lery Instructions [161019/REL1601_PROM/]

Utilities Help

Edit | Attributes & Notes | Browse

SDIId
Reference

Role ProcessingOrg

Description | SWIFT/BONY

3 Cash/Security BOTH

Contact Default

-

-

Beneficiary CALYPARSMCB [Z] Processing Org ALL -
Benef. Na... Products | =X, FXForward, FXNDF,FXSwap [Z]
Cey DK,NZD,SEK,SGD,USD,ZAR [ ... | SD Filter ()
Pay/Rec 'BOTH v Trade CounterParty ALL [I]

Preferred  Priority 1]

[ Link sDI
Method | SWIFT Effective From
Effective To
Identifier
|| by Trade Date
Agent: CLS_BONY ‘ [mtermed\ary]l [mtermediaryZ]I |
U
Code|cLs_ [T [o]arc Msg
Contact | Default v | GLA. CALYPARSMCB MAIN NOSTRO @ BONY (=)
Name Sub AfC
Identifier E]
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39 type: ‘Method’ = SWIFT / ‘Agent’ = CLS Bank

Create a Pay and a Receive (or both) for Control Branch for Security ‘Cash.” This SDI will be used only by the
TransferAgent trades generated after the Pay-In Schedules are reconciled and in the event you activate the
generation of Pay-In call trades.

Control Branch will use this SDI in order to pay its own account at CLS. The method to use here is Swift and Agent
IS CLS. Currencies in which payments to CLS account would be made should be defined as part of the SDI as well
as the product it will be used for.

A Settlement Delivery Instructions [161019/REL1601_PROM/] == &
Utilities Help
Edit | Attributes & Notesl Browise
SDIId 4
Reference a Cash/Security :CASH ':
Role :Processmgorg ': Contact :Defau\t ':
Beneficiary CALYPARSMCE (]  Processing Org | ALL -
Benef. Na... Products TransferAgent E]
Cey JK,NZD,SEK,5GD,USD, ZAR [ ... | SD Filter (i) !
Pay/Rec BOTH v Trade CounterParty |ALL (i)

Description | SWIFT/CLS BANK/CALYPARSMCB ANY @CLS Preferred  Priority 0

"] Link SDI

Method | SWIFT - Add Effective From

Effective To

dentifier [Z] [ by Trade Date
Agent: CLS BANK | [lntermed\arﬂl [mtermed\ar‘,rz]l |
Code|CLS BANK E]A/C CALYPARSMCE ANY @CLS Msg

Contact _Defau\t | GL A... |CALYPARSMCB ANY @CLS E]
Name Sub A/C
Identifier [Z] |

4" type: ‘Method = SWIFT/ 'Agent’ = Your Nostro (SDIAttribute:CLSUsage=sweep)

In the case where you may have sweep accounts from your Main Nostro to your CLS accounts at your Nostro you
first need to set up an SDI as the following:

Create a Pay and a Receive (or both) for Control Branch for Security ‘Cash.” After the Pay-In Schedules are
reconciled and in the event, you activate the Pay-In call trade generation, this SDI will be used by the
TransferAgent trades generated to sweep payment instructions between your Main Nostro and your CLS accounts
at your Nostro.

The ‘Method’ here does not have to be SWIFT but is recommended unless of course your Nostro Agent has ability
to transfer method to Swift to deliver to your CLS accounts at your Nostro.

‘Agent’ used should be your Nostro Agent. NOT CLS. In order for the Sweep to work you need to set up an SDI
attribute CLSUsage, with the value Sweep.
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r

A Settlement Delivery Instructions [161019/REL1601_PROM/]

Utilities Help

Edit | Aftributes & Notes | Eruwse‘

- D E

SDIId 15
Reference [15] Cash/Security BOTH -
Role :Processmg[}rg v: Contact :Defau\t v:
Beneficiary | CALYPARSMCB E] Processing Org | ALL -
I Benef. Na... Products | TransferAgent
1 Coy |usD (=] SD Filter
b Pay/Rec :EDTH v: Trade CounterParty |ALL
Description |VY/CALYPARSMCE USD ACCOUNT AT CHASE NY Preferred  Priority
[ Link sDI
Method :SW]FI' v: Add Effective From
Effective To
Identifier E] ["] by Trade Date

Agent: CHASE NY | [intermediary]l [intermediary2] | |

Code CHASE NY
Contact.Default - GL A... |USD MAIN NOSTRO @ CHASE MY

Name Sub AfC

(]

Identifier

BMC CALYPARSMCE USD ACCOUNT AT CHASE NY Msg

(o]

A Settlement Delivery Instructions [161019/REL1601_PROM/]

] (E] - |

Utilities Help

Attributes & Motes | Browse

- Attribute

r Motes & Registration
Registration

Name Value

AccountD Sender To Receiver Info

»

[]

AccountMapping B
Agent
Beneficiary
CallAccount | 4
ClsUsage sweep
CutOffTime
ENFORCE_DFP
| |||[FundiName
Intermediary

LinuiditiR anartinacirranme

CLS Demo

m

Coeom | [ ]

The Notes text field is generally used to populate
Swift Field 72 (MT103, MT202)

Once you have finished all the set-up for your Control Branch Legal Entity, the ‘CLS Setup Check’ in ‘Utilities’ menu
of your Legal Entity window allows you to double check if your configuration is complete for that Legal Entity.

[NOTE: This check also double checks on the related books defined for the PO for the CLS use against
what has been configured in your Domain Values. Therefore, once you have configured your books
correctly, you may want to come back and double check your CLS Setup again]

From the Calypso Navigator, navigate to Configuration > Legal Data > Entities > Utilities.
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A Legal Entity- Version - 1 [161019/REL1601_PROM/calypso_user] l ==
Utilities |Help

Short Name | CALYPARSMCB Status | Enabled v

I Full Mame |Calypso Paris Control Branch Role... [Agent
Parent| B |rcesngors
Country FRANCE v [ .|

Inactive As Fr... User | calypso_user

Entered Date |08/05/2017 1:01:29 AM E

3.1.2 Settlement Members / Settlement POs

These settings are recommendations as Calypso does not explicitly support third-party functionality for settlement
members.

Settlement POs (or Submissions Branches) are Processing Organizations that although trade with counterparties
using CLS settlement methods do not make any payments directly to CLS but go through their Control Branches.
The Control Branch will clear their payments. You need to set up the Settlement POs as follows:

e Role =PO
From the Calypso Navigator, navigate to Configuration > Legal Data > Entities.
A Legal Entity- Version - 4 [161024/CLS/ calypso_user] — O

Utilities Help

Short Mame | CALYPARSMSE Status | Enabled v

Full Mame | Calypso Paris Submission Branch Role(s) |Agent
CounterParty

Parent ProcessingOrg

Country |FRANCE e

Inactive As From User |calypso_user

Entered Date |07,/08/2019 0:19:41PM

External Ref
{®) Financial

Huolidays
i) Mon Financial

Attributes
For the Submission PO the following attribute needs to be defined.

e CLSControlBranch (This is the short name of your Control Branch. This will identify the Control Branch that will
be submitting for this Submission PO and thus will include the Submission POs trades in the reconciliation
process).

February 2024 Revision 17.0 / Approved Page 30 /130
Private and Confidential



Nasdaqg Calypso

I'INanaq CLS Integration Guide / Version 5.1.1

A Leqgal Entity Attributes Window — | =
Q- Search
Legal Entity |CALYPARSMSE E Role |ALL ~ Processing Org | ALL v
Attribute Group w E Attribute Type | ACCOUNTING v E Value =]
1d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
4ALL |caLvPARSMSE AL | |cLscontrolBranch |caLYPARSMCE
Legal Agreement

A legal agreement with the CLS contract parameters needs to be defined between the Submission PO and every
other counterparty the Submission PO desires to trade via CLS.

In the FX Trade window, the visibility of the CLS checkbox is dependent on the existence of a Legal Agreement
between Submission PO and Counterparty for a specific product type and specified Currencies. In this case the
checkbox being checked or not is dependent on correct SDIs.

Global Legal Agreement Eligibiity Rule Haircut Rule  Pricing

Processing Org CALYPARSMSE w ALL

Legal Entity CLS CPTY DEMO ALL

Product Family |FX v Product Type  |ALL
Currency ¥N,NOK,MZD,USD, ZAR, SKK, SEK.

Date 01/01/2019

PO Children [ A

LE Children [Jaw

All Legal Agreements for: CLS CPTY DEMO

1d Processing Org  Legal Entity Master  Trilateral ~ ProductFamily  ProductType Type Date Ref, Mumber  Status  Currency
43002 CALYPARSMSE LS CPTY DEMO X cls  01/01/2019 SIGNED | ALID,CAD,CHF,EUR, DKK,ILS, JPY KRW MXN, !

Global Legal Agreement  Eligibility Rule Haircut Rule  Pricing

Agreement (o] - Is Master

Id Mumber 43002 Documents [ 1= Trilateral

Ref Number [] 1= Triparty Substitutiors
Status SIGMED v

Guarantor

Spedal Clause

Additional Info CASH_SETTLE_MAMDAT... -
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Contact

For the regular CLS FX transactions there needs to be a Swift address for contact. Message setup is described
later in the document.

Settlement Instructions

For the Submission PO you only need to set up one type of SDIs. The last three mentioned for the Control Branch
above do not apply as ‘payments’ for Pay-In Schedules are not done with the Submission PO and neither are I/O
swaps.

Again, exactly like the SDI created for the Control Branch, using CLS Settlement Method, create a Pay and a
Receive (or both) for Submission PO for Security ‘Cash.’ This SDI will be used for trades done with Counterparties
using CLS settlement Method. The method to use here is CLS and the Agent also CLS Bank. Again, currencies in
which payments would be made and the product for which it will be used HAVE to be defined here as per examples
below.

_# Settlement Delivery Instructions [161024/CL5/]
Utilities  Help

Edit Attributes & Motes  Browse

SDIId 30406
Reference B5406] Cash/Security | CASH w
Role |ProcessingOrg v Contact | Default o
Beneficary |CALYPARSMSE Processing Org | ALL
Benef. Name Products | FXForward,FXSwap,SimpleTransfer
Cecy |K,5GD,SKK,THE, TRL, TWD,ZAR | | ... 5D Filter
Pay/Rec BOTH w Trade CounterParty |ALL
Description |CLS/CLS BANK Preferred Priority 0
[] Link 50T
Method |CLS ~ Add Effective From
Effective To
Identifier []by Trade Date
Agent: CLS BANK  [intermediary] [intermediary2]
Code |CLS BANK .. | AfC Msq
Contact | Default ~ | GLAC CALYPARSMSE @CLS
MName Sub AjC R-Ship
Identifier
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3.1.3 Counterparty

For each counterparty that may settle via CLS or that may be designated an I/O Swap with Near leg in CLS and Far
leg out of CLS, the set up should be the following:

e Role = Counterparty
From the Calypso Navigator, navigate to Configuration > Legal Data > Entities.
A Legal Entity- Version - 2 [161024/CLS/ calypso_user] — O

Utilities  Help

Short Mame |CLS CPTY DEMO Status |Enabled w

Full Name |CLS Counterparty Demo Role(s) (CounterParty
Parent

Country | FRANCE L

Inactive As From User

Entered Date |07/08/2019 6:19:41FM

External Ref
(@) Finandial

Holidays
() Mon Financial

Attributes
You need to set up the following Legal Entity Attributes:

e CLS Best Practice - YES/NO
e REUTERS (This serves to identify the Legal Entity when /O swaps are fed in)

A Legal Entity Attributes Window — O b
Search
Legal Entity |CLS CPTY DEMO a Role |ALL ~ Processing Org | ALL ~
Attribute Group w E Attribute Type | ACCOUNTING w E Value =)
1d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
34402|CALYPARSMCE |cLs cPTY DEMO [ALL | |REUTERS anze
5|CALYPARSMCE |cLs cPTY DEMO ALl [ |CLS Best Practice [YES
Contact

Both for CLS FX trades and I/O swaps where the leg is in CLS contact type will need to have a Swift address.
Message setup is described later in the document for the relevant MT300 and MT304.

Settlement Instructions

As the Counterparties will be used to either trade trades using CLS settlement method or to clear a leg of an /O
Swap extracted from CLS two types of SDIs need to be defined.

e Tsttype: ‘Method’ as desired / ‘Agent’ as desired
e 2" type: ‘Method’ CLS / ‘Agent’ CLS Bank
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7t Type - ‘Method’ as desired / ‘Agent’ as desired

Create a Pay and a Receive (or both) for Counterparty for Security ‘Cash.’ This SDI will be used to settling the Far
leg outside of CLS for the I/O Swaps. The method to use here is anything but CLS and the Agent again anything but
CLS.

Currencies for which this SDI applies should be defined as part of the SDI and the product for which it will be used
for. This SDI should have the lowest priority.

A Settlement Delivery Instructions [161024/CLS/] — | x
Utilities Help

Edit Attributes &Notes Browse

SDIId 7
Reference Cash/Security | CASH R
Role CounterParty w Contact | Default R
Benefidary |CLS CFTY DEMO Processing Org | ALL ~
Benef, Name Products |FX,FXForward FXNDF ,FXSwap
Cey [M,NOK,NZD,SEK,5GD,USD, ZAR. | | ... 5D Filter
Pay/Rec BOTH w Trade CounterParty |ALL
Desaription |SWIFT/CHASE MY fACC TEST CLSCFTDEMO Preferred Priority a
[] Link 5DI
Method | SWIFT ~ Add [Jpirect Effective From
Effective To
Identifier [ by Trade Date
Agent: CHASENY  [intermediary] [intermediary2]
Code |CHASE MY .. | AfC |ACC TEST CLSCPTDEMO Msg
Contact | Default w~ | GLASC
Mame Sub AfC R-Ship
Identifier

27 Type - ‘Method’ CLS / ‘Agent’ CLS Bank

Create a Pay and a Receive (or both) for Counterparty for Security ‘Cash.’ This SDI will be used for trades done
against POs using CLS settlement Method. The method to use here is CLS and the Agent also CLS Bank. Again,
currencies in which payments would be made and the product for which it will be used HAVE to be defined here.
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A Settlement Delivery Instructions [161024/CL5/]

Utilities  Help

Edit = Attributes & Notes Browse
SDIId
Reference
Role | CounterParty
Benefidary |CLS CPTY DEMO

Benef, Name

Coy |4,NOK,MZD,5EK, 5GD, 1USD, ZAR.

Pay/Rec |[BOTH
Description |CLS/CLS BANK

[ Link SDI
Method |CLS

Identifier

Agent: CLS BANK | [intermediary]

Code |CLS BAMK
Contact | Default

Mame

Identifier

it Add

[intermediary 2]
AfC
v | GLAJC

Sub AfC

3.1.4 CLS Bank

A Legal Entity must be set up for the CLS Bank as follows:

e Role = ‘Agent’

e Short name = ‘CLS BANK’

Cash/Security |CASH ~

Contact | Default ~
Processing Org |ALL ~
Products |-orward,FXSwap,CreditDefaultSwap
5D Filter
Trade CounterParty |ALL

Preferred Priority 1

[ Direct Effective From
Effective To

[ by Trade Date

Msg

R-ship

The role Agent is needed for all the trades done with other Counterparties that will be settling via CLS.
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A Legal Entity- Version - 2 [161024/CL5/calypso_user] = O bt
Utilities Help

Short MName |CLS BAMK Status  Enabled R

Full Name |CLS BANK Role(s) |Agent
ProcessingCrg
Parent

Country |UNITED KINGDOM e

Inactive As From User

Entered Date |07/08/2019 6:19:41PM

External Ref
(®) Finandal

Holidays
(") Mon Financial

The short name can be different from CLS BANK, in which case, it must be specified in domain “clsParameters”:

e Value = clsLECode
e Comment = Short name of CLS BANK.

Contact

Contact for CLS Bank needs to be set up with Swift BIC address for MT202 messages and acknowledgement
messages. Message setup is described later in the document.

A Contact Window -Version - 3 [161024/CLS/ calypso_user] = O et
Utilities  Help
Legal Entity Raole Product Contact Type
CLS BANK ALL ~ | |ALL == ALL w
Processing Org Effective From Effective To Static Data Filter Trade Keyword
ALL w
Last Name First Name Title
Address City |Paris
State Zip Code | 75008
Country |FRANCE e
Phone Telex Fax
Swift | CLSBUIS 30X E-Mail
External Ref Codes -
Comment

The logic for the generation of the ACK message by the CLS Message Engine referring to the BIC Code to use will

be as follow:

1) CLS BANK Contact Type = CLS
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2) CLS BANK Contact Type = ALL
3) CLS BANK Contact Type = default
Settlement Instructions

As CLS Bank is only used as an Agent, an SDI definition is not necessary.

3.1.5 SDI Selector

The environment property CLS_SDI_SELECTION (default is false) can be set to true to treat the CLS keywords on a
trade as if the SettleMethod keyword was set. This means that if the keywords are present, only CLS SDIs will be
automatically assigned.

For the normal SDISelector, a domain "settlemethodKWRestricted" now exists which holds a list of settlement
methods that are only (automatically) assigned if the SettleMethod keyword has the corresponding value. "CLS"
should be in this domain if previously the FX*SDISelector classes from calypsox were used.

For the "Alternate" SDI selector, this aspect can be defined as part of the settlement method in the
SettlementMethodWindow.

Example

If the CLS instruction has priority = 0 and the SWIFT instruction has a priority = 1, then the system selects by
default the CLS instruction. Otherwise, the SWIFT instruction is chosen regardless the legal agreement
configuration.

If the CLS instruction has a lower priority than the SWIFT instruction BUT the environment property
CLS_SDI_SELECTION is set to true, then the system selects by default the CLS instruction.

3.2 Books

The payments for the CLS due amounts in Calypso are automatically generated when RPIS is loaded or when Pay-
In call is loaded. They are saved in the form of Transfer Agent trades. As a result you will need to setup a book for
this, which will belong to the Control Branch PO.

For the trades which will be generated once a RPIS has been loaded and reconciled, you will need to have the
following Set-up.

From the Calypso Navigator, navigate to Configuration > Books & Bundles > Trading Books.

. Book Window - Version -0 [161024/CLS/calypso_user] - O

View Help
Book Id |4 Attributes

MName |CLS_CONTROL_BRANCH_BOOK Name Value

ACCRETION_METHOD
AccAdjustmentDays
AccDateRule
AccReversalRule
Legal Entity | CALYPARSMCE ....| [BankingBook
BookBundle

Location | GMT ~ | |CAMoneyDiff Book
ICTC Compounding
End OfDay| 23| Hour 59|Min | .. |CTC Consolidator

ICTC Offset
Base Ccy |USD | |CTC Role

Activity |Control Branch Book

Accounting Link |CLS ~

(Can Take Positions

Holidays |NYC ! custodv Book

Comment |CL5 Demo Data
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This book then needs to be defined as a comment in domain “clsParameters”:

e Value = payInOutBook.<legal entity short name of control branch>
e Comment = <book>

A Domain Values = O x
f " Reload [J] save I save Al | [%%] Constraints Setup (7]
dspar 1of1@ @ | [ value

Mame: |dsParameters

42 matchAction ~
- 4% partialSettieAction Value: |payInCutBook.BLTA_CONTROLBRAMCH
4% payInCallBook.BLTA_CONTROLBRANCH
42 payInCallBook. CALYPARSMCE

»
4% payInOutBook. CALYPARSMCE << Add Add & Save
42 payInOutBook.CALYPARSMSE

Comment: |BLTA_CONTROL_BOCK

e P

Once the Revised Pay-In Schedule has been reconciled Calypso will look up the book defined in the above domain
and automatically generate the necessary Transfer Agent trades.

Once the Pay-In Call information is available from CLS, Calypso can download this information and automatically
generate the relevant Pay-In call trades. If desired, the same book as for the Pay-In Schedules can be used to.

However if you would like to use a different book than the above, then you can specify by going to domain values
clsParameters and adding the value “paylInCallBook.<legal entity short name of control branch>" and under
comment specifying the exact book.

Otherwise, should you wish to restrict the automatic generation of Pay-In calls altogether, then in the domain
values “payInCallBook.<legal entity short name of control branch>", the comment needs to be NONE (not case
sensitive) as shown below.

Restricted or not, when Pay-In call information is extracted from CLS calypso updates the CLS Message Report
logging the detailed information for the Pay-In and also creates an exception of type EX_CLS_PAY_IN_CALL in the
task station with the relevant information.

A Domain Values = O *
5 Reload [ save I save al | 3| Constraints Setup (7]
dspar 10f 1@ @ | []value

MName: |dsParameters

- 42 matchAction A
4% partialSettleAction Value: payInCallBook. CALYPARSMCE
-4#* payInCallBook.BLTA_CONTROLBRAMCH Comment: | CLS CONTROL BRANCH BOOK
I . -CONTROL BRANCH

-4* payInOutBook.BLTA_CONTROLBRANCH
-42 payInOutBook. CALYPARSMCE << Add Add & Save
-42 payInOutBook. CALYPARSMSE

P o

3.3 Messages

For CLS eligible trades, Trade confirmations, Payment Messages and Payment Statements need to be defined. In
addition to defining a way to hold back the generation of Settlement Messages for FX, FX Forward and FX Swap
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trades that are CLS eligible for those using Calypso as a CLS Interface the ability to configure Payment/Statement
messages for Pay-In Schedule trades and Pay-In calls has also been introduced.

3.31 CLS Best Practice

Within Calypso, Counterparties that are settling through CLS i.e., have CLS defined as settlement method need
also to define a Legal Entity Attribute “CLS Best Practice” YES or NO in order to comply with CLS regulations for
Best Practice.

The regulations require that if a trade is done with a counterparty that is defined as “CLS Best Practice =YES” the
only message to send to CLS is MT304. However, if a trade is done with a counterparty that is defined as “CLS
Best Practice = NO” then in addition to sending an MT304 to CLS an MT300 needs to also be sent to those
counterparties.

From the Calypso Navigator, navigate to Configuration > Legal Data > Attributes.

A Legal Entity Attributes Window - Version - 2 — O b4
Q- Search
Legal Entity |CLS CPTY DEMO E Role |ALL ~ Processing Org | CALYPARSMCE ~
Attribute Group w| 3] Attribute Type |CLS Best Practice «| 3] Value |YES |
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value

34402|CALYPARSMCE REUTERS

CLS Best Practice

ANZB

CLS CPTY DEMO

3.3.2 Message Related Domain Values

In order to configure your Messages correctly you first need to add message types and Swift templates in your
domain Values.

Add the following values to the domain “messageType”: CLSCONFIRM and CLS_NOSTRO_ADVICE.
In domain “Swift.Templates” make sure that MT202xferAgent, MT300, MT304, MT298 exist.

From the Calypso Navigator, navigate to Configuration > System > Domain Values.

A Domain Values .T E‘M
&

—
Reload [l Save I Save All | [# Constraints Setup Q

O~ swift.template 20f2@ @ | [ |value

42 MT104 -
I 42 MT192 Value: | MT300

-4 MT199 .

4% MT200 Comment: |Foreign Exchange Confirmation

4% MT202

42 MT210Grouped
42 MT292

2
Il a2 MT200 i |
- 4% MT300CLSNonMemberPQ =
-

| - 4% MT304CLSNonMemberPO -

Name: | SWIFT.Templates
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3.3.3 Static Data Filters
Define Static Data to identify CLS transactions as shown below.
From the Calypso Navigator, navigate to Configuration > Filters > Static Data Filter.

IS_CLS attribute - This SD Filter attribute checks for ‘true’ in the keyword ‘CLS’ for the FX Spot and Forward trades,
and ‘NEAR_CLS’ and ‘FAR_CLS’ for each leg of the FX Swaps.

IS_CLSBestPractice

This SD filter checks trade keywords then the Legal Entity Attribute CLS Best Practice if the counterparty is defined
with a Legal Entity attribute CLS Best Practice YES or NO.

r - - -
A Static Data Filter Window [161019/REL1601_PROM/] - Lt | S
Name IS_CLS_BestPractice
External Ref.
Comment
Groups ANY E
Attribute Criteria Filter Value(s)
I5_CLSBestPractice |- 15 || | true |
Not_CLS_BestPractice
r ~ - - |
A Static Data Filter Window [161019/REL1601_PROM/] e - = @g
Mame IS_CLS_MOBestPractice
External Ref,
Comment
Groups  |ANY =]
Attribute Criteria Filter Value(s)
15_CLSBestPractice |- 15 [ | false |

Xfer Our Agent - NOT_IN

This SD Filter needs to be set up to avoid the generation of Settlement messages for your FX, FX Forward and FX
Swap trades when your trade is CLS eligible.

r - - - N
A Static Data Filter Window [161019/REL1601 PROM/] - . = Ehg
Name XferAgentNotInCLS
External Ref.
Comment
Groups ANY =]
|
Attribute Criteria Filter Value(s)
xfer Our Agent |~ nOT_IN | &dd— |CLS BANK |
il
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3.34 Trade Confirmation

Having defined your Legal Entity Attribute and set up your Static Data Filters you can now define your Message
Configuration setup for CLS trades where Counterparties are either Best Practice or not.

For each product type FX, FX Forward and FX Swap define two message configurations for Event Type:
VERIFIED_TRADE attaching the relevant SD filter in order to generate an MT304 or an MT304 and an MT300.
Respectably you should also have a CANCELED_TRADE per VERIFIED_TRADE set-up.

From the Calypso Navigator, navigate to Messages & Matching > Message Set-up.

MT304 Message Type CLSCONFIRM

Product Type |FX e Language  English R
Event Type |VERIFIED TRADE e Address Type SWIFT e
Message Type | CLSCOMFIRM “ Gateway | SWIFT ~
Processing Org | CALYPARSMCE “ Format Type | SWIFT ~
PO Contact Type | Default e Template \MT304
Receiver CLS BAMK 5D Filter |IS_CLS_BestPractice
Receiver Role | Agent v Audit Filter ~
Rec Contact Type |Default w Al
Grouping s [] matching ;
[] 0o not Send Message
ConfigId | 113 Delete Save Save As New

MT300 Message Type CONFIRM - Member PO

Product Type |FX w Language |English L
Event Type |VERIFIED TRADE v Address Type | SWIFT i
Message Type | CLSCOMFIRM L Gateway |SWIFT ~
Processing Org | CALYPARSMCE e Format Type | SWIFT ~
PO Contact Type | Default w Template |MT300
Receiver |ALL S0 Filker MOT_CLS_BestPractice
Receiver Role | CounterParty e Audit Filter ~
Rec Contact Type |Default w Al
e - ] Matching [ Inactive

[] Do not Send Message

Config Id (48310 Delete Save Save As MNew
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FX MX Messages
Domain Values

Add the following domain values.

Domain “gateway”:

e MX

Domain “formatType”:

e MX

Domain “MX.Templates”™:

e FXTradelnstruction.selector
e fxtr.014.001
e fxtr.015.001
e fxtr.016.001

CBPR+ SR 2023

If domain “USE_SR_2023” contains Value = TRUE and domain "MXUseCBPR2023" contains Value = TRUE, the
following changes apply:

Changes to FXTradelnstructionDetails:
Removed:
TradAmts/TradgSdBuyAmt/@Ccy
TradAmts/TradgSdSellAmt/@Ccy
Added:
TradAmts/TradgSdBuylAmt/Amt
TradAmts/TradgSdBuyAmt/Amt/@Ccy
TradAmts/TradgSdSellAmt/Amt
TradAmts/TradgSdSellAmt/Amt/@Ccy
The following message templates are impacted:
fxtr.014.001.05

fxtr.015.001.05

fxtr.016.001.05
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Changes to fxtr.017.001.05 integration:

“Amounts.Buy Amount” is taken from TradAmts/TradgSdBuyAmt/Amt

“Amounts.Buy Currency “is taken from TradAmts/TradgSdBuyAmt/Amt/@Ccy

“Amounts.Sell Amount” is taken from TradAmts/TradgSdSellAmt/Amt

“Amounts.Sell Currency” is taken from TradAmts/TradgSdSellAmt/Amt/@Ccy

Changes to camt.054.001.08 integration:

Ntfctn/Ntry/NtryDtls/TxDtls/Refs/UETR is stored in message attribute LinkedUETR
Ntfctn/Ntry/NtryDtls/TxDtls/RItdAgts/InstgAgt/Fininstnld/BICFl is stored in message attribute InstructingAgentBIC
Ntfctn/Ntry/NtryDtls/TxDtls/RItdAgts/InstdAgt/Fininstnld/BICFl is stored in message attribute InstructedAgentBIC

Message Setup

If you want to use the FX MX messages instead for CLSCONFIRM configurations, you need to replace the MT304
template with the “FXTradelnstruction.selector” template. It is part of the domain “MX.Templates”.

It generates the following messages:

e New Trade - “fxtr.014.007”
e Amend Trade — “fxtr.015.001”
e Cancel Trade - “fxtr.016.001”

Example for FX:

Product Type |FX w Language | English w
Event Type VERIFIED_TRADE Address Type | SWIFT
Message Type | CLSCOMFIEM Gateway | IMS
Processing Org | ALL Format Type |MX
PO Contact Type |Default Template FXTradelnstruction,selector
Receiver |CLS BAMNK 5D Filter
Receiver Role | Agent w Audit Filter “w
Rec Contact Type | Default o A
e " [] Matching []Inactive

[] Do not Send Message
We recommend using the JMS Gateway in order to choose the output file format: CLS requires a binary file.
To use the JMS Gateway in binary mode, you need to add isBinary=True in the properties file of the gateway.

For example: calypso_JMS_config.properties
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k Import Message Engine (MQ)

input.queus.name=dynamicQusuess,/inputl
dynamicfueues/input.queue.setlontext=truse
isBinary=True

# Sender Engine (JMS)

$For ActiveMQ

Jms.url=tcp://localhostig6lale

Jms.modetypeclass=org.apache.activend. jndi.ActiveMOInitialContextFactory
Jms.queus.connectionFactory=ConnectionFactory

$For IBMMQ

#messagingPlatform=1BMMQ
#jms.url=file://localhost/c:/tools/ibm/mas/Linding
#jms.modetypeclass=com. sun. jndi.facontext . BefFSContextFactory
#jms.queue.connectionFactory=CueueConnectionFactory

ocutput. queus. name=dynamicfueuss/outputl
dynamicfusues/output. queus . acklype=auto
dynamicCusues/output. queus.persist=true
dynamicfusues/output. queus . transacted==false

#IBM 55L Support

#331Version=55LV3

#33lKeyatore=<KeyStore certificate>
#33lKeyatorePassword=<EKeyStore Password:>
#331TrustStore=<TrustStore Certificate>
#331TrustStorePassword=<IrustStore Password:>

Sample message “fxtr.014.001":
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Sender CALYUS33XXX Receiver CLSBUS33XXX

o

Field Name Field Value
Trading Side Buy Amount 2000000
Sending Institution BIC CALYUS3IINNKK
Business Message Identifier 16089
Trade Date 2020-02-25
Trading Side Sell Currency JPY
Trading Side Buy Currency LsD
Trading Side Sell Amount 202000000
Message Definition Identifier fxtr.014.001.02
Creation Datetime 2020-02-25T17:47:292
Exchange Rate 101
Receiving Institution BIC CLSBUS33xNK
Settlement Date 2020-02-27

1 <?xml wersion="1.0" encoding="Cpl252"2>

4 <Fr>
= <FIIc>
6 <FinInstnId>
7 <BICFI>CALYUS33¥XN</BICFI>
g </FinInstnId>
S </FILd>
10 </Fr>
11 <To>
12 <FIId>
13 <FinInstnId>
142 <BICFI>CLSBUS33¥EN</BICFI>
1= </FinInstnId>
16 </FIId>
17 </To>

12 <BizMsgldr>1le035</BizMsgldr>

148 <MsgDefldr>fxtr.014.001.02</MsgDefIdr>
20 <CreDt>2020-02-25T17:47:292</CreDt>

2l </AppHdr>

23 <FXTradInstr>

24 <TradInfi>

25 <TradDt>2020-02-25</TradDt>

26 <0OrgtrRef>18089</0OrgtrRei>

27 </TradInf>

28 <TradgSdId>

28 <Submi tgPty>

30 <AnyBIC>

Sl <AnyBIC>CALYUS33EEE</AnyBIC>

32 </AnyBIC>

33 </SubmitgPty>

34 <TradPty>

35 <AnyBIC>

36 <AnyBIC>CRALYUS33XE</AnyBIC>
L4

2 <Body xmlns:tns="http://www.example.org/EMLSchema™ xzmlns:xzsi="http://www.w3.org/2001/¥MLSchema-instance">
3 <AppHdr zmlns="urn:isc:std:isc:20022:tech:xsd:head.001.001.01™>

22 <Document zmlns="urn:isc:std:isc:20022:tech:xsd:fxtr.014.001.02™ xmlns:xsi="http://www.w3.0rg/2001/¥ML5chema—-inatance™ xs
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3.35 Matching of Trade Confirmation
In the event that tag 20 of the MT304 is customized, then the CustomCLSMessageFinder needs to be
implemented. This will find the correct corresponding message.

3.3.6 Payment Confirmation

You can avoid generating your Settlement Messages if your trade is CLS eligible for FX, FXForward and FXSwap
products. This is set up as a Static Data filter as mentioned above (xfer Our Agent NOT_IN value set to false)
applied to the VERIFIED_PAYMENT messages per product FX, FXForward and FXSwap.

Product Type FX L Language | English v
Event Type | VERIFIED_PAYMENT w Address Type | SWIFT ~
Message Type PaymentOrder ~ Gateway | SWIFT e
Processing Org |ALL w Format Type | SWIFT L
PO Contact Type |Default o Template |Payment.selector
Receiver (CLS BAMK S0 Filter |XferAgentMotInCLS
Receiver Role | Agent w Audit Filter w
Rec Contact Type | Default L -
Grouging " [ Matching [] inactive

[[] Do not Send Message

ConfigId (112 Delete Save Save As New

3.3.7 MT298 Payment Statement

To accommodate the CLS Interface development you now need to enhance your Message set-up to include a set
up for payment statement MT298.

Having added in your message type domain name CLS_NOSTRO_ADVICE as explained above you can now set up
your CLS_NOSTRO_ADVICE message type as below.

e Product Type — ‘N/A’

e Event Type — STATEMENT

e Message Type — CLS_NOSTRO_ADVICE

e PO -Control Branch

e Format Type — SWIFT

e Receiver - 'ALL’ for normal cases

e Receiver Role — Agent

e Template - MT298 - You must make sure this template is available.
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Product Type |MfA Language |English w
Event Type | STATEMENT Address Type | SWIFT w
Message Type |CLS_MNOSTRO_ADVICE Gateway |SWIFT e
Processing Org | CALYPARSMCE Format Type | SWIFT e
PO Contact Type | Default Template MT298
Feceiver |ALL 5D Filter
Receiver Role |Agent Audit Filter w
Rec Contact Type |Default il
P o [] Matching [ Inactive
[] Do not Send Message
Config Id 110 Delete Save Save As New

Generally, MT298 Statements are generated after each Pay-In Schedules are extracted from CLS. However, via the
Legal Entity Attributes CLSMT298Format and CLSMT298Trigger, Calypso allows you to define more specifically
the conditions in which this message is generated according to your business needs.

If you would like to control the MT298 message generation (to define if and for which Pay-In Schedules an MT298
is generated and also if generated, then what the contents of the message are) then for your Nostro ‘Agent’ define
legal entity attributes CLSMT298Format and CLSMT298Trigger as needed:

e CLSMT298Format: If value is set to “tagged”, then an MT298 with tags “:20:”, “:21:”, “13C:", “:32B:” will be
generated for Pay-Ins and tags “:20:", “:21:”, “:32B:”, “56A:” will be generated for Pay-Outs. If value is left blank
or LEAttribute for Agent is not set then a free-text format is generated

4 Legal Entity Attributes Window - Version - 0 — O
Search
Legal Entity | CALYPARSMCE E Role  Agent Processing Org | ALL
Attribute Group w| 5] Attribute Type | CLSMT298Format 5] Value |tagged
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value

3|ALL CALYPARSMCE ALL REUTERS WECE
2|ALL CALYPARSMCE ALL CLSBranchId VEMD FOUI
1|ALL CALYPARSMCE ALL CLSPartyld VEMD FOLI

37302|ALL CALYPARSMCE Agent CLSMT202TimeTag72 true

45706|ALL CALYPARSMCE ALL MT298Trigger revised

50305 ALL

CALYPARSMCE

CLSH
CLSMT298Format

e CLSMT298Trigger: Value should be left blank if MT298 is desired for all Types of Pay-In Schedules. If no
MT298 is desired at all you can use a value like “none”. If you would like to eliminate generation for some types
and only have them generated for other types, input name of types and separate list by comma for example
‘requested, revised’ which will only generate MT298 for requested Pay-In Schedule and revised Pay-In

Schedule or ‘initial, revised’ (as below) for messages for only initial and revised.
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A Legal Entity Attributes Window - Version - 0 — O
Ci~ Search
Legal Entity |CALYPARSMCE 5 Role |ALL ~ Processing Org | ALL

Attribute Group w 5 Attribute Type | CLSMT298Trigger ~ 5 Value |revised

1d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
3|ALL CALYPARSMCE ALL REUTERS WEBCE
2|ALL CALYPARSMCE ALL CLSBranchld WVEMD FOU
1|ALL CALYPARSMCE ALL CLSPartyld WVEMD FOU

37302|ALL CALYPARSMCE Agent CLSMT 20 2TimeTags2 true

43708 ALL CALYPARSMCB CLSMT 298Trigger

3.3.8 MT202 Payment Message

In the same way your message set up now needs to include a set-up for MT202. When transfers are generated
within Calypso to pay Control Branch CLS account after Pay-In Schedules and Pay-In calls have been reconciled
(via Transfer Agent trades), an MT202 payment message is generated and sent to Nostro Agents.

Format to follow should be:

e Product Type - TransferAgent’

e Event Type — VERIFIED_PAYMENT

e Message Type — PAYMENTMSG

e PO - Control Branch

e Format Type = 'SWIFT’

e Receiver — Agent against which the Simple transfer payments are going through
o Receiver Role — Agent

e Template - MT202XferAgent

Product Type | TransferAgent e Language |English “
Event Type |VERIFIED PAYMENT o Address Type | SWIFT w
Message Type |PaymentOrder w Gateway |SWIFT ~
Processing Org | CALYPARSMCE e Format Type |SWIFT ~
PO Contact Type |Default e Template MT202xferAgent
Receiver |ALL SO Filter
Receiver Role | Agent v Audit Filter w
Rec Contact Type | Default o A
Grouping " [ ] Matching [ ] Inactive

[ ] Do not Send Message

Config Id |50304 Delete Save | Save As New |

[NOTE: The template to use here is MT202XferAgent]
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3.3.9 MT202 tag 13C vs. tag 72

For Pay-Ins, the Transfer Agent trades generated contain a trade keyword “13CTimelndication’ with the time when
the amount should be credited on CLS accounts at the relevant central bank. The format is the same as for the
MT202 message, e.g. /CLSTIME/0800+0200 indicating 8 am in the CLS timezone (during DST). This Trade
keyword is copied to a transfer attribute with the same name and the MT202.xml template picks up this value (if
present) and fills it into a 13C tag for the generated MT202.

MT202s for the Pay-Ins will as a result by default include 13c tag. However, in the event this information is required
for tag 72 instead of tag 13C then you must indicate this at the Legal Entity Attribute level, for role ‘Agent.’

Legal entity attribute CLSMT202TimeTag72.

A Legal Entity Attributes Window - Version - 3 - O x
Q.- Search
Legal Entity |CALYPARSMCE 5 Role | Agent - Processing Org | ALL -
Attribute Group ~ 5 Attribute Type | CLSMT202TimeTag72 ~ 5 Value |true S
Id Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
3|ALL CALYPARSMCE ALL RELUTERS WECE
2|ALL CALYPARSMCE ALL CLSEranchId WVEND FOU
1|ALL CALYPARSMCE ALL CLSPartyld WVEND FOU

L.

g CLSMT202TimeTagr2
43705 |ALL CALYPARSMCB ALL CLs

20ZTimeTa
MT 298 Trigger revised

If defined and "true”, the “/CLSTIME/” information is placed in Tag 72 instead of tag 13C.

3.4 Workflow Configuration

The status of the message sent to CLS won't be updated by the status received from CLS. The status has to be
monitored using CLSTradelnfo Report. The only need to have a message workflow is to send it to CLS and receive
the ACK/NACK from SWIFT.

3.41 Message Workflow

For the products FX, FX Forward and FX Swap, you can configure a message workflow with subtype CLSCONFIRM
Example of CLSCONFIRM message WF:
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MNEW
PEMNDING
TO SEMD CANMCEL
SEND
SENT
ACK
MANUAL NACK
MANUAL_ACK
NACK L 4'

NACKED ] [ ACKED

3.4.2 Transfer Workflow

For the Transfer Workflow a new xferWorkflowType for subtype CLS has been added. The workflow can be loaded

from calypso home$/cls/src/main/resources/CLS Transfer Workflow.wf.

This workflow needs to be used for CLS transfers thus a SD Filter needs to exist to detect the transfer is a CLS
workflow type. As a result, as shown below add SD Filter ‘xfer Our Method’ value CLS on any transition.

A Static Data Filter Window [161019/REL1601 PROM/] o | 5

Name CLS_WORKFLOW
External Ref.
Comment

Groups ANY

i

Aftribute Criteria Filter Value(s)
Xfer Our Method [~ m |[C——&dg LS |
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low Configuration - PSEventTral

v B NEBdE'E - 1§

& workflow Diagram | B WorkFlow Table ‘ @ Kick Off / Cut of'f| M Breaks Ck)e;mg‘ |

~ Layout Domain
i B |

125574 i 00
b d Orig S;atlus Action Resulting Status Create Task Use STP Rules Needs Man. Auth. Use Comment Kick Off / Cut Off
COHC:::W 42611 VERIFIED AMEND  PENDING Always False Checkkn... False False False
DecSuppOrder 42612 VERIFIED CANCEL  CANCELED On Failure False False False False
HedgeRelationshipDefinition 42613 VERIFIED PARTIAL... PARTIAL_SETTLED On Failure False False False False
E’;sg::g't?; 42614 VERFIED SETTLE  SETTLED on Failure False False False False
SEventMessage 42615 VERIFIED UPDATE  VERIFIED On Failure False False False False
PSEventTrade 42610 SETTLED CANCEL  CANCELED On Failure False False False False
. PO:ALL 42606 PENDING AMEND  PENDING Always False False False False
PSEventTransfer
C PO:ALL 42607 PENDING CANCEL  CANCELED 0n Failure False False False False
4 | Product:ALL 42608 PENDING EXECUTE VERIFIED On Failure True SetKno... False False False
# Subtype:ALL 42609 PENDING UFDATE  PEMDING Always False False False False
* Subtype:CLS 42604 PARTIAL_SET... PARTIAL... PARTIAL_SETTLED On Failure False False False False

: ED'EABE Bv 42605 PARTIAL_SET... SETTLE  SETTLED On Failure False False False False
. PO:MT950_PO 42602 NONE NEW INVALID Always False ChecksSDI False False False

42603 NONE NEW PENDING Always False CheckC... False False False

42600 INVALID CANCEL  CANCELED On Failure False False False False

42601 INVALID UPDATE  INVALID Always False False False False

F-E__

3.4.3 Kick Off/Cut Off

In the case where you have sweep accounts, if you do not want the Pay-Out call payment messages to be
generated to the Nostro Agent before CLS has input payments into your Nostro CLS account then you can use the
Kickoff/Cut off functionality on the transfer workflow for the Pay-Out trades. Your setup for the Kick Off/Cut Off
should be set between Pending — Authorize — Verified. That way if the kick off/Cut Off time has not yet been
reached, when the automatic Transfer Agent trades get generated, the transfer of the Pay Out trades will be held
back in status pending.

Below is an example of setup.

A Worklow Configurlon D e D AT O R D) e ——— o [ ]
Workflow Layout Domain
Workflows 2 | [ %, Workfiow Diagram| (% WorkFlow Table | @ Kick Off / Cut Off | W Breaks Closing| 2
PN ©0 1d 49108 (&)
Q- Orig Status | PENDING -3
o I OrigStatus  Aion  ResulingStatus  CreateTask  UseSTP  Rules  NeedsMan. Auth.  Use Comment  Kick Off / Cut OFf
I Workilows =
b Collateral 42500 CANCELED ~ UFDATE  CANCELED On Failure False False False False EclenNans|AVTHORZE 2
b L. DecsuppOrder 42600 INVALID CANCEL  CANCELED on Failure False False False False Result Status |VERIFIED -2
b L. HedgeRelationshipDefinition 42601 INVALID UPDATE  INVALID Alvays False False False False
. Instruction Create task Always v
> o Legalenity 42602 NONE NEW  INVALD Avays False ChecksDI False False False
) . PSEventMessage 42603 NONE NEW PENDING Always False CheckC... False False False m [7] use sTP
b . PSEventTrade 42604 PARTIAL_SET.... PARTIAL... PARTIAL_SETTLED On Failure False False False False <F ] Gonorate Intermediary Event
enerate Intermediary Even
4 . PSEventTranfer 42605 PARTIAL_SET... SETTLE  SETTLED. OnFaire  False False False False o &
4 ] POzl
A o
% 0 ProductALL 42606 PENDING AMEND  PENDING Aviays False False False False 4, priority [0
‘o Subtype:ALL 42607 PENDING CANCEL  CANCELED on Failure False False False False
* Subtype:CLS 42608 PENDING EXECUTE  VERIFIED on Failure True Setkno... False False False © [ use ick off / cut off
b droeas 42609 PENDING UPDATE  PENDING Avays False False False False &1 [ Log Completed
s} romhe%o PO 42610 SETTLED CANCEL  CANCELED on Failure False False False False
. - 42611 VERTFIED AMEND  PENDING Avays False Checkkn... False False False
42612 VERTFIED CANCEL  CANCELED on Failure False False False False
42613 VERFIED PARTIAL... PARTIAL_SETTLED On Failure False False False False
42614 VERFIED SETTLE  SETTLED On Failure False False False False =% Rules DL EO
42615 VERIFIED UPDATE  VERIFIED On Failure False False False False
SSUEIDNG — ATHOR NEEED |fueFaram | Toskcomm..
Checkkickoff
CLsPositiveReco
T Fiter > 3
Task Comment
(Fitter Failure)
5 Audit Filter v~ 3
e ‘ rm— |:|
@ Analysis |
=4 I » M save  Qoelete

February 2024 Revision 17.0 / Approved Page 51/130
Private and Confidentia



IOI Nasdaq

Nasdaqg Calypso
CLS Integration Guide / Version 5.1.1

b | PO:EADS
b | PO:EADS BV
b | PO:MT950_PO

3.4.4
CLSCutoff

r : : == — B b T = N
A Static Data Filter Window [161019/REL1601_PROM/] Sl l"=" Ehlg
Name SweepPayOut
External Ref.
Comment
Groups ANY E
Attribute Criteria Filter value(s)
KEYWORD.CLS_PAY_TRADE LIKE SweepPayOut
[ 51 Load ] l (© Pending Modifs ] l 1 Newr ] ‘ H save | [ E save as I [ [ Delete ] [ IR usage I [ Close ]
4 Workflow Configuration - PSEventTransfer/ALL/ALL/CLS/PENDING/ALTHORIZE/VERIFIED F=E—=
Workflow Layout Domain
Workflows & .4, workflow Dbagram| [ workFlow Table| © Kick Off / Cut Off ‘ W E Breaks Closmg‘ Wick Off f.Cut O 2
PrrTAIE] —
f255Va| wo0 &
Q- KickOff 1d 49109
Vo KickOff 1d Transition 1d Transition Description Receiver Currency Method KickOff L. = tion | DING/AUTHORIZE/VERIFIED E
4 |, Workflows ransition
b e T T V= N A T N
I | DecsuppOrder Receiver E
I s HedgeRelationshipDefinition
» | Intruction Method :ALL -
b L LegalEntity SD Filter SweepPayOut v
1. PSEventMessage
4 || PSEventTrade Currency ANY h
b & PO:ALL Date Calculator NONE =
4 | PSEventTransfer
4 | FO:ALL Date Roll | MO_CHANGE hd
4 | Product:ALL )
® Subtype:ALL pcicors| -
# Subtype:C0LS Time Zone | Europe/Paris -

Workflow Rules

E’MQ Check Holiday
@ || Absolute Time

¥ Kick Off Lag |0 days
Time 19 1|0
v no Cut Off
c?f) Scan Frequency 0 20

Best Practice is to cease submission of trades to CLS at CET00:00 on the day of value. Therefore, we have added
the cutoff time logic in order to control submission of FX, FX Forward and FX Swap trades after that time. There is
an exception to this in the event that the trade is an I/O Swap. The CLS cutoff time functionality permits this trade

capture exception.

The workflow rule CLSCutoffTradeRule should be set on the first transitions of the workflow (when the trade is
created) and also on all the Amend transitions (for financial amendments).

The rule works based on a configurable cutoff time which is defined in the domain “clsParameters”.

From the Calypso Navigator, navigate to System > Domain Value.
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A Dom;n Value gm
&

Reload B Save Save All | [3%] Constraints Setup @
C- clspa 10f1@ @ | [ |value
M ;| clsP T

4 TPSBook.CALYPARSMCB ~ ame: |Csrarameters

~42 allagedBook. CALYPARSMCB Value: |cutoffTime

i m i

~42 demoMoMQ |i| Comment: [2300

42 invalidAction

-4 investigateAction Add & Save

o i iOSWa[JBUGk.BLTA_CDNTRDLBR}'-\NCH — =

42 ioswapBook.CALYPARSMCE

-4 ioswapMapping
. 4% matrhartinn

In “clsParameters” domain, define value to be ‘cutoffTime’ and set the Comment to the time at which you would like
the cut-off to occur.

The format of the comment is “hhmm”. Values between “0000” and “0629” are interpreted as cutoff on the
settlement date; values between “0630” and “2359” are interpreted as cutoff on the business day before
settlement date.

Thus, in the above example value of “2300” prevents changes made (to the named FX product trades above) after
23:00 CET (in the CLS time zone) the business day before settlement day.

If using the old FX trade screens, then changes made after the cut-off time will generate an error warning (like the
below) and in the new FX trade screens changes made will not generate warning but will move trade to non STP
alternative state with a comment generated in the Task Station.

Error Message §|

@ The Action AMEMD is not valid an Status WERIFIED.

Tradeld=1536 trade changed and cutafftime expired[CLSCutaf]

[NOTE: By default, every change causes a new message to CLS to be generated. The domain
TradeFieldsNotAmendment can be filled with field names (as in the Audit of the trade) that should not
cause a regeneration of confirmations for the regular FX, FX Forward and FX Swap trades]

February 2024 Revision 17.0 / Approved Page 53 /130
Private and Confidential



Nasdaqg Calypso
I'INanaq CLS Integration Guide / Version 5.1.1

A Domain Values = O >

§°‘ Reload [ save u{g Save Al | [3%] Constraints Setup €

tradefields 20f 3@ @ | []value

[ tradeExpiryAction ~
-] TradeFieldsMotAmendment Value: |_bookId
Bt

- 4% comment

- 4% enternalReference
-~ 4% _internalReference << Add Add & Save
- 4% mirrorBook
4% mirrorBookId > Remove
- 4% mirrorTradeld
- 4®  resetPrice

- 4%  =zalesPerson
- 4% traderMName

Mame: TradeFieldsMotAmendment

Comment:

To have this domain value automatically filled in check the CLSmsg checkbox when running Execute SQL.

This logic is shared between the MessageHandler classes and this CLSCutoff workflow rule. If you customize the
MessageHandler you may have to customize this workflow rule as well.

AdvanceSettleDate/AdvanceForwardDate

In the event that a Short Notice Bank holiday occurs, there are two Trade Workflow Rules that allow you to either
adjust your settle date or forward date. These rules should not be part of the main workflow but as a transitional
workflow.

The rule will adjust the dates using the holidays defined in the book, if none found then holidays of the PO and if
none found holidays of the trade Ccy.

[NOTE: Short notice bank holidays are not announced anywhere in CLS for any Ccy. Thus we do not feed
in any information from CLS to update you on such occasions. CLS presumably contacts its relevant
clients by external means]

3.5 Additional Information

3.5.1 Transfer Attributes
The following xferAttributes are available:

e CLS_SUSP_INFO - To indicate reasons for not including the transfer in settlement i.e., suspension, pending flag
e CLS_PART_STL_IDS - To indicate the id of Trade Info entries.

3.5.2 Transfer Netting

For CLS Interface we do not recommend netting transfers.
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3.5.3 Single Payment Tolerance

You can define if you would like to generate a single payment to CLS if the overall obligation is less than a certain
amount. This is even if the Pay-In schedule contains payments in several portions.

From the Calypso Navigator, navigate to System > Domain Values.
Add the domain “clsSinglePmtTolerance.<legal entity short name of the Control branch>".

As a value you can input “Any” or a 3 letter Ccy code if you want to define payment tolerance per Ccy. In the
comments of this domain name input the amount cutoff you will begin to allow the generation of the single
payment

Example: If overall obligation to CLS is less than 500 then | will generate a single payment.

A Domain Values = O x
" Reload [l Save Save Al | [#€] Constraints Setup (7]
clssin 10f 1@ @ | [JVvalue
- - Mame: | dsSinglePmiTolerance. CALYPARSMCE
E|.j dsSinglePmiTolerance. CALYPARSMCE ”
Lol w Value: | ANY

.j CLSType
&#-[] CMCDS, Pricer
-] £MCDS subtype

.j CMECalypsoMapping. Types << Add Add & Save

[T emeMeasureMannina

Comment: | 1000

3.5.4 Alleged Trades

In the event that an external party recognizes to have done a CLS eligible trade against you and you do not yet
recognize it, or in the event there is a mismatch between what you have submitted as confirmation and what your
counterpart has submitted, you can be warned via the CLS Trade Info Report with a Trade Notification sent by CLS.

From the Calypso Navigator, navigate to System > Domain Values.

_# Domain Values = O X
@§° Reload [ save Save Al | [3%] constraints Setup (7]
dlspara 1of 1@ @ | [ value
. Mame:  dsParameters
=[] dsParameters ~

- 4% BatchClass Value: |allegedBook. CALYPARSMCE
4% CentralServerBIC
- 4% RecoDelay

4% ResponderDN

Comment: CLS_COMTROL_BRANCH_BOCK

- 4% SenderBic << Add Add & Save
4% TPSBook.BLTA_CONTROLERANCH
4% TPSBook. CALYPARSMCE S IEE

B\ 8 :ll=gedBook, CALYPARSMCE
4% zllegedBook, CALYPARSMSE
4% cutoffTime

4% demoMoMQ

- 4% invalidAction
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In domain “clsParameters”, add value “allegedBook.<legal entity short name of the Control branch or submission

PO>".

Where for the comments of this domain name you will need to input the name of the default book you would want

the alleged trades to go into.

CLS Exception Event Types
EX_CLS_ACK_FAILURE

EX_CLS_INFORMATION

EX_CLS_MESSAGE_FAILURE

EX_CLS_PAYMENT_FAILURE

EX_CLS_PAY_IN_CALL
EX_CLS_RECONCILIATION
EX_CLS_SWIFT_ERROR

EX_CLS_NOTIFICATION!

Description

Message sent to CLS was not
successfully acked
CLS General Information

CLS Message content validation
failed due to business errors.
Problem while processing pay-in
schedule or pay-in call

Pay-in call has been
received/processed.

Reconciliation issue for a currency.

Message failed after reception
from SWIFT due to errors
Notification message failed

Example
Ex: SWIFT answer equals Failed Storage

Ex1: Payments generated for CLS Pay-In
Schedule: 08/13/2014

Ex2: CLS Message successfully
acknowledged

Ex3: CLS Message: Suspended for
Settlement

Ex: CLS Message Failure Reason: Quoted
settlement session is invalid

Ex: Official 08/06/2014 Could not save
Pay-In Schedule. Pay manually. Could not
save schedule; (SQL Exception)

Ex: CLS Pay-In Call received, 2 trades
generated: CFST /06/10/2014

Ex: Currency USD does not reconcile. CLS
-343000.0 calypso null

Ex: Message Ref: G123456790 /
ErrorCode/ErrorText: ErrorText

Ex. Could not find TransferAgent Trade for
CLS Pay-In Notification. USD 2000.0.
[CLSPayIln 07/27/2020 value date:
07/27/2020 ccy: USD amount: 2000.0
orderingBankRef: 16135 centralBankRef:
V201507020178901]

3.5.5

Exception Types

The below exception types can be monitored in the Task Station:

You can right-click an exception and bring up the Investigate menu to quickly access information related to the

task.

The Task Summary panel also shows details about the task.
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Example:

= | Task Summary 0| 5

o I B2

Id 145805
Type Official
Revised

Content
Creation time
Value Date
CLSB Reference

01/06/2021
01/06/2021
202106

The table below details the Investigate menu options provided and Task Summary information:

CLS Exception Event Types
EX_CLS_ACK_FAILURE

EX_CLS_INFORMATION

EX_CLS_MESSAGE_FAILURE

EX_CLS_PAYMENT_FAILURE

EX_CLS_PAY_IN_CALL

EX_CLS_RECONCILIATION

EX_CLS_SWIFT_ERROR

EX_CLS_NOTIFICATION

Investigate menu options

External message: displays the xml
message that was received

XML message: displays message
information

Payment Trades: shows payment
trades created

Reco Result: displays the reconciliation
results

Schedule: displays the CLS pay-in
schedule

XML message: displays message
information

CLSMessage Report: opens the CLS
message report Window

External message: displays the xml
message that was received

XML message: displays message
information

Reco Result: displays the reconciliation
results

Schedule: displays the CLS pay-in
schedule

CLS Pay-In Report: opens the
CLSPayInSchedule Report window
XML message: displays message
information

Schedule displays the CLS pay-in
schedule

Not available. Standard Bo message is
seen in the task summary
CLSAccountNotification: displays a
view of the failed notification.

XML message: displays the notification
message

Task Summary
Not available as ACK failed.

Depends on the information given.

Ex: If payments are generated based
on pay-in schedule then the
CLSPayInSchedule report is seen.

Ex: If created because of a CLS
Message then the CLS message report
is given

Displays the CLS Message report

Not available as pay in schedule is not
created/saved

Displays the CLSPayInSchedule report
columns

Displays the CLSPayInSchedule report
columns

Uses the standard BO message report

Not available as notification failed
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3.5.6 Access Permissions
The following access permission functions are added to the system.

e CLSMT298Generation — To generate MT298 messages from the CLSPayInSchedule Report
e CLSPayTradeGeneration — To generate TransferAgent trades from the CLSPayInSchedule Report
e CLSRunReco - To run the reconciliation

The environment properties MAX_TRADES_PER_USER and MAX_MESSAGES_PER_USER have been activated for the CLS
Trade Info report and the CLS Message report in order to limit the maximum number of trades to load.

You can also define the user attributes “Max.CLSTradelnfo” and “Max.CLSMessage” to define the limits per user.
The limits per user have priority over the environment properties.
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/O Swaps

I/O Swaps are generated within CLS and made available to members via fax/website. To load the TOF files (which
contain the full information of the I/O Swap details), parts of the Reuters DTS/TOF interface are used. Refer to the
Calypso Reuters TOF Integration Guide.

For two of the fields errors (length exceeded) are “normal”.

I/O Swaps are FX Swap trades where both legs are value today, but one leg is settled inside CLS, the other outside
CLS. For any potential Counterparty in an [0-Swap, you must define a REUTERS Legal Entity Attribute for the
Counterparty using its Reuters ,Bank Dealing Code” (used in TOF field 508) E.g. “CIYL” for Citibank London.

The Book in which the I/O Swaps are fed in, is determined using the logic described in the above document.

You need to define a domain value “ioswapBook.<legal entity short Code>" with the book name in which you would
like the I/O Swaps to be fed-in as comment in the “clsParameters” domain.

_A Domain Values = O *
f @53 Reload [l save u,g Save Al | [%| Constraints Setup (7}
dspar 1of 1@ @ | ] Value

| - 42 allegedBook. CALYPARSMCE A
4% alegedBook. CALYPARSMSE Value: /ioswapBook. CALYPARSMCE
- 42 cutoffTime

- 42 demoMoMQ
- 42 invalidAction

MName: |dsParameters

Comment: |CLS_COMTROL_BRANCH_BOOK

- 4% investigateAction << Add Add & Save
- 42 joswapBook. BLTA_CONTROLBRANCH
Y o< wapBook, CALYPARSMCE e e

- 42 joswapMapping

e L T L

[NOTE: You can re-implement CustomTOFBookMapper if the current logic for the book default does not
meet your requirements]

Once imported, I/O Swaps are tagged with a trade keyword CLS_IOSWAP = true. In the default setup thisis a
system keyword, so the user cannot edit it.

l/O Swap Download
Use the scheduled task CLS_DOWNLOAD_IOSWAPS
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4 Scheduled Task Definition

Scheduled Task Definition

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

Task Descripron
Task Type: |CLS_DOWNLOAD_IOSWAPS
External Reference: | Download 10Swap file]
Comments: | Dowrioad 10Swap fle
Description: | Download 10Swap fie
Eseuton Paramaters
Attempts: |1 Retry Aftert |0 minutes
VM Settings: | -Xms512m Xmx 1024m

Log Settings:

Task Novfation Options
[JsendEmais  [] Publish Business Events  To User:

&l Common Attributes
TaskD
Processing Org
Trade Filter
Filter Set
Pricing Environment
Timezone
Valuation Time Hour
Valsation Time Minute
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days
ToDays
Pricer Measures
Business Hoidays

& Task Attributes
URL

Expected Execution Time (SLA): |5

minutes

1830
CALYPARSMCE

Europe/Paris

https:/fioswaps. ds-group.com

You need to set in the calypsouser.properties file the property:

o CLS_IOSWAP_USER: user to log into the ioswap website
e CLS_IOSWAP_PASSWORD: password
e CLS_DOWNLOAD_DIR: directory where you want to save this file

e SSL

While recent browsers can access the |0-Swap Website without problems, the JDKs provided by Sun are not
currently functioning. This seems to be caused by an expired root certificate in the certificate chain sent by the 10-
Swap web server. It expired on Jan 08, 2004.

If you are affected by this, you can create a jssecacerts file containing sufficient certification for the I0-Swap

website and place it in the resources directory or update your JDK “cacerts” file.

On Windows, the “Security” tab on the Java Control Panel may help as well.

It may also be that CLS will fix this issue.

//O Swap Integration

Use the scheduled task CLS_IMPORT_IOSWAPS described below.
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Position Management

As explained, the trades created for the Pay-In Schedule and Pay-In calls use Transfer Agent products. These are
not position-based, so they will not affect the position computed by the Liquidation engine and Position engine.

The Transfer Agent trades used for the Payments, transfer your position between CLS and your CLS nostro. Your
CLS position in the Inventory Position report should be zero at the end of the settlement / pay-out process.

If you use Liquidation engine you can monitor your CLS position in real time.

February 2024 Revision 17.0 / Approved Page 61/130
Private and Confidential



Nasdaqg Calypso
I'lNanaq CLS Integration Guide / Version 5.1.1

Sample CLS Integration Lifecycle

Throughout the day, FX trades are input against a Counterparty that has a Legal Agreement with CLS.

Dependent on whether the counterparty is Best Practice or not, an MT304 or an MT304 and an MT300 will be
generated.

-

[ESNIE =)
4 Back Office Window fo Trade 165402,y gy (O iiiarean o el # sumded. wow can Wi e sepent wsna B w =1

|4 B0 Trade Browser ~ L x] ‘ % BO Trade Browser (165402) X | ()

Trade Id ID +! 165402 J @ f;‘ @% @ aj ‘@ - SDI Transfers Messages Postings CREs Tasks D\ary‘

- Messages g 8 X
Report Data View Export Window - B 5 g9 -4
i || MESSAGEID | MESSAGE TYPE  ORIGINAL DATE MESSAGE_DATE  EVENT_TYPE TEMPLATE_NAME  Product Family ~ Receiver Receiver.Role  ADDRESS_METHOD |
= 15763|CONFIRM |6/14/19 7:30:36.119 PM CEST | |VERIFIED_TRADE |MT304 |Fx |CLS CPTY DEMO |CounterParty  |SWIFT 9
g
L) =
< | 1 13

After the message has been SENT, confirmation messages can be imported from CLS.

You can monitor the status of confirmations in CLS (trade notifications), using the CLS Trade Info report (menu
action reporting.ReportWindow$CLSTradeInfo).

In this report we store the CLSReference id and if needed, you can filter the report using that id. In addition, you
can add the Calypso Msg_Attribute.CLS_REF which shows the CLS internal reference id. This attribute can be used
in any report.

| cLs_TRADE mFO < |

Report Data View Export Market Data Utilities Help

EIE]
Trade Id
Trade Status Alleged,Unmatched
CLSB Reference
Settlement Session MAIN
Processing Org CALY
Counterparty
Value Date
Maturity (in min}
Automatic Reload =1
 CLS_AllegedUnmatch>10min
[ =
Id Trade Id  Clsb Reference Motification Sequence Originator Ref  Status.Code  Status.SubStatus  Status.Description
Status.Description: Unmatched
2702 2103|CLSBO0000002103 |CLSMotificationMumber{1403785599360} |6503 umMTC IURT Unmatched
1701 1301|CLSBO0000001301 |CLSMotificationMumber{1402932353550} |2501 UMTC IURT Unmatched
2601 2101|CLSBO0O000002101 |CLSMotificationMumber{1403778039976} |6501 umMTC IURT Unmatched
2701 2104|CLSBO0000002104 |CLSMotificationNumber{1403785537334} |6504 umMTC IURT Unmatched
2401 1903|CLSBO0000001903 |CLSMotificationNumber{55030000} 5503 umTC IURT Unmatched
2012 1507|CLSBO0000001507 |CLSMotificationNumber{350800001} 3508 umMTC IURT Unmatched
Status.Description: Unmatched Alleged
2304 0|CLSB67EG11A CLSMotif i 1403711362541} [123456 umMTC IURT Unmatched Alleged
2003 0|CLSB67EG11 CLSMotil i {3712712712} 123456 umMTC IURT Unmatched Alleged
<« | I |
|(.;) Load completed successfully ” Pricing Details: 8/14/14 2:53:40 PM CEST - default + ”ﬁrchlve: DFF”

»  Enter selection criteria as needed (they are described below), and click i to load the trades.

You can right-click a trade and drill-down to Audit, Trade and Transfer information from the Show menu.
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Selection Criteria

Fields Description

Settlement Session

Processing Org

Counterparty

Value Date
Start Date

Start Tenor

Values can be MAIN/AMER. It will check at the column General.Settlement.Session.

Calypso only supports MAIN session.

Originator.Settlement.Member BIC Code defined in the Contact of the Legal Entity.

Type a few letters of the BIC code and the filter will bring up the results for all the
originators that start with those letters.

Counterparty.Settlement.Member BIC Code defined in the Contact of the Legal Entity.

Type a few letters of the BIC code and the filter will bring up the results for all the
counterparties that start with those letters.

Trade Settle Date.
The Start and End times can be set in the form HH:MM:SS AM or HH:MM:SS PM.

Same functionality as for Start Date but set in TENOR -1D/-1Y etc.

End Date The Start and End times can be set in the form HH:MM:SS AM or HH:MM:SS PM.
End Tenor Same functionality as for End Date but set in TENOR -1D/-1Y etc.
Maturity  (in min) | This parameter allows defining time limits of notifications to be filtered out of the report.

Notification timestamp < Maturity (in min).

Exampldiscrepancy,o exclude trades that are new, and have been unmatched or alleged
for less than 10 minutes.

Automatic Reload If the flag is check; the user will need to define the frequency to reload the report in
seconds.

Timer (in sec) Frequency in seconds to be defined. Example: 30.

CLS Trade Info Results

Should there be an incoming message with tag 20 customized, we would still find the relevant message id within
calypso and match as shown below. As you will see, the originator reference of Message id 2461 has been
customized but calypso is able to find and match it.

Id Skatus ClshReference Ms=o_Akkr . CLS_REF Originatar Originator Reference
1187 Matched  [CLS0000000007702 |CLSO00O000007702  |CALYPARSMCE Jahcde0ooooz4a1
1183Matched  [CLS0000000007701 |CLSO000000007701  |CALYPARSMCE [2464
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CLSType Tradeld Reference.Clsh Reference Reference.Notification Sequence

Reference.Originator Reference[l Status.Code  Status.SubStatus  Status.Description

7006

156603 CLSB0000000156603 1530659306506
156602/CLSB0000000156602 1530831808183

156001/CLSBO000000156901 1530831808183
155502/CLSB0D00000155502 1530831808183

Description: Matched

159208|CLSBO00000015920: 534806947559 MA
156202/CLSBO00000015620: 530574852518 718 }Mﬂ
156902|CLSB0D0000015690: 530832824780 | B2 A

157903|CLSBO00000015790: 531523841735 860
161502/CLSB0D00000L6150: 535643242819 5160
157902|CLSBO00000015790: 531523667611 860
161601/CLSBO00000016160 535643104718 5165

a|n|n[e 6|o|a|a

155501/CLSBO00000015550 530574630976

In the event that an external counterparty submits trade confirmation to CLS you will get an alleged message in the
CLS Trade Info report.

=

Id Skakus ClsbReference Msg_Akkr.CLS_REF Criginator Criginator Reference MESSAGE_ID Counterparty

1189|F'.LLEGED |c|sb-referen|:el:|1 CRLYFRPPEEX (1760 CALYPARSMCE

‘nce.Clsb Referen Reference. Sequence  Reference.Originator Reference  Status.Code  Status.SubStatus — Status.Description Originator.BIC ~ Counterparty.BIC General.Creation time General.Trade [
|Status. Description: Unmatched |

100000156504 1530653316125 4747 | UMIILITX BLUSNYUS |7/3/18 11:28:36.124 PI 05/25/2018

100000156601 1530659711105 4768 UMIILITX BLUSNYUS 7/4/18 1:15:11.106 AM CEST _ |05/25/2018

100000155504 1527626432320 4660 UMIILITX BLUSNYUS 5/29/18 10:40:32.320 PM CEST |05/25/2018

100000155902 1527891089470 4700 UMIILITX CPTYDEMOXXX 6/2/18 12:11:29.470 Al 05/25/2018
Status.Description: Unmatched Alleged

0000048035 1439901055491 190141 Unmatched Alleged ANZBAU3IM 8/18/15 8:00:01.000 AM CEST  08/18/2015

6.1 CLS Message Report

To view any messages CLS may want to communicate to its clients for information purposes, you can use the CLS
Message report (menu action reporting.ReportWindowSCLSMessage).

A CLSMessage Report (3/16/20 11:48:00 PM) / CLSMsg — m] *
Report Data View Export IarketDatz  Utilities Help
BB I

citera 8 x

Message Type
Settlement Session
Value Date

I.E, Book Hierarchy J

Id Type CLSB Reference  Subtype  Content Creation time Event Param 4 Acknowledged ~ Acknowledgment Identifier ~ Needs Adknowledgment
[Type: FAIL
1888|FAIL CLSBADMIN0S FACC-016 |Quoted settlement session is invalid |5/22/19 12:12:12.000 PM CEST |Only for XML Messages not SWIFT FIN2 O O
1887|FAIL CLSBEADMIOOT? FACC-016 |Quoted settlement session is invalid |1/9/15 12:12:12.000 PM CET Only for XML Messages not SWIFT FIN2 [ |
Type: MSGM
1389|M5GM CLSBADMIOD1S 001 Free Text FEB1 6/17/18 7:01:00.000 PM CEST  |Operational Message (]

6.2 Non-Repudiation Report

To facilitate the access to the Non Repudiation messages sent by CLS, you can use the Non Repudiation report
(menu action reporting.ReportWindow$CLSNonRepudiation).

You can check the attached XML message sent by CLS using Process > Show XML.
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A CLSNonRepudiation Report (8/14/14 3:49:50 PM) User: (User: )

e, et e — -

Report Data View Export

Process Utilities Help

EIERE:

Message Type
[= value Date
Start Date
Start Tenor
End Date
End Tenor

IE

Reference
swi21000-2014-08-11T08:30:15.17330.000032Z

Session identifier
clsbus33_opdatajasvend4!p:m:000068

Output Sequence Number

870

Delivery Time
8/11/14 8:30:34.000 AM CEST

swi21000-2014-08-11T09:30:12.17330.000037Z clshus33_opdatajasvend4!p:m:000068 872|8/11/14 9:30:40.000 AM CEST
swi21000-2014-08-11710:00:11.17330.000039Z clshus33_opdatajasvend4!p:m:000068 873|8/11/14 10:00:34.000 AM CEST
swi21000-2014-08-11710:05:12.17330.0000422 clshus33_opdatajasvend4!p:m:000068 874(8/11/14 10:05:33.000 AM CEST

swi21000-2014-08-11711:00:13.17330.000049Z

clsbus33_opdatajasvend4!p:m:000068

878

8/11/14 11:00:34.000 AM CEST

swi21000-2014-08-11T13:00:12.17330.000063Z

clsbus33_opdatajasvend4!p:m:000068

882

8/11/14 1:00;32.000 PM CEST

swi21000-2014-08-08T16:00:13.10682.000608Z

clsbus33_opdatajasvend4!p:m:000064

846

8/8/14 4:00:38.000 PM CEST

swi21000-2014-08-11T10:21:27.17330.000043Z

clsbus33_opdatajasvend4!p:m:000068

875

8/11/14 10;21:54.000 AM CEST

swi21000-2014-08-11711:00:21.17330.000051Z

clsbus33_opdatajasvend4!p:m:000068

879

8/11/14 11:00:43.000 AM CEST

swi21000-2014-08-11T13:15:11.17330.000065Z

clsbus33_opdatajasvend4!p:m:000068

883

8/11/14 1:15:33.000 PM CEST

swi21000-2014-08-11T13:30:17.17330.000066Z

clsbus33_opdatajasvend4!p:m:000068

884

8/11/14 1:30:44.000 PM CEST

swi21000-2014-08-11T14:00:16.17330.000069Z clshus33_opdatajasvend4!p:m:000068 885(8/11/14 2:00:37.000 PM CEST
swi21000-2014-08-11T14:20:14.17330.000072Z clshus33_opdatajasvend4!p:m:000068 886(8/11/14 2:20:39.000 PM CEST
swi21000-2014-08-11T14:35:12.17330.000073Z clshus33_opdatajasvend4!p:m:000068 887|8/11/14 2:35:40.000 PM CEST

swi21000-2014-08-08T721:20:12.10682.000617Z

clsbus33_opdatajasvend4!p:m:000064

851

8/8/14 9:20:37.000 PM CEST

swi21000-2014-08-08T22:00:54.10682.000621Z

clsbus33_opdatajasvend4!p:m:000064

853

8/8/14 10:01:15.000 PM CEST

6.3 CLS Pay-In Schedule Report

Once CLS updates all trades to Settled Matured, Calypso extracts IPIS (Initial Pay In Schedule flagged in Calypso as
type ‘official’) and reconciles between what CLS publishes to be the due amount per Ccy and what Calypso has for
its transfers and if desired at this stage generates MT298s to Nostro agents.

When the RPIS is extracted (Revised Pay In Schedule flagged in Calypso as type ‘official’), Calypso not only
reconciles between amounts in Calypso vs. CLS but also generates Transfer Agent trades to cover payments to
CLS and generates MT298s to Nostro agents if desired.

[NOTE: Because RPIS report will load in as type ‘Official’ as well, we have created a column in the CLS
Pay-In Schedule Report which flags which of the ‘official’ schedules is the ‘revised’ one. Calypso in the
upload process differentiates between the two (initial/revised) schedules from CLS based on timestamp
of the schedule. It expects the ‘revised’ schedule to have a timestamp after 06:30am]

The Pay-In Schedules you request from CLS (which can be done at any time) will load in as type requested.’ The
CLS Pay-In Schedule report will import the three different types of reports (InitalPaylIn, RevisedPayIn and on
demand Requested).

Via the CLS Pay-In Schedule Report (for each of the schedules that have loaded) by going to Process menu, or by
highlighting and right clicking on a schedule to display popup menu, you can:

e Reconcile -= You need the CLSRunReco access permission function

e View Reconciliation Results (reconciliation per Ccy)

e View Payln Schedule (payment time expected per Ccy)

e Edit Payln Schedule

e View Payment Trades (TransferAgent Payment trades)

e Generate Payment Trades

February 2024 Revision 17.0 / Approved

Private and Confidential

Page 65/130



Nasdaqg Calypso
I'lNanaq CLS Integration Guide / Version 5.1.1

e View MT298 Messages
e Generate MT298 Messages

To view and identify CLS Pay-In amounts from Pay-Schedules, you can use the CLS Pay-In Schedule report (menu
action reporting.ReportWindow$CLSPayInSchedule).

H/ Report Browser [120000SP1/REL1200SP1/] (User: ) - = B

Report Browser Window

4| CLS_PayIn x|
»

Report Data View FExport Market Data Process Utilities Help

EIE]
Party CALYPARSMCB
Type
Subtype
Settlement Session
CLSE Reference |
[=] Value Date
Start Date
Start Tenor
End Date
End Tenor
_
IE
d CLSB Reference Settlement Session  Party Name Creation time Value Date Type  Subtype Acknowledged AUD
Value Date: 06/10/2014 Subtype: PayInCall
2105400100007 MAIN CALYPARSMCB |6/10/14 12:07:34.000 AM CEST |06/10/2014 CFST  |PayInCall
2204/4001000013 MAIN CALYPARSMCE [6/10/14 12:40:34.000 AM CEST |06/10/2014 CFST  |PayInCall
2205/4001000014 MAIN CALYPARSMCE [6/10/14 12:41:34.000 AM CEST |06/10/2014 CFST  |PayInCall
2202 4001000012 CALYPARSMCB 6/10/14 12:39:34.000 AM CEST 06/10/2014 PayInCall ]
'Value Date: 03/18/2014 Subtype: Initial
1501(123444 MAIN CALYPARSMCE (3/18/14 12:00:34.000 AM CET  |03/18/2014 Official [Initial |_| 100,000.00
Value Date: 06/10/2014 Subtype: Initial
2103400100005 MAIN CALYPARSMCE [6/10/14 12:00:34.000 AM CEST |06/10/2014 Official [Initial |_|
Value Date: 08/11/2014 Subtype: Initial
3427/M201408110005E61 |MAIN CALYPARSMCB [8/11/14 12:04:06.700 AM CEST [08/11/2014 Official |Initial |_| 0.00
'Value Date: 06/10/2014 Subtype: Revised
2104400100006 MAIN CALYPARSMCE |6/10/14 12:06:31.000 AM CEST |06/10/2014 Official |Revised |_| 9,300,000.00
Value Date: 08/06/2014 Subtype: Revised
3306/M201408060018207 |MAIN CALYPARSMCB [8/6/14 6:30:27.799 AM CEST 08/06/2014 Official |Revised |_| 0.00
Value Date: 08/11/2014 Subtype: Revised
3449|M20140811001A8A5 |MAIN CALYPARSMCE [8/11/14 6:30:36.297 AM CEST  |08/11/2014 Official |Revised |_| 0.00
Value Date: 08/13/2014 Subtype: Revised
3701|600100006 MAIN CALYPARSMCB |8/13/14 12:06:31.000 AM CEST [08/13/2014 Official |Revised |_| 9,300,000.00

You can manually acknowledge the schedule using Process > Acknowledge Schedule. An Ack message will be sent
to CLS.

A CLSPayInSchedule Report (2/12/15 4:19:20 PM) User: [default] (User: ) - —— —

Report Data View Export Narket Data | Process | Utilities Help
| R a = Reconcile
Party Show Reco Result
Type
Subtype Acknowledge Schedule
CrtHarnant Chocinn
6.3.1 Reconciliation

In Practice, once reconciliation has been launched, choose Process > Show Reco Result to view the reconciliation
results between the total amount per Ccy due into CLS from the Calypso perspective and the total amount due per
Ccy from CLS point of view.
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| £ CLS Reco Result _

Processing Org |CALYPARSMC | Created |3/9/20 8:30:31.000 AM CET

Currency Calypso CLs ok
ELIR 100,000.00 100,000,000
LsD -120,000.00  |-120,000.00

The “Show Reco Result” window shows you if the CLS transfer amounts in Calypso and the CLS due amounts per
Ccy tie out. A checkbox will be ticked (dependent on the amount you have set in your clsRecoTolerance domain
value) if there is a tie out per Ccy. If there isn't reconciliation for a Ccy type (as per the JPY example above) then
we generate an EX_CLS_RECONCILIATION exception in the Task Station. At this point, you can double check the
amount of the breaking currency and if need be correct, it in the system.

It should be noted that as soon as a PayInSchedule has been loaded in, the system will generate the relevant
MT298 messages (even in the case where for a given currency the due amount is ‘0’) as long as the Legal Entity
attribute CLSMT298Trigger has been correctly defined for each relevant Nostro Agent.

You can define a delay in the reconciliation process to allow the inclusion of late trade notifications. See the CLS
parameter “RecoDelay” for details.

6.3.2 Show Schedule

If you would like to see the time the amounts are due per Ccy, right-click and choose Process > Show Schedule.

£ CLS Pay-In Schedule =3
Processing Org: | 3LYPARSMCE | ¥alue Date: | 12/01/2009 | Type: | official | Created: | 12/1/09 5:00:56 AM | [v]ackd
~ Pay-Ins
Currency 8:00:00 AM Q:00:00 AP 10000:00 &AM 11:00:00 &M 12:00:00 P
ELR -3,000,000,00
Py -6,000,000 -12,000,000
uso -12,000,000,00
F %
 Pay-Cuts
Currency Arnounk
CAD 15,000,000,00
CHF 12,000,000,00
GEP &,000,000,00
HKD 0.00
ILS 0.00
M 0.00
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Should you need to get an update of the Payln Schedule at any time between the InitalPaylnSchedule and the

Revised Payln Schedule you can always request a Schedule which will come into the CLSPayInSchedule report as
type requested.’

[ A CLSPaylnSchedule Report

Report  Data  Wiew Expork  [Markseb Data  Process  Utlities  Help

ENE

1 B o I - - O

Id Party Mame Creation time Value Date Type
1156|CALYPARSMCE 12/1/09 5:00:56.000 AM CET  |12/01/2009 afFicial
1153|CALYPARSMCE 12/1/09 5:45:558.837 AM CET  |12/01/2009 requested

At 06:30, when CLS produces Revised Pay-In Schedules Calypso (in the same manner as the Initial Pay-In

Schedule) provides a way to extract and view the schedule in the CLSPayInSchedule report. This schedule will be
defined as type ‘official’ with revised’ check flagged.

| A CLSPayInSchedule Report
Fepart Data  View Expork  MarketData Process  Utilitiss  Help
EIE]
e [ | | O[89 & = 8 ®
Id Party Mame Creation time Value Date Type revised Acknowledged
1156/ CALYPARSMCE 12/1/09 5:00:56.000 AM CET  |12/01/2009 official ] [v]
1158 /CALYPARSMCE 12/1/09 5:45:58.837 AM CET  |12/01/2009 requested ¥ [+]
1161 CALYPARSMCE 121{09 £:30:00.000 AM CET  |12/01/2009 iofficial z Z

Once the schedule is downloaded into Calypso, in the same way you viewed the related reports when the Initial

Pay-In was loaded (by going to Process > Show Recon Result), you can now view the reconciliation per currency
and the time schedule the amounts are due.
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£ (LS Reco Result

Processing Org | ALYPARSMCZE | Created | 12/1/09 6:30:00,000 AM CET

CUrrency Calypso LS ok
CAD 15,000,000, 00|15, 000,000.00 [#]
CHF 12,000,000,00|12,000,000,00 [+]
ELIF. -3,000,000,00 |-3,000,000,00 E
SEP &,000,000.00 |6,000,000,00 [#]
HKD 0.00 [#]
LS 0,00 [+]
IFY -1Z,000,000 |-1Z,000,000 [#]
M 0.00 [#]
MZD -7,200,000,00 |-7F,z200,000,00 E
LsD -1.z,000,004,,,|-12,000,004, ,, E

CLS Pay-In Schedule

Processing Org: | 3LYPARSMCE | ¥alue Date: | 12/01/2009 | Type:

official Created: | 12/1/09 6:30:00 AM | Ack'd

 Pay-Ins

Currency :00;00 &AM S:00:00 AP 10000:00 &M 11:00:00 AM 12:00:00 PM
ELIR. -3,000,000.00
IRy -5,000,000 -12,000,000
MZD -7,200,000.00
Jsh -12,000,000,00

Y. 4
 Pay-Outs

Currency Armounk
CAD 15,000,000.00
CHF 12,000,000.00
GEP &,000,000,00
HkD 0.00
LS 0.00
[y 0,00

6.3.3 Show Payment Trades

You can right-click a revised Pay-In Schedule and choose Process > Show Payment Trades to view the
automatically generated Pay-In and Pay-Out Transfer Agent trades.
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Ecs Payment trades 12/01/2009

[9[=1ES

Report  Data  Wiew Export Process  Utilities  Help
(= |
Trade Id Trade Date Trade Settle Date Product: Description Trade Currency TRADE_KEYWORD, 13CTimeIndication
5003 (Dec 01, 2009 06:30 &M 12{01 2009 Transferfigent(12,000,000,00 CHF)  |CHF
5004 |Dec 01, 2009 06:30 AM 12/01/2009 Transferfigent(12,000,000,00 CHF)  |CHF
G010|Dec 01, 2009 06:30 AM 12012009 TransferAgent(12,000,000,00 JPY) JP
8014|Dec 01, 2009 06:30 AM 12{01/2009 TransferAgent(12,000,000.00 USD)  |USD [CLSTIME/DS00-+0100
015 |Dec 01, 2009 06:30 AM 1z/01/z009 Transferfgent(12,000,000,00 USD)  |USD
5001 |Dec 01, 2009 06:30 AM 12/01/z009 Transferfgent(15,000,000,00 CADY  |CAD
G002 |ec 01, 2009 05:30 AM 12012009 TransferAgent({15,000,000,00 CAD} ZAD
F005|Dec 01, 2009 06:30 AM 12012009 TransferAgent(3,000,000,00 ELR) ELR JCLSTIME/ 100040100
008 |Dec 01, 2009 06:30 AM 12/01z009 TransferAgent(3,000,000.00 EUR) ELR
5007 |Dec 01, 2009 06:30 AM 1z/01/z009 TransferAgent(s,000,000,00 GEPY GEF
B008|Dec 01, 2009 06:30 AM 12/01/2009 TransferAgent(s,000,000,00 GBPY GEP
3009 |ec 01, 2009 05:30 AM 12012009 TransferAgent(s,000,000,00 JFY) JP JCLSTIME/DB00+0100
8011|Dec 01, 2009 O6:30 AM 12{01/2009 Transferagent(s,000,000.00 JPY) it [CLSTIME/D200+0100
§012|Dec 01, 2009 06:30 AM 12/01z009 TransferAgent(7, 200,000, 00 NZD) HZD JCLSTIME/ 11000100
8013 (Dec 01, 2009 06:30 AM 1z/01/z009 TransferAgent(7,200,000,00 NZD) HZD

Double clicking on any line will open up the trades.

For Pay-In Transfer Agent trades, in the event you have sweep accounts set up calypso will generate a Sweep
trade for the totality of your CLS due amount per Ccy which will serve to send payment messages from your Main
Nostro to your CLS Nostro account.

Thereafter Tranfer Agent trades (generating payment messages to Nostro agents advising flow from CLS Nostro
account to account at CLS) will be generated based on quantity and due times at CLS. Should you not have sweep
accounts, then Calypso will generate you only this portion of the Transfer Agent trade.

If we take the below JPY Pay-In as an example, where there is a sweep account involved, we see that the sweep
Transfer Agent has been generated for the totality (12,000,000) of the JPY due amount. This trade generates the
payment message from Main Nostro to CLS Nostro Account.

[NOTE: The book used is the default book defined in my domain “paylnOutBook.<legal entity short name
of control branch>"]

| A TransferAgent(12,000,000.00 JPY) -PO is Calypso Control Branch, (B010) - Version : 0 Mod User, : (calypso_user) C... grzl
Litilities

Trade Back Office  Analytics  Pricing Env - Market Data Help  Template

Trade | Details | Fess

Cpty | CALYPARSMCE:

| E] ProcessingCrg

Biook. | CL5_TRAMNSFERAGENT _BOOK  w |

Easic Data

Cash

Cash Transfer Details

Status| VERIFIED | |ID v | 8010 |

Template |MOME w

Trade Date | 1zj01f2009

|| £:30:00 AM |

Settle Date | 12/01/2009

Transfer Type |PRINCIPAL

o

Principal

12,000,oou| Cc\,-'lJP\" v|

Settlement Instructions
Msg

From
To []

Agent

SDI Account

| IP MORGAM CHASE

A | |SWIFT,I'JP MORGAN CHASE[MAIM NOSTRO A, V| | ACCOUNT AT IP MORGAR |

| IP MORGAM CHASE

A | |SWIFT,I'JP MORGAN CHASE/CALYPARSMCE CL... V| | ACCOUNT AT IP MORGAR |
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Each trade automatically generated after a Pay-In Schedule has been reconciled will have a comment in the details
tab specifying that the trade was ‘Created from CLS Pay-In Schedule’

| A TransferAgent(12,000,000.00 JPY) -PO is Calypso Control Branch (8010) - Version : 0 Mod User :(calypso_user) C... |

Trade Back Office  Analytics  Pricing Env  Market Data  Utilities  Help  Template

| Trade | Details | Fees|

=
Sales E [Jurrent: Trade DateTime
Action |AMEND v| [ Bundes.. | | |
Status | YERIFIED | [ Remove From Bundle ] l Show . l
Market Type |MONE w | [Mirror
Subsidiary E
Stepln Transferor E
Calc Agent E
Comment Freated From CLS Pay-In scheduls
EBackoffice, ..
Internal Ref, | | External Ref, | |

The trade will also be flagged as a ‘SweepPayIn’ on trade keyword CLS_PAY_TRADE. This keyword is a system
keyword that cannot be edited by the user.

ZKeywnrd Window

[ Diomain ... l

Marme Walue
CLS_PaY¥_TRADE SweepPayIn
13CTimeIndication
26T hd
Accounthumber
AFMAPricingCashRate
AFMAPricingSwapRate
AFMAPFICingTM
AfterSettlementCuboffTime
Agent
AllocatedFrom
B Walidation Dake
Booking Dake v

(|

The related MT202 payment message will generate as follows:
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z Swift Message Window
Sender CALYPARSAMCE Receiver IPMOR.GANACHA Type MTZ202
Field Mame Field TaG Field Value
Transaction Reference Mumber 120: 2493
Related Reference 21 3010
Walue DatefCurrency/Interbank Settled Amount [:324: 091201 P 12000000,
Sender's Correspondent HolH SMAIN MOSTRO ACCOUNT AT JP MORGARN
Beneficiary Institution 1584 JCALYPARSMCE CLS MOSTRO ACCOUNT AT JP MORGAN CALYPARSMCE

LFOLCALYPARSAMCEAOO0000000} 2 1202 IPMORGANS CHANZO0Z0H 3 {108 MT202H H4:
120:2498

215010

324091201 PY 12000000,

:536: /MAIN MOSTRO ACCOUNT AT IP MORGAN

:584: [CALYPARSMZE CLS NOSTRC ACCOUNT AT JP MORGAN

CALYPARSMCE

HE}

As my JPY due amounts at CLS are expected at two different times, calypso will generate the necessary Transfer
Agent trades representing the specific due amounts at their specific times. Again, these will generate payment
messages to your Nostro agent informing them of the payment details to move from CLS Nostro Account into

account at CLS.

Trade Back Office  Analytics  Pricing Env  Market Data  Utilities Help  Template

Trade | Details | Fees

Cpty|CALYPARSMCB | [...] Processingorg Statusl YERIFIED | |ID vl 5009 |

Biook |CLS_TRANSFERAGENT_BOOK V| Template | MOME hd

Easic Data
Trade Date | 12/01/2009 || £:30:00 AM | Settle Date | 12/01/2009
Cash Transfer Type |PRINCIP.°.L v | Linked Id I:l

Cash TransFer Details

Principal £,000,000 | Coy | T |

Settemnent Instruckions
Msg Agent

From |JP MORGAN CHASE A | |SWIFT,I'JP MORGAM CHASE[CALYPARSMCE C.., % | | ACCOUMT AT JP MORGAN |

501 Account

To O |CLS BANK v | |SWIFT,|’CLS BRIk v | | RSMCB ACCOLINT AT CLS |

Each trade - automatically generated after a Pay-In Schedule has been reconciled - will have a comment in the
details tab specifying that the trade was ‘Created from CLS Pay-In Schedule.’
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Trade Back Office  Analytics  Pricing Env Market Data

| Trade| Details |E|

Ltilities  Help  Template

]
o —

Action | AMEND A

Status | YERIFIED

Markek Type | MOME w

Subsidiary

Stepln Transferar

aa@

Calc Agent

[Jurrent: Trade DateTime

[ Bundles... ] | |
[ Remove From Bundle ] [ Show 1. ]
[Hirrar

created From CLS Pay-In schedule
Carnment

Backoffice. ..

| External Ref, |

This trade will be flagged as ‘true’ on keyword CLS_PAY_TRADE and will also include the 13CTimelndication

(payment due time at CLS).

zl\{eywnrd Window

[ Damain ...

Marme
13CTimeIndication

Yalue
ICLSTIMESOR004+0100

CL5_PAY_TRADE

Lrue

(|

26T

-

AccountMumber

BFMAPricingCashRate

AFMAPricingSwapRate

AFMAPFICingTM

AftersettlementCukaffTime

Agent

AllocatedFrom

B Walidation Date

Booking Dake

As payment is in ‘verified’ status, an MT202 is automatically generated with tag 72 indicating the due time into CLS.
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| A Message Window

Sender CALYPARSAMCE Receiver JPMORGANXCHA Type | MTZ202
Figld Mame Figld TAG Field Yalue
Transaction Reference Number 20 2497
Related Reference 21 3009
Walue DatefCurrency/Interbank Settled Amount  |:324: 091201 PY6000000,
Sender's Correspondent R oH TCALYPARSMCE CLS MOSTRO ACCOUNT AT JP MORGAN
Account With Institution 1S7A CLEBEUSS3
Beneficiary Institution Hatatil CALYPARSMCE
Sender to Receiver Information T SCLSTIMESIS00+0100

4 1:FO1CALYPARSAMCEO000000000}+2: 1202 IPMORGAMNCHANZ0Z20H3: {108:MT202}H4:
202497

21:3009

32A:091 201 IPYE000000,

1536 JCALYPARSMCE CLS MOSTRO ACCOUNT AT IR MORGARN

(STACLSBLISES

\SEACALYPARSMCE

72 JCLSTIME/OS00+0100

-HEE

Second trade at the next JPY due time.

| A TransferAgent(6,000,000.00 JPY) -PO is Calypso Control Branch (8011) - Version : 0 Mod User :(calypso_user) Cu...

Trade Back Office  Analytics  Pricing Enw  Market Data  Utilities  Help  Template

Trade | Details | Fees|

Cpty|CAL\"PARSMCB | [...] Processingorg status|'v'ERIFIED | |ID vlSDll |

Book |CLS_TRF'.NSFERP.GENT_BOOK Y| Template | NOME w

Basic Data
Trade Date | 12/01/2009 || £:30:00 AM | Settle Date | 12/01/2009
Cash Transfer Type |PRINCIPAL w | Linked Id l:l

—Cash Transfer Details

Principal 6,000Juuu| Ccy|JP\" v|

~Settlernent Instructions
Mzg Agent sDI Account

From |JP MORGAN CHASE A | |SWIFT,I'JP MORGAN CHASECALYPARSMCE C... | | ACCOUNT AT P MORGAR |

To [] |CLS BANK - | |SWIFT,I'CLS BANK v | | RSMCE ACCOUNT AT CLS |
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| A TransferAgent(6,000,000.00 JPY) -PO is Calypso Control Branch (B011) - ¥ersion : 0 Mod User :[calypso_user) Cu...
Trade Back Office

Analytics  Pricing Env  Market Data

[ Trade | Detalls | Fees |

Utilities  Help  Template

R
o —

Action | AMEND -

Skatus | WERIFIED

Market Type | MOME w

Subsidiary

SkepIn TransFeror

aaa

Calc Agent

[Yourrent Trade DateTime

[ Bundles... ] | |
[ Remove From Bundle ] [ Shiow
[Mirrar

created from CLS Pay-In schedule
Comment

Backiffice...

| External Ref, |

ZKeywnrd Window

[ Damain ...

Marme
13CTimeIndication

Yalue
ICLSTIMEO9004+0100

CL5_PAY_TRADE

Lrue

(|

26T

-

Accounthumber

AFMAPricingCashRate

AFMAPricingSwapRate

AFMAPFICingTM

AftersettlementCukaff Time

Agent

AllocatedFrom

B Walidation Date

Booking Datke

For these trades in the BO Browser, in the Transfer tab we can configure column to see the

xferAttribute.13CTimelndication.

Transfers |

sferattributes, 13CTimeIndication Transfer_id EventType Transfer Status Trade Id Transfer Type Transfer Amount SettleCurrency Value Date Payer.Code Payer.Fole Pa
JCLSTIME{D900+0100 | 404Z[PAYMENT  |[VERIFIED | 3011 [PRINCIPAL | {5,000,0003 1P [1zj01j2009  |[CALYPARSMCE |Pracessingrg [SwI
JCLSTIME/D900+0100 | 4043|[RECEIPT |VERIFIED | 5011 [PRINCIPAL | 6,000, 000[PY [1z/01j2009  [CALYPARSMCE [PracessingOrg [Sw

February 2024

Revision 17.0 / Approved
Private and Confidential

Page 75/130



Nasdaqg Calypso
I'lNanaq CLS Integration Guide / Version 5.1.1

z Swift Message Window

Sender CALYPARSAMCE Receiver JPMORGAMACHA Type MTZ202

Field Name Field TAG Field ¥alue
Transaction Reference Mumber 20 2499
Related Reference 21 a011
Walue Date/Currency/Interbank Settled Amount |1324: 091201 IPYE000000,
Sender's Correspondent 1536 ICALYPARSMCE CLS MOSTRO ACCOUNT AT JP MORGAR
Account With Institution 1574 CLSBUSES
Beneficiary Institution Het=h CALYPARSMCE
Sender to Receiver Information 72 ICLSTIME/O200+0100

1:FOLCALYPARSAMCEO000000000}{2: 1202 IPMORGANKCHANZ020}{3: {108:MT202} H{4:
2024599
12158011
13E2A: 091201 IPYa000000,
1536 /CALYPARSMCE CLS MOSTRO ACCOUNT AT JP MORGAN
SPALCLSBUSSS
1S3 CALYPARSMCE
2720 JCLSTIME09004-0100
-

For the Pay-Out if we take my GBP as an example, we will see that Calypso has generated two trades. A Transfer
Agent trade is created to represent the move from CLS to your CLS Nostro account, and another Transfer Agent
trade is created to represent the move from your CLS Nostro account to your Main Nostro.

| A TransferAgent(6,000,000.00 GBP) -PO is Calypso Control Branch (BOOE) - Version : 0 Mod User :(calypso_user) Cu... |
Trade BackOffice Analytics  Pricing Eny Market Data  Ukilities  Help  Template

Trade | petails | Fees|

Cptv|CP-LVPP-RSMCB | [...] Ppracessingorg Status| YERIFIED | |ID vl 8008 |

Book. | CLS_TRANSFERAGENT_BOOK | Template | NONE v

rBasic Data
Trade Date | 12/01j2009 || £30:00 AM | Settle Dake | 12/01/2000
Cash Transfer Type |PRINCIPAL w | Linked 1d I:l

~Cash Transfer Details

Principal 6,DDD,DDD| Cc\,flGBP v|

rSettlement Instruction:
Msg Agent S0l Account

From [] |JP MORGAN CHASE v | |SWIFT,I'JP MORGAN CHASEfCALYPARSMCE C... | | ACCOUNT AT JP MORGAN |

Ta [ |JP MORGEAN CHASE v | |SWIFT,I'JP MORGAN CHASE/MAIN NOSTRO A... v| | ACCOUNT AT JP MORGAN |
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| A TransferAgent(6,000,000.00 GBP) -PO is Calypso Control Branch [BOOB) - Version : O Mod User :[calypso_user) Cu... |._||§||z|
Trade Back Office  Analytics  Pricing Enw  Market Data  Utilities  Help  Template

| Trade| Details | Fees|

B
Sales E [CKurrent Trade DateTime

Action |.¢\MEND v| [ Bundes.. | | |
Status | WERIFIED | ’ Remaove From Bundle ] [ Show ... ]
Market Type | MORE v | [Mirror
Subsidiary E

created from CLS Pay-In schedule

Comment

BackCffice...

| External Ref,

zl\{eywnrd Window

I Damain ... l

Marme Yalue
CLS_PaY_TRADE SweepPay Ot
13CTimeIndication
26T -
Accounthumber
AFMAPricingCashRate
AFMAPricingSwapRate
AFMAPFICingTM
AfterSettlementCuboffTime
Agent
AllocatedFrom
B Walidation Dake
Booking Dake W

(]
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| A TransferAgent(6,000,000.00 GBP) -PO is Calypso ControlBranch (B0OO7Z) - Version : 0 Mod User :[calypso_user) Cu.

Trade Back Office  Analytics  Pricing Eny  Market Data

Trade | Details | Fees |

Utiities Help  Template

Cpty | CALYPARSMCE

Book. | CLS_TRAMSFERAGENT_BOOK |

| E] Processingrg

Status| VERIFIED | |ID Vl 007 |

Template | NOME w

~Basic Data
Trade Date | 12/01/2009 || £130:00 AM | Settle Date | 12/01/2009
Cash Transfer Type |PRINCIPAL v |

~iCash Transfer Details

Principal 6,003,000 | Coy | GEP w |

—3ettlement Instruckions

Msg Agent 501 Account
From [] |CLS BANK v| |SWIFT,|'CLS BANK v | | RSMCE ACCOUNT AT CLS |
To [ | MORGAN CHASE

vl |SWIFT,I'JP MORGAN CHASEJCALYPARSMCE CL... » | | ACCOUNT AT P MORGARN |

Trade BackOffice Analytics  Pricing Envy  Market Data

| Trade| Details | Fees|

Litilities

ransferAgent{6,000,000.00 GBP) -PO is Calypso Control Branch (BOO7) - Version : 0 Mod User :[calypso_user) Cu..

Help  Template

Trader
Sales

ad

Action | AMEND -

Status | WERIFIED

Market Type |MOME “

Subsidiary

StepIn Transferar

aaa

[Jurrent Trade DateTime

’ Bundles. .. ] | |

[

[ Removve From Bundle

[[irror

created from CLS Pay-In schedule
Carnrnenk

BackOffice. .

External Ref,
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ZKeywnrd Window

I Damain ... l

Marme Yalue
CLS_PAY_TRADE true
13CTimeIndication
26T -
Accounthumber
AFMAPricingCashR.ate
AFMAPricingSwapR.ate
AFMAPFicingTH
AfterSettlementCuboffTime
Agent
AllocatedFrom
B Walidation Date
Booking Date b

(I

[NOTE: These trades are necessary to properly maintain the inventory position]

In the case where there is a sweep account involved for the Pay-Out trades you may look to set up a Kick-Off/Cut-
Off workflow rule on your transfers or messages to prevent the sweeping to occur before the Pay-Out from CLS to
the Nostro Agent is received (to intraday interest on your CLS account).

At this point, as my Nostro Agent Legal Entity attribute CLSMT298Trigger is defined to generate my MT298
messages at the loading of a ‘revised’ Schedule.

When messages are generated, the CLS_PAY_TRADE trade keyword is set to "SweepPayOut".

6.3.4 Show MT298

You can right-click a revised Pay-In Schedule and choose Process > Show MT298 to view the MT298 message.

Z CLS Nostro advice messages for 12/01/2009

Report Data  Wiew Export  Markeb Daba Process  Utilities  Help
L] |

MESSAGE_ID Msg_Atkkr CLS_ADVICE _CCY Receiver,Short Mame
2485 |CHF JP MOR.GAN CHASE
2436|U50 BONY
2487 [EUR JP MORGAMN CHASE
24585 |NZD JP MORGAN CHASE
2459(ILS JP MORGAN CHASE
2490{CAD JP MOR.GAN CHASE
2491 |GEP JP MORGAN CHASE
2492 |HKD JP MORGAN CHASE
2493 |M=N JP MORGAN CHASE
2494 IPY JP MOR.GAN CHASE

(& Load Message completed successfully Archive: OFF

Notice that the attribute Nostro Agent CLSMT298Format is defined as ‘tagged’. The Pay-In message will have tags
“:20:7, 21", “13C:", “:32B:” generated and Pay-Outs will have tags “:20:", “:21:", “:32B:", “56A."
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Pay-In MT298'’s (if we reuse the JPY Pay-In scenario as above) will be formatted as the below:

z Swift Message Window

Sender CALYPARSAMCE Receiver JPMORGARKCHA Type | MTZ98
Field Marme Field TAG Field Yalue

Transaction Reference Mumber 20 2494

Sub-Message Type 112 Z11

Walue Date 130 091201

Felated Reference 121 I

Time Indication 13 030040100

Currency Code, Amount V326 JPYE000000,

Felated Reference 121 JPy2

Time Indication 13 020040100

Currency Code, Amount V326 JPYE000000,

202494

12211
30091201

21 0Pl
V13030040100
s 32B: IPYE000000,
21 P2

(13C: 090040100
v 326 IPYE000000,

-5

{1:FOLCALYPARSAMCEO000000000H2: [293 PMORGANACHAN 20203 { 103:MT295} 4
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Pay-Out MT298'’s (if we reuse the GBP Pay-Out scenario as above) will be formatted as the below:

z Swift Message Window

Sender CALYPARSAMCE Receiver JPMORGARKCHA Type | MTZ98
Field Marme Field TaG Field Yalue

Transaction Reference Mumber 20 2491

Sub-Message Type 112 Z210

Walue Date 130 n91z01

Felated Reference 121 CL3PAYOUTGEPOOL

Currency Code, Amount 1326 GEPe000000,

Intermediary 1564 HICLSUSESS

{1 FOLCALYPARSAMCEIO00000000H 2 1295 IPMORGANKCHANZOZOH S {108 MTZ98} 4
202491

12210

30091201

w21 CLSPAYCIUTGERDOL

v 326 GBEPE000000,

1564 CLSUSESS

M5}
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MT298 for any currency that has a “0” amount will look like the below:

z Swift Message Window

Sender CALYPARSAMCE Receiver JPMORGARKCHA Type | MTZ98
Field Marme Field TAG Field Yalue

Transaction Reference Mumber 20 2439

Sub-Message Type 112 Z10

Walue Date 130 021201

Felated Reference 121 CLIPAYOUTILS001

Currency Code, Amount V326 IL=0,

Intermediary 1564 HICLSUSE33

{1 FOLCALYPARSAMCEIO00000000H 2 1295 IPMORGANKCHANZOZOH S {108 MTZ98} 4
202439

12210

30091201

21 CLSPAYCUTILS00]1

3261050,

1564 CLSUSESS

M5}

6.4 Manual Generation

Generate MT 298

In the event that the automatic generation of MT298s malfunctions for any reason, the below dialog box from the
CLS Pay-In Schedule Report via the menu item Process > Generate MT 298 allows you to indicate for which Ccy
you would like to generate your MT298’s. This provides a manual method to generate them per Ccy type.

You can select one or multiple currencies. Note that only currencies defined with the CLS group will appear for
selection.

If the agent is not configured for this kind of schedule (initial/revised) in your Legal Entity Attribute
CLSMT298Trigger you will get a warning. Otherwise an event will be generated for the Message engine.

[NOTE: You need access permission function “CLSMT298Generation” to manually generate MT298s
messages]
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Generate Payment Trades

In the same way, after the loading of a Revised Pay-In Schedule, in the event that the automatic generation of
Transfer Agent trades malfunctions for any reason, you can manually generate them via the menu item Process >
Generate Payment Trades.

Should you have already the Transfer Agent trades generated, and you try to manually generate, then you will get a
warning (as below). In the same way, you will get a warning if Schedule is not reconciled or if schedule is anything
but revised’ and you are trying to generate trades.

Only the first revised pay-in schedule per day will be reconciled and trigger payment/message generation.
Subsequent ones (to avoid duplicate payments) will just be saved, and an exception task will be generated.

CDuestion

\__g) There are already 8 pay-trades for this schedule, Continue?

[NOTE: To have access to manually generate Transfer Agent trades you need the access permission
function “CLSPayTradeGeneration”]

Edit Schedule

In an extreme case where the loading of a Revised Pay-In Schedule does not work, Calypso allows you to edit your
downloaded Initial Pay-In Schedule and resave it as a Revised Pay-In.

Should this occur, then the reconciliation and generation of Transfer Agent trades and MT298 Messages has to be
done manually.

To do this, choose the menu item Process > Edit Schedule, and manually adjust the schedule as desired. By double
clicking on a time slot, you can adjust the amounts.
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IOI Nasdaq

£ (LS Pay-In Schedule

Processing Org: | 3LYPARSMCE | ¥alue Date: | 12/01/2009 | Type: | official

Created: | 12§1/09 6:30:00 A

r Pay-Ins
Currency 2:00:00 AM Q:00:00 &AM 10000:00 &AM 11:00:00 &M 12:00:00 P
ELIR -3,000,000.00
Py -£,000,000 -12,000,000
MZD -7,200,000.00

N

r Pay-Cuts
Currency Arnounk
ZAD 15,000,000.00
GEP ,000,000,00
HkD 0,00
ILS 0,00
[l 0,00

As per the below, by right clicking on a currency you can move them from Pay-In to Pay-Out or vice versa.

CLS Pay-In Schedule

Processing Org: | 3LYPARSMCE | ¥alue Date: | 12/01/2009 | Type: | official

| Created: | 12{1/09 6:30:00 AM

~ Pay-Ins

Currency

5:00:00 AM

-6,000,000

9:00:00 &M

-12,000,000

10:00:00 &AM
-5,000,000.00

11:00:00 AM

-7,200,000.00

12:00:00 PM

150,000,00

150,000,00

180,000,00

F N

— Pay-Cuts

Currency
CAD

Arnaunk

15,000,000, 00

CHF

1Z,000,000.00

GEP

ILS

to Pay-In

&,000,000.00

0.00

XN

0.00

[Note: When an amount is changed in an editable cell, the prior times to the currency are set to the same
value. E.g., if you set the 08:00am amount, the 09:00am amount and the 10:00 am amounts will be set to
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the same value as well. If you want to pay everything in one sum, this can be done by setting the 12:00
am (or 10:00am for the Asian currencies). You can move currencies to the Pay-Out via a Popup menu. An
error will appear if amounts for the Pay-In are not increasing. A save in that case will fail]

Once you have made the necessary changes, you can ‘Save’ the Schedule and doing that will instigate a pop up
message letting you know that editing a Schedule requires authorization.

Message f'5_<|

1 Edited schedule saved.
‘--2 Authorization Reguired

Thereafter in order for the Revised Pay-In Schedule to be saved with your changes, you need to go to Processing >
Data Authorization from the Calypso Navigator, and ‘Accept’ the saved changes.

z Authorization Window

Hameg like: | ‘ 1d: |U |Eal Time:

ad‘mln b EnkityId Mame Class Date Time User Action Type Effective Date F

2 YP=0._R0 0|cLSPayInschedule_12{10/09 1:52:03 PM |CLSPayInSchedule [12/10/2009 [2:52:04 PM |calypso_user [New | |eh

calypso_user

Account A~

AccountInterestConfigha =

AccountingEventConfig

AccountingRule

AccountingRuleAccauntCo

AdviceConfig

Eook.

CDSIndexDefinition

CFDContractDefinition

e b o ¥

£ | = < >

Refresh ] ‘Detail ~ H Accept ] [ Reject

Create Schedule

In case neither an Initial Pay-In Schedule (IPIS), nor a Revised Pay-In Schedule (RPIS) are received, you can create
an empty Pay-in schedule manually using Process > Create Schedule.

You will be prompted to select a PO and enter a value date.

The empty schedule that is generated has all currencies (defined with CLS group) with amount zero in the Pay-in
section, and an empty Pay-out section.
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IOI Nasdaq

Clj Pay-In Schedule (User: calypso_user) - |EI|5|
Processing Org: IPD Value Date: [05/06/2011 Type: [Offidal  Created: [5/5/113:17:10 PM [T Ackd
 Pay-Ins
Currency 2:00:00 AM 3:00:00 AM 4:00:00 AM 5:00:00 AM 6:00:00 AM

ELIR. 0.00 0.00 0.00 0.00 0.00

usD 0.00 0.00 0.00 0.00 0.00
AV
 Pay-Outs

Currency I Amount

You can right-click a row and choose “to Pay-Out” to move the row to the Pay-Outs area.
You can modify the amounts as needed.
Click save when you are done.

The new schedule must be authorized.

Generate Submission Branch Sub-Schedule
You can generate the sub-schedule for a given branch.

Select a row in the CLS Pay-In Schedule report and choose Process >Generate Submission Branch Sub-Schedule.
You will be prompted to select a value date and a set of branches.

Note that only submission branches that have a CLSControlBranch legal entity attribute defined will appear for
selection.

The Sub-Schedule can be generated for any transfer that is not canceled (transfer status does not belong to
domain “transferCanceledStatus”).

(User;: ) CLS sub-Pay-In Schedules
Data

Save = cALYPARSMIE_Z | [H] CALYPARSMSE 1 b B
Exit Armounk Control Branch Trade Subrmission Branch Trade

ALD -1,000.00(Trade Id: 0 Trade Id: 0

CHF -800.00(Trade Id: 0 Trade Id: 0

ELIR A00,00|Trade Id: 0 Trade Id: 0

sh 250,00|Trade Id: 0 Trade Id: D

For each currency a Cash Transfer trade is generated between the submission branch and the control branch, with
a CLS_ADJUSTEMENT fee. The trade keyword CLS_PAY_TRADE is set to SubPayIn or SubPayOut depending on the
direction of the trade.

Choose Data > Save to save the trades.
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Integration of Pay-In and Pay-Out XML Files from CLS

Pay-In and Pay-Out XML Files from CLS can be integrated using the CLS Message engine, and can be viewed in
the CLS Account Notification Report (menu action reporting.ReportWindow$SCLSAccountNotification).

— — -
Fssi A A e
port (8/13/15 11:35:17 AM) |
Report Data View Export Market Data Utiliies Help
EEIEN]
Criteria LS
Trade Id
CLS Reference
Currency
Direction
[ Value Date
Booking Date
Trade Id CLS Reference Currency Amount Direction Booking Date

143517|M2015070201213E8 |usD | 1,000,000.00 DBIT 08/04/2015
143517/M2015070201213E9 [usD | 1,000,000.00DBIT 08/04/2015
144441|CAMT 540000001 3,000,000.00/DBIT 08/11/2015

144437 M2015070201213E11 .
Default Selection ... Show D
Default Selection for Template... 4l Configure »

Trade
Transfers
XML Message

Pay-In messages are attached to the corresponding Pay-In Transfer Agent trade generated after the RPIS process.
Once mapped, both transfers the one impacting CLS account and the one impacting the Nostro Account will be
SETTLED.

Pay-Out messages are attached to the corresponding Pay-Out Transfer Agent trade generated after the RPIS
process. Once mapped, only the transfer impacting the CLS account will be SETTLED.

6.5 Scheduled Task CLS_IMPORT_IOSWAPS
When I/O Swaps are made available by CLS you can run the scheduled tak CLS_IMPORT_IOSWAPS to import them.
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Task Desciption
Task Type: |CLS_IMPORT_IOSWAPS

External Reference:
Comments:
Description:
Ex=cution Parameters
Attempts: |1 Retry After: |0 minutes

VM Settings: | -Xms512m -Xmx1024m -XX:MaxPermSize =256m

Log Settings:

Task Notification Chptions
[ send Emails [ ] Publish Business Events  To User:

Common Attributes
= Task Attributes

FILENAME CLS_FX_SWP,. 20150508082 140, txt
DIRECTORY C:\Usersif_test\Desktop\CLS Current
Attributes

FILENAME: You can define:
e The exact name of the file to process.
Examples:
CLS_FX_SWP.20150508082140.txt
CLS_FX_SWPBody.20150508082144 .txt
o A file pattern like “CLS_FX_SWP_<yyyyMMdd>[0-9]*.txt”
If you define the FILENAME as the pattern above, and you have in your DIRECTORY the following files:
CLS_FX_SWP_20150812.txt
CLS_FX_SWP_20150807.txt

The new logic will allow the scheduled task to process the file defined with the date equal to the process date
of the scheduled task.

DIRECTORY: Define the directory path where the files to process are located.
Example: “C:\Users\f_test\Desktop\CLS Current”.

This will create FX Swap trades and book them into the book which you have defined in the “clsParameters”
domain for the value “ioswapBook.<legal entity short Code>".
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ZTrade Browser User: calypso_user[Trade Browser]
Report Data View Export MarketData Process Utiliies Help
= Ternplate Description [(ndo Dats
Trade  Start - - ~|  End + v v Trade Filter |ALL v
Settle Start - v v End + v 4 SD Filter D
Process  Start S v v End + v v Filter Sat ]
Maturity  Start - v e + - ~ Topen Currency L]
Tradeld  |D v | (] mordle s | Product Farnily ]
Trade Keyword | conare | ] Product Type | FXSwap ]
Buy/Sell v Froduct Id
LE Rale Cnily v Book |CLS_SimpleT_BOOK
CounterParty ] Status | XERCISED, TERMINATED . |
Prossngorg| | .| [Jinckde chikd Legal Enties Action .
Tradeld  Froduct Description Trade Settle Date  Entered Date Entered User | Quantity Trade Frice | CourtterParty TradeStatus | Trader Trade Curency  Sel
701 ap, /USD/12/08/2006/ 12,1 006 /08 /2006 ec 08, 6 02:00 &M calypso_user 297,400, 0. WMZ BANK MELBOURNE |WERIFIED iestpac Forwards ISD;
702 FXSwap/AUD/USD/12/08/2006/12/08/2006 [12/08/2006 ec 08, 2006 02:00 AM |calypso_user 59,4000 0. ITIBANK LONDON |VERIFIED isstpac Forwards =D
703 ap/AUD/USD/12/08/2006/12/08/2006 _|12/08/2006 ec 06, 2006 02:00 AM |calypso_user 297,400, 0. ITIBANK LONDON VERIFIED issthac Forwards =)
7704 FXSwap fAUD/USD/12/08 [2006/12/06/2008 [12/08/2006 ec 0B, 2006 02:00 &M |calypso_user 85,400 0. HIZ BANK MELBOURNE |VERIFIED isstpac Forwards E3)
7705 FXSwap AJSD/CAD/12/06/2006/12/06/2006 [12/08/2006 ec 0, 2006 02:00 &M _calypso_user | -100,000 L1065 HSEC LONDON VERIFIED igstpac Forwards 4D
1706 |FX Swap/GBP/SGD/12/08/2006,12/0 6 _|12/08/2006 ec 08, 2006 02:00 &M _|calypso_user 600,01 3.02411 DEUTSCHE LONDON __ |VERIFIED estnac Forwards S SGD!
7707 FXSwap /HUD/SGD/12/ 6/12/08/2006 |12/08/2006 ec 08, 2006 02:00 &M _|calypso_user 4,000,000 1.7852 1AB LIMITED VERIFIED iestpac Forwards 5 Een)
7@[r apMNZDAISD/ 12/, 6/12/1 6 |12/08/2006 e 08, 2006 02:00 AM_calypsn_user 73,800, 075171 RABO UTRECT VERIFIED esthac Forwards US =)
700 FXSwap/NEDAUSD/12 1 5/12/ 6 _|12/08/2006 ec 08, 2006 02:00 AM |calypso_user 79,800 0.75170000INTESA SNPAOLO |VERIFIED isstpac Forwards US =D
710 apEUR AUSD/ 12/ 6/12/1 6 |12/08/2006 e 08, 2006 02:00 A calypsn_user 372,400, 1.34261 BS 4G VERIFIED esthac Forwards |US =)
< | >
=]
Fricing Eny |default | val Date [ 17/08/2007 | L:28:40 P |
[ toad [ clar J[ Print ][ Close
[Cinclude rchive

The FX Swap trades generated will have one leg in CLS and another Out of CLS. The checkbox on the trade screen
will indicate Near Leg to be in CLS and Far leg to be out.

—Details ~Keywords

Trade Date 01fz6/2011 01:25,.. Filker Kewwords
Trader MOMNE FAR_CLS krue

Mirrar Trader CLS_ELIGIBLE_FAR  false
Sales MOME MEAR_CLS krue

Broker CL5_ELIGIBLE_MEAR
Role CounkerParty

Ackion [EW
Internal Ref.

External Ref,

Bundle Tvpe

Bundle Marne

cLs v}
L5 Far -
Prime Broker

In addition, for these trades, trade keyword CLS_IOSWAP will be marked to true.
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& Keyword Windowr g

Narme Yalug

CLS_ELIGIBLE_FAR false ~
CLS_IOS\WaAP rue i
FarR_CLS rue

MEAR,_CLS rue B
RatesPrecision AUDAISD=4

ROUNDING MEAREST

STP > NO

BREK

CLS

CLS_ELIGIELE_MEAR.

CLSFar

Crrfraneal DTS 1d 4

And on their transfers to facilitate recognition of which legs are the Near and which are the Far, an IS Return check
box will mark the Far leg.

E Back Office Window for Trade 3701

S0 i Messages | Postings | CREs || Tasks | General
Kniawn Only Exclude | CANCELED ]
Transfers
Transfer_id | EventType Transfer Status | IsReturn | TradeId  Transfer Type  Transfer Amount  SettleCurrency | Walue Date | Payer.Code
1799 RECEIFT ERIFIED v F701PRIMCIPAL 249,934,960,00USD 12/08/2000 | ANZ BANK MELBOL)
1B00PAYMENT  |VERIFIED v 3701 PRINCIPAL (297 ,400,000.003|AUD 12/08/2006  |CALYPARSMCE
1801 PAYMENT  WERIFIED 3701|PRIMCIPAL (249,934,960,00)|USD 12/08/2006  |(CALYPARSMCB
1802 RECEIFT ERIFIED F701PRIMCIPAL 297,400,000,00|AU0 12/08/2006 | ANZ BANK MELBOL)
< ¥
AT
Settlements
Transfer_id | EventType | Transfer St..  TradeId @ Transfe.. Transfer Amo.. = SettleCurrency @ ‘alue Date | Payer.Code Payer.Rale
1799|RECEIPT WERIFIED 3701PRINCIPAL 249,934,960.00/USD 12/08/2006  |ANZ BANK MELBOURNE |CounterParty
1800/PAYMENT WERIFIED 3701 |PRIMCIPAL (297 ,400,000.003|AU0 12/08/2006  |CALYPARSMCE ProcessingC
1801 PAYMENT WERIFIED 3701 |PRIMCIPAL (249,934,960.003|USD 12/08/2006  |CALYPARSMCE ProcessingC
1802 RECEIFT WERIFIED 3701 PRIMCIPAL 297,400,000,00AU0 12/08/2006  |ANZ BAMK MELBOURNE |CounterParts

[Note: Be sure to have defined REUTERS Legal Entity Attribute for these counterparties to be fed in
correctly and that your SDI is defined correctly so that each leg can be correctly settled, i.e. Near Leg in
CLS and FAR leg out of CLS. You need to have set up counterparties with SDIs for CLS and another
outside of CLS]

6.6 Pay-In Calls

In the event Pay-In calls come in then there will be both an exception in the Task Station which will give notice that
Pay-In Calls are available, and trades have been generated and the CLSMessageReport will also inform of the Payln
Call loading.
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Z Task Station/calypso_user/Calypso_User
Configure  Apply Status  Priority  Action Inspect  Ukiities Find  Help

me| 124‘1n/2um9\ Date Type |TaskDatEtimE v‘ Event Class ‘Trade leD vl | [ toadref | Ln(a\Fi\tErannE v\E]
To | 124'10/2009‘ Time Zone |EumpefParls v‘ [ Load ] [ rocess ] [ Free | [ Pasover | [ complete |
* root | TRAGE [1] ]| MESSAGES | TRANSFER || EXCEPTIONS [1] | CLS EXCEPTIONS[1] |
From 12i10/2009 To 12/10/2009
TaskId | Tradeld | Exception Type Status | Date & Time Book | TaskShatus | TaskOwner | Comment

7262 0[EX_CLS_PAY IN_CALL | |12/10/08 4:13:16.626 PM CET | e |CLS Pay-In Call received, 3 trades generated : Pay-In Call For Settlement USD 100000000 AND

| A CLSMessage Report
Report Data  View Export  Market Data  Utilities  Help
= 4 |

we U] = | & & e [ = =~

d Type Creation Lime Content
1165003 |12J'10J'09 4:34:56,000 PM CET Pay-In Call for Settlement USD 100000000 AMD ... |

The Transfer Agent trades are automatically generated at such an event. These trades will be marked with trade
keyword CLS_PAY_IN_CALL (this is a system keyword and user cannot edit).

TransferAgent(20,000,000.00 EUR) -PO is Calypso Control Branch (B8401) - Yersion : O Mod User, : (calypso_user)

Trade Back Office  Analytics  Pricing Env Market Data  Utilities  Help  Template

Trade | Detalls | Fees|

Gy | CALYPARSMCE | (-] Pprocessingorg Status| VERIFIED | |m vl 5401 |

Biook. | CLS_TRAMSFERAGEMNT _BCOkK V| Template | MOMNE w

~Basic Data
Trade Date | 12/10/2009 || 4:34:56 PM | Settle Date | 120102009
Cash Transfer Type |PRINCIPAL ~ | Linked Id I:I

—Cash Transfer Details

Principal 2D,DDD,DDD| Cc\,-|EUR vl

~Settlement Instruckion
Mzg Agent 501

Frorm |JP MORGAN CHASE w | |SWIFT,|'JP MORGAN CHASE/CALYPARSMCE C... » | | ACCOUNT AT IR MORGAN |

Account

v | | RSMCE ACCOUNT AT LS |

Ta [] |CLS EANEK v| |SWIFT,I'CLS EAMK
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Zl\{eywnrd Window

[ Darmair ... l

ame Yalue
CLS_PAY_IN_CALL true
13CTimeIndication
26T -
Accounthumber
AFMAPricingashR.ate
AFMAPricingSwapR ake
AFMAPricingTM
AfterSettlemnentCuboffTime
Agent
AllocatedFrom
B Walidation Date
Booking Date bl

]2

In the same way as the Transfer Agent trades generated from Pay-In Schedules, these trades will also have a
comment filled in the details tab of the trades.

E TransferAgent|20,000,000.00 EUR) -PO is Calypso Control Branch [B401) - Yersion : 0 Mod User :|calypso_user) C... |Z||E|E|
Trade BackOffice  Ansbytice  Pricing Erv Markst Data  Ubiteer  Help  Templsts

Trads | Detals | Faas

Trader v E
Sales [ -] [Current Trads DateTime
son 50 5
Status | VERIFIED [ removeFrombunde  |[ show... |
Markat Type |NONE - [[Meror
o =
Stepln Teansferor el

G " Pary-In Call for CALYPARSMCE 12[10/2009 ELR. 12/10/09 4:34:56.000 PM CET -- LISD 100000000 AMD EILIR
20000000, 00 AND VALLE 300,000,000 = LISD 123456759 OR OHF 98765432

— ——

In the event that you would like to hold back the generation of the Pay-In Call's then, under “clsParameters” you
need to go and add the domain value paylnCallBook.<legal Entity Short Name> with comment as NONE.
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CLS Now

CLS Now is a service launched by CLS in 2019, a bilateral same-day payment-versus-payment gross settlement
initially in CAD, CHF, EUR, GBP and USD. The service enables counterparties to optimize the use of available
liquidity in the same-day market while mitigating settlement risk.

At one glance, CLS Now processing:

= Party A souss rade detads: XML directy o CLSMNow
= Trade is unnoiched, alleged for Pary B
+ Rueal time stahs nofficatons ame sent o both Parbes Lt

= Parfy B msues inade deinds XML drecily io CLSNow Tranmactson valdation snd malchang
n = Trade is ralched between Party A and Party B

+ Real ime stalus nolificatons am sent o both Fartes

e Party A submits ELIRSS payment insinscon Inked fo fheir soll side of

thes Irsnusciion valkiston sed matchang
= Accoun roveenent rolifcation sent o Party &
[ imas
0 = Pary B submis USDTS payment insinacion lnked bo hee sell side of
this trades

=+ Apcount pnovesment notification sent o Party B

Payment [aoce saing snd lring

[ Py x" aba i ot T
« Party A Deb EURES Credd USDTS eyt Babec Farty B ingud matchesd
© . Paty B DebaUSDTE Credt ELIRGS

= Faal bme siahus nobfcatons s sent o bolh Paries
+ Account rovement nolification sent o both Parties

Faymont processing and bnking

o
s e—— gt lnkosd papmenl lmbed
0 - BSnPayA —

 EURSE o Party B Serthement

« Accound moveenent rolifcation senl 1 both Paries
Debat Party A ELIRES  Crsit Party B
DetstPay BSOS CredtPany &

Fariy i EURD Farty B EUFRE

CLSNow RTGS system session hours

00:00 CET 00:00 CET
ccy
Payments are
accepted
starting 02:00
CET
vso - I————
cAD — S
cBP - Y

|

EUR ~

0200 <

10:00
12:00
1400 -
16:00
18:00

00:00 -
04:00
06:00 -
08:00

N y & 8 8
CLSNow USD/CAD/GBP/CHF/EUR window* @ curency ciose ime
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In terms of Calypso processing, it is similar at CLS Settlement processing, and so we reuse the same logic:

e |dentify when a trade is eligible to this new service
e Submit the trade to CLS

e Integrate CLS respond

e Process payments

7.1 CLS Now Eligibility

Trades eligible to CLS Now must meet the following requirements:

o Parties are CLSNow participant

e Parties have a CLSNow agreement

e Tradeis same day FX: trade date = value date

e Currency pairs: both USD, CAD, GBP, CHF, EUR

e SDI method= CLSNow

e Execution Time = before earliest currency soft close

Best practices:

CLSNow currency close (currently) to be set at 90 minutes prior to RTGS close with a “soft close” (an internal
participant close after which new trades would not be submitted for settlement in CLSNow) set at 120 minutes
prior to RTGS close. CLSNow however will not reject trades submitted after the “soft close” in order to continue
to facilitate settlement via CLSNow

Mark a trade ‘CLSNow = true’ to identify that trade is CLSNow eligible.

e PO and Counterparty must be CLS Now member:
e CLSNowPartyld legal entity attribute must be set
e CLSNowBranchld legal entity attribute must be set

A Legal Agreement must be defined between the PO and the Counterparty
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Global Legal Agreement  Eligibility Rule Haircut Rule  Pricing

Agreement CLSMow Y Is Master

Id Mumber 1 Documents [ ]1s Trilateral

Ref Mumber []Is Triparty Substitution
Status SIGMED o

Guaramtor

With Agreement = CLSNow

As per CLS agreement, when user selects CLSNow agreement, a popup window appears to display:

Cluestion =

The list of the currencies is based on Currency Definition and the currency group CLSNow, it will be created
automatically by the CLSSchemaData.

Mame: |currencyGroup
Value: | CLSMow

Comment: |Currencies eligible for CLSMNow

USD, CAD, GBP, CHF, EUR Currencies are defined in this new Group.

A

Cey Currency Default {3y Currency Pairs

ARS

ATS

ALD Currency |CAD 150 Code |CAD Country |CANADA ~
BEF

CAD Spot Days 2 Holidays

cHF

CSK

DEM Rounding | NEAREST ~ Dedmals |2 Rate Decimals -1

DKK.

ESP DayCount | ACT/360 + | Def. Index |LIGOR | Teror |3M =
EUR.

FIM

FRF Group |NORTH_AMERICA,CLS,CLSNow Add
GBP

Note that FX trade which has Trade Date=Settle Date is by default in calypso a FX Forward (input comes from FX
PM). We can leave FX Product family or set specific Product Type = FXForward

Trade date = settle date
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SDIs

e Method = CLSNow

e Settlement Method = CLSNow

e This settlement method is included in the logic of the environment property CLS_SDI_SELECTION
If CLS_SDI_SELECTION = true and if a trade is flagged with CLSNow = true, only CLSNow SDIs will be
automatically assigned

Global Legal Agreement Eligblity Rule  Haircut Rule  Pricing

Processing Org CALYPARSMCB ~ ALL

Legal Entity CLS NOW DEMO ALL

Product Family ALL w Product Type  |FXForward m
Currency CAD,CHF,EUR,,GBP,USD

Date 08/02/2020

PO Children [Ja

LE Children AL

All Legal Agreements for: CLS NOW DEMO
Id Processing Org  Legal Entity Master  Trilateral  ProductFamily  Product Type  Type Date Ref, Number  Status  Currency Participant PO Children  LE Children
50903|CALYPARSMCE  |CLS NOW DEMO | | O s [FX,F¥Forward  |CLSNow |09/02/2020 | |SIGNED |CAD,CHF,ELIR,GBP,USD | | |

Same logic applied for SDI configuration:

When created the SDI with CLSNow method:

Benef, Name Products |FXForward
] Question ke
Cey |[CAD,CHF,EUR, GBP,JPY,USD || ... SD Filter
Pay/rec [Eoig i jeecelcoti=rig AL I‘ﬂ Set currency selection to CAD,CHF, EURJPY,USD ?
Description |CLSMow/CLS BANK Preferred Priority 0
Yes MNe
[]Link sp1
Method | CLSNow V| add [ Joirect ‘ Effective From ‘
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S0 Id

Reference

Role | CounterParty o

Benefidary | CLS NOW DEMO [

Benef. Name

Cey |CAD,CHF, EUR, GEF, UISD

Pay/Rec |BOTH |

Description | CLSMow /CLS BANKCLSMow Acct
(] Link SDI

Method | CLSNow v

Idenitifier

Agent: OLS BAMNK  [intermadiary]  [intermediaryZ]

Code (CLS BANK

Then in the trade window:

Cash/Security | CASH

Contact |Default

Processing Org | ALL

Products FX,FXForward

5D Filter

Trade CounterParty ALL

| [MAPrefered  Priocity |

Effective From
Effective To:

[[] by Trade Date

[ 1es] AV |cusMow Acct

] Msg

Trade Type Buy/Sell Ccy Pair Book Counterparty
Forward EURIUSD ~ CLS_CONTROL_BRANCH_BOOK v CLS NOW DEMO
Cey EUR Traded Amt 1,000,000.00 Date 11/12/2021 Spot 1.1000 Margin 0 ‘Q EUR usp
Near 1.99496 H 1.99496 |
Other Amt -1,100,000.00 Points 0 Final 1.1000
EUR usD
‘ Trader ‘ 1.1000 Near 1,uuu,221‘71J -1,100,243.88
ommente e S ’i
UsD
Margin DF Discounted Conversion Rate Book Base Final Margin Date
Near | 0 | 0.000000 0 0.000000 0 0 | ‘
5 Details Keywords
Trades (F) | Positions () | @ Risk Tree | Factors
Current Trade Dt Q- Filter Keywords |@ Show populsted
Book CCYPar Neg. CCY Primary Amount  Quoting Amount Neg. Rate 1D Type Product  Cof | Trade Date 11/12/2021 10:14: 11 AM o] =
(CLS_CONTROL_BRANCH_BOOK EURJUSD EUR 1,000,000.00  -1,100,000.00 1.1 165002 FForward (L5 Alt. Settle Date CLaNow true
Far alt Settie Dt CLSNow_FLIGIBLE true I
Trader NONE
CLSType House
Mirror Trader .
Gales o DisableTradeRouting false
ok FarLegPrecision FarlegForwardPointDecmals. .
MNearLegPredision MarginPointDecmals=0,Final...
Role CounterParty
NegotiatedCurrency EUR
Action AMEND
Internal Ref. PreciousMetal-allocaton  unallocated
External REF‘ RatesPredsion EUR/USD=4
A SpotRiskFromMainBook false
Domiciiation
Sendle T TradePlatform Calypso
b TradeRegion Giobal
Bunde Name
Reserve O ClientAccount
e Strategy
l EEE =i Broker
gg— ReportingCcyData
Cash Settied O
Product Code oduct Code
Trade Platform Calypsa
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D v|[e0z .| B@RE & ‘la-mrmmumprmuﬁrmn-v

Repot Dsts View Bupot Window (@ E d |4 Lt N

Payer Siatus
Default

Payt
@ ® Report - Daa = Vew - ] B0ot = |G necener
W e Beiowy  Agent  Inaomedary Drect Roks [ p— Podcts PayReme Te Proy | GLAcant [T ———— |

50307.CL o CLS BANKCLShow Acct (LS NOW DEMO. (1.5 Bar: 1O terterty CHF LR GBS0, PiParward q Shiom =] q
50604 CLSNow/CLS BANK/CAL TPARSMCE ANY BCLSHam (CALYPARSMCE (015 BANK [m]  CHF ELR.GEP USO_FX,PiFarmard_BOTH Q/CALTPARSMCE Y CLS Mo |G Shawr = q

7.2 Message processing

Same messages will be exchanged between CLS Member and CLS platform: MT304 or fxtr

Note that fxtrO15 is not used for CLSNow. In case of amendment, best practice is to use a cancellation and a new
trade message.

Edit Browse
Product Type FXForward v Language English (United Kingdom) v
Event Type VERIFIED_TRADE v Address Type | SWIFT v o
Message Type CLSCONFIRM v Gateway SWIFT v
Processng Org CALYPARSMCE v) Format Type | SWIFT v
PO Contact Type Default v Template MT300
Receiver (LS BANK SO Filter NOT_CLSNow_BestPractice
Receiver Role Agent v Audit Fiter | v
Rec Contact Type Default > i
aoxta == [ matching [Jnactive
DDonotSendMesage
A Static Data Filter Window [161053/CLS_999/] - O X
Hame: IS_CLSMow_BestPractioe
External Ref.
Comment
Groups ANY
Up Crtera.. 1) Smulate
Filter Value(s)
Iﬂ frue
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Messages supported version From Member to CLS From CLS to Member
Bulk Trade Status Notification fxtr.030.001.04
Versions
Long Trade Status Notification fxtr.017.001.04
Short Trade Status Notification fxtr.008.001.06
Message Rejection admi.002.001.01
Alleged Trade Withdrawal fxtr.013.001.03
Account Notification camt.054.001.06
New Trade Instruction fxtr.014.001.04
Rescind Trade Instruction fxtr.016.001.04
System Event Acknowledgement admi.011.001.01

Trade submission FIN and XML
In order for CLS to route the instructions to CLSNow session, messages must include ‘CNOW”:

1- for MT300/304 in field 14E
a. Field 22A: AMND is not supported
b. Field 14E: Settlement session must be “"CNOW"

{1:FO1CALYUS33AXXX0000000000}{2:I304CLSBUS30XXXXN2020}{3:{108:MT304000016208}}{4:
:15A:

:20:16208
:22A:NEWT
:94A:ASET

:83J: /NAME/NA
:82A:CALYUS33XXX
:87A:CPNOWDEM
:14E :CNOW

:15B:
:30T:20211112
:30v:20211112
:36:1,1
:32B:EUR1000000,
:53A:CLSBUS30XXX
:57A:CLSBUS30XXX

:33B:USD1100000,
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:53A: CLSBUS30XXX
:57A: CLSBUS30XXX
:58A:/CLSNOW ACCT
CPNOWDEM
-3{5:}
2- For XML, in field ‘TradInf/SttimSsnldr’ on fxtr.014/fxtr.016

<?xml version="1.0" encoding="Cpl252"7?>

<Body xmlns:tns="http://www.example.org/XMLSchema" xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance">

<AppHdr xmlns="urn:iso:std:is0:20022:tech:xsd:head.001.001.01">
<Fr>
<FIId>
<FinInstnId>
<BICFI>CALYUS33XXX</BICFI>
</FinInstnId>
</FIId>
</Fr>
<To>
<FIId>
<FinInstnId>
<BICFI>CLSBUS30XXX</BICFI>
</FinInstnId>
</FIId>
</To>
<BizMsgIdr>16209</BizMsgIdr>
<MsgDefIdr>fxtr.014.001.02</MsgDefIdr>
<CreDt>2021-11-12T09:15:02Z</CreDt>

</AppHdr>

<Document xmlns="urn:iso:std:is0:20022:tech:xsd:fxtr.014.001.02" xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-

instance" xsi:schemalocation="urn:iso:std:is0:20022:tech:xsd:fxtr.014.001.02
<FXTradInstr>

<TradInf>
<SttlmSsnIdr>CNOW</SttlmSsnIdr>
<TradDt>2021-11-12</TradDt>
<OrgtrRef>16209</0OrgtrRef>

</TradInf>

<TradgSdId>
<SubmitgPty>

<AnyBIC>

./../Schemas/fxtr.014.001.02.xsd">
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<AnyBIC>CALYUS33XXX</AnyBIC>
</AnyBIC>
</SubmitgPty>
<TradPty>
<AnyBIC>
<AnyBIC>CALYUS33XXX</AnyBIC>
</AnyBIC>
</TradPty>
</TradgSdId>
<CtrPtySdId>
<SubmitgPty>
<AnyBIC>
<AnyBIC>CPNOWDEM</AnyBIC>
</AnyBIC>
</SubmitgPty>
<TradPty>
<AnyBIC>
<AnyBIC>CPNOWDEM</AnyBIC>
</AnyBIC>
</TradPty>
</CtrPtySdId>
<TradAmts>
<TradgSdBuyAmt Ccy="EUR">1000000</TradgSdBuyAmt>
<TradgSdSellAmt Ccy="USD">1100000</TradgSdSellAmt>
<SttlmDt>2021-11-12</SttlmDt>
</TradAmts>
<AgrdRate>
<XchgRate>1.1</XchgRate>
</AgrdRate>
</FXTradInstr>
</Document>

</Body>

7.3 Payment processing

The system will automatically trigger a transfer agent upon receipt of the Matched notification from CLS (fxtr.017).

And then by message set up, a payment instruction will be generated. In the system, we will simulate the receipt of

RPIS when the trade is moved to MATCHED.
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Report Data View Export |larketDota Process Utilities Help

EEIEE]

Party
Type
Subtype
Settlement Session
CLSB Reference
value Date

Revised

[cow

d CLSB Reference Settlement Session Party Name Creation time Value Date Subtype Acknowledged Ack Msg Identifier EUR GBP s Y usD
Value Date: 11/12/2021 [Subtype: Revised
51402(CLSB0000000168002 ICNOW CALYPARSMCE 11/12/21 10:17:59. 141 AM CET 11/12/2021 Official Revised O 1,000,000.00 ~1,100,000.00]
Value Date: 11/03/2021 Subtype: Revised
51202(CLSBO0000D0167702 ICNOW (CALYPARSMCE 11/3/21 2:54:23.787 PM CET 11/03/2021 Official Revised O 100,000.00} 110,000.00|
51302|CLSBO000ND0167802 ICNOW (CALYPARSMCB 11/3/21 3:46:59.954 PM CET 11/03/2021 Official Revised O 1,000,000.00| -1,120,000.00]
Value Date: 10/18/2021 Subtype: Revised
51102(CLSBO000000 167602 ICNOW CALYPARSMCB 10,1821 11:55:58.249 PM CEST 10/18/2021 Official Revised (] 2,000,000.00| 2,200,000.00
1
A Trade Browser / Trade Browser
Report Data View Export [MarketDatz Process  Utilities Help
Trade Id Trade Date Trade Settle Date Product Description Trade Currency CLS_PAY_TRADE
168004Nov 12, 2021 10:17 AM |11/12/2021 [TransferAgent{1,100,000.00 USD) |usp [true |
168003[Nov 12, 2021 10:17 AM [11/12/2021 [TransferAgent(1,000,000.00 EUR) [EUR [true |
‘4 TransferAgent(1,100,000.00 USD) -PO is Calypso Paris Control Branch (163004) - Version : 0 Mod User:() [1610... — O x

Trade Back Office Analytics  Pricing Env  Market Data  Utilities Help  Template
Trade Details Fees
Cpty |CALYPARSMCB ‘ D ProcessingCrg 5131:us|VER_IFIED ‘ ‘]D " |168004 ‘
Book |:L5_CON'|'ROL_BP.ANCH_BODK v | D Template
~Basic Data
Trade Date ‘11!12}2021 H 10:17:59 AM | Settle Date | 11/12/2021
Cash Transfer Type ‘PR.I]'\IC]PAL v | Linked Id I:l

rCash Transfer Details

Principal 1,100,000 | Coy | UsD

> |

- Settement Instructions

SDI

w ‘ ‘SWFF![J.S_BDNY!CALYPARSMEB USD NOSTRO ACCOUNT AT BOMY

‘CALY'PARSMCE MAIN NOSTRO @& BONY USD

Msg Agent
From |[15_BDNY
To [] |!_':LS BAMK

> | |swn——r,'c:|_s BANK/CALYPARSMCE ANY @CLS

‘CAL\'PARSMCB ANY @CLS
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A Trade Attributes X
L3 setlp - (7] [ Editable
MName Value
CLS_PAY_TRADE true
CLS_SESSION cNow

Message set up remains the same than for CLS settlement. MT202XferAgent will be generated thanks to:

Product Type |TransferAgent ~ Language | English w
Event Type |VERIFIED_PAYMEMT ~ Address Type | SWIFT L |l
Message Type | PAYMENTMSG ~ Gateway | SWIFT i
Processing Org |ALL ~ Format Type | SWIFT £
PO Contact Type |Default ~ Template |PaymentCOV. selector
Receiver |ALL 5D Filter
Receiver Role | Agent ~ Audit Filter w
Rec Contact Type |Default - b
Grouping ol [[] Matching [ inactive
[[] Do not Send Message

{1:FOLICALYUS33AXXX0000000000} {2:I202BONYFRPPXXXXN2020} {3:{108:MT202000016210}}{4:
:20:16210

:21:168004

:32A:211112USD1100000,

:57A:CLSBUS30XXX

:58A:/CALYPARSMCB ANY (AT)CLS

CALYUS33XXX

:72:/CLSNOW/2300

-}

{987

CLS member generates payment instruction to the Nostro agent with:

1- Beneficiary BIC Code + CLSNow Account number
CLSNow account Nb should be set in field A/C of the SDI configuration for CLSNow method

2- CLSNow Indicator to speed up the priority of this payment

In MT, field 72: include CLSTIME which is picked up from new currency attribute as described below

Even if it should be a bilateral agreement between the CLSNow participant and Nostro, best practice to be adopted
is: 72:/CLSNOW/1630

We create a new currency attribute: RTGSCuttOffTime
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Value is the cut off time of the RTGS system (or the bilateral agreement between CLSNow member and the nostro)
The hour has to be expressed in 24 hours format

The cutoff time for each currency should be set to 90 minutes prior to the relevant RTGS system close for payment
time. We will provide the following default configuration:

Currency RTGSCuttOffTime

usD 2300
CAD 2230
GBP 1730
CHF 1530
EUR 1630

This new attribute is created while running the CLSSchemaData script

A

Cey Currency Default () Currency Pairs

ARS

ATS

ALD Currency |ELR ISO Code |EUR Country |EUROPEAM U
BEF

BRL A Currency Default Attributes Window ELR xo
CAD 3
CHF L
A Mame Value

CNY FtpFundingIndex I
CSK FtpFundingIndexTenor E

- &M

DEM FundingIndex L
DKE FundingIndexTenor

ESp LiquidityPrenadmFloor

LiquidityPremiumIndex

FIM LiquidityPremiumIndexSource 1
FRF MarginCalladiLag L
B MotionalAdjustMajorIncrement

GRD MotionalAdjustMinorIncrement

HKD RTGSCUtOffTime 1700

HRK SettlementDateAdjustincrement

HIF SwapClearSpotDays

IDR. SwiftMessage205AccountId

IEP

LS

MR Apply Refresh Clearall ” Cancel

m
7.4 CLS Trade Info & Reports
CNOW added in Settlement Session
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Report Data View Export MarketDato Utilities Help

EEIEE

esfge

Trade Id
Trade Status
LS8 Reference

___________________________________________________________|
asType

Settiement Session [

Processing Org =

Counterparty
Value Date MAIN

Maturity (n min)

Automatic Reload

Report Dota View Export MarketDats Utilities Help
EEIEX]

oy
In the following reports:
1- CLSTradelnfo
2-  CLS PayInSchedule
3- CLSMessage
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CLS Resilience

8.1 Background

As part of the Convergence project, CLS introduced the concept of “Member Replay”, requesting that settlement
members develop the capability to reconcile, re-book and replay instructions to CLSSettlement in the extreme, but
plausible scenario that it would be needed to fall back to FXCore following the Convergence cut over.

CLS has established 2 recovery procedures in case of failure from which the system cannot be recovered through
the application of standard and preferred fix-forward recovery methodology:

e Checkpoint Recovery: act of restoring the system to a previous point in time. The period from the time the
checkpoint was taken to the time that the checkpoint is used to recover the service is described as the data
loss window. During this window, any events processed by CLS will be lost and any resultant notifications sent
to Members will be declared invalid.

CLS will only invoke Checkpoint Recovery in the event that the data loss window does not span a period of
settlement.

e Cold Start: In the event that Checkpoint Recovery cannot be used, CLS will complete recovery by invoking the
Cold Start process. This process removes all transactional data (e.g., trade data) from the CLSSettlement
system while retaining static data such as account information, user profiles or XML endpoint configuration

Both mechanisms result in data loss within CLS systems and as such Members will be required to reconcile their
positions with the target restore point, re-submit lost Instructions and re-process the newly notified events.

The ability to invoke Checkpoint Recovery and Cold Start will be maintained as part of CLS’s on-going enhanced
resilience capability.

Both recovery procedures provide mechanisms for managing cyber events and they are in line with the mandated
CPMI-I0SCO guidance

Those cases are supported but as they are exceptional events, the solution requires some manual reconciliation
and actions.

Out of Scope: Trade instructions submitted by the CLS Web UI.
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8.2 Process Overview
Checkpoint Recovery
<% Data Loss Window =
. . Recovery CLS Restart .
Fix Forward Processmg—hi—pmtessing—bi— Processing_"_a‘w Processing—»
Time >
CLS CLS System Initiate Pn;g:re Restart
Checkpoint Failure Checkpoint Complete
Restart . .
Recovery e .- Notification
Natification
Cold Start Recovery
« Data Loss Window >
. ) Recovery CLS Cold 5tart ;
Fix Forward Processmg—bﬁ(—PmEESSing—bﬂ- Processing P-d——EBAU Processing=—»
Time T
CLS System Initiate P":E:“ Cold Start
Failure Cold Start Cold Start CD!'nplerce
Recovery I Motification
Naotification

Main Points

e Notification from CLS to Member when system stops: Member stops sending messages to CLS

e Reconciliation phase: Member identifies messages to be resent and messages to be removed (=Undo actions)

e Notification from CLS to Member when system restarts: Member resends messages
e Member to reconcile with CLS Web Ul

Main Points Checkpoint Recovery Cold Start Recovery Calypso Process
Data Loss Any trade instructions sent to CLS | All trade instructions sent to NA
between the weekend service CLS will be removed from the
shutdown and the completion of CLS Systems and will need to
the failback will be removed from be rebooked.
CLS Systems and will need to be
rebooked.
Notifications From CLS to Member: From CLS to Member: 1- Integration of Notifications
To prevent PREPARE_FOR_RESTART PREPARE_FOR_COLD_START from CLS
failure system | e S TART_COMPLETE COLD_START_COMPLETE 2- Stop sending Messages
From Member to CLS: From Member to CLS: & ReeeelEiel
Acknowledged of Restart Acknowledged of Restart 4- Acknowledgment sent to CLS
Complete Notification Complete Notification 5- Undo process Messages
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Main Points

Queue Purging

Replay of Trade
Instructions

Use in Failback

Checkpoint Recovery

Purged trade instructions during
the CLS Restart Phase: FACC
notifications from CLS to Member
with reason code “Message
rejected as part of CLS recovery
activities”

A small number of hours of trade
instructions will need to be
rebooked to CLS conscious that
some re-formatting may be
required.

Will be used for Failback of the
CLSSettlement service to FXCore
prior to SSBD on day 1 of
Convergence service.

Cold Start Recovery

Purged trade instructions during
the CLS Restart Phase will not
be notified to members.

Trade instructions going back
many years may need to be
rebooked to CLS. Care must be
taken to ensure that trades are
rebooked in a format that is
supported by CLS, and also
matches the current set of
validation rules

Will be used for Failback of
CLSSettlement service after the
SSBD on day 1 of Convergence
service

Calypso Process

Integration of Failed Acceptance
- FACC

Resubmit Messages

It is strongly recommenced to CLS members to use the CLS WEB Ul to verify and ensure that member systems are
correctly aligned with CLS settlement services as soon as the CLS Web Ul is accessible.

8.3

8.3.1

Integration of Operational Messages from CLS

New Operational Messages

The following messages are imported.

Message Supported Ack | Task Station Exception Description

Prepare to Restart NO EX_CLS_PREPARE_FOR_RESTART CSL System Failure PREPARE_FOR_RESTART
Prepare for Cold Start EX_CLS_PREPARE_FOR_COLD_START CSL System Failure PREPARE_FOR_COLD_START
admi.004.002

Restart Complete YES EX_CLS_RESTART_COMPLETE CSL System Failure RESTART_COMPLETE

Cold Start Complete EX_CLS_COLD_START_COMPLETE CSL System Failure COLD_START_COMPLETE
admi.004.002

As part of the recovery process, messages are generated for each impacted service and delivered over the SWIFT
MI (XML) and CLS Web Ul (User Gateway) channels to inform Members which recovery process is being invoked
and provide sufficient information to re-align their systems following the completion of the CLS recovery
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processes. These messages are sent as structured System Event notifications, of the Operational Message type
(MSGM), to each Member branch.

Some of these Operational Message notifications will require acknowledgment from each Member branch (refer to
column Ack in table above).

Each notification is specific to a particular member branch. If a member only has one branch, the notifications will
list all XML endpoint DN(s) and BIC(s) associated with that Member branch. If a member has multiple branches,
then each notification will carry a subset of the Member's XML endpoint DN(s) and BIC(s).

This notification will carry the necessary details that will allow the Members to start to reconcile and resynchronize
their internal systems to align to the CLS ‘point of recovery’

The admin.004 contains: 1 component for Ml channel (in blue which is T MX message) and 1 component for FIN
channel (in green represented by 2 MX messages)

All of those messages are linked by the same reference Id (here in red) in the example below. You can see there
are 3 MX messages for the same reference Id
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i versiona®10F encoding="UTF-8° >

<D urment omibs"unn o st o 2002 2 pechocd sdeni 004 001 02
wrmibres esie " hitpc) Fevww w3 or g 200 1 XML Schem a-instance ™
s schemalocations"urndsecstd:isoc 20022 techosd:admi.004.001.02 . fSchemas/admi 00400002 csd™>
<SysEviNticin:

<Estini>

<EvtCi-MSEM= Evald>

=EwtParam 000/ EviParam>
<ExtParam-M2D1B09141238600-, EviParam>
<EwtParam=MAINC EvtParam>
=EvtParam>Operationsl Message< EviParsm>

<EwParams8i EviParams

<EwtParam 8 A< EviParam>

<EvtParam>N/ A< EviParam>
<EvtDesc>PREPARE_FOR_RESTART MOO1S0O1412345600 1 of 3
SWMC_ DM cnsoyz, ousaibs petesighdd) osswalt
MbrTollS/1/SENDERSREF110001

MbrTaCLS/2/NULL

CLECOMBASL M 20150914 1 234567
CLSLoMBASL M0 150914 1 214568
CLSboMBRIA MM 201809141 754555

S¥iC_DM oreoryz ousded, omtestghbd 0, omswift
MbrTaCLS/ 1/ SENDERSREFIIIIID
MbrTolLS/2/SENDERSREFIA333S
CLSLoMBALM20150914 1 234561
CL5boMBRT2 M 201809141 754%60
CLECoMBASI M0 1B0914 1 ERSE e Evilesc>
<EvTm>2018-09-14T15:30032 STEcEviTm>

<fEwtinf>

< SsEvifticine

< Bocumeni>

< ¥ami versiona" 10" encoding="UTF-8° 7>

<D purmenit xili="unn o std ivo. 20022 tech - adeni (04 000 02"
wrmibres e it fevrwy_ w3 or g 200 1ML Scheme-instance™

K :chemalocr.‘.‘nn-'urn tsncstd:iso: 022 techoxsd:admi 00400102 _ fSchemassdmil 004 00002 wsd™>
<GysEvthinictns
<Ewtinf=

<EvtParam>00l</E >
Param -M201B09141234601 -/ EvtParam >
=EwtParambdiiG EvtParams

<ExtParamOperationsl Messape EviParsa>

=Pt Paramiic EvtParams

<EwtParam>i s EviParam>

<EwtParam>N A< TviParams
«FutDesc>PREPARE_FOR_RESTART M201S00141234600 2 of §
SYMC_BIC TESTGEARO0L

SEMDERSREF1ZB45E/Y

S¥il_BIC TESTGES0ABL

SIMDERSAEF24EBO2/N

S¥MC_BIC TESTGB4ODEF

SEMDERSREF13STIL < EviDesc>

<EvtTm>2015-09- 14T15: 3038 8T8 EvtTm>

< Ewtinfe

< fSysEvilticin>

< Tocument»

<Pl wesrshon="1.07 gneoding="UTF-8" 7>

«Document eminss“urn-iso:std isa: 2002 2 techord-admi 004,001 0
aminsoesi="htp: fesw.wd.org/200 1ML chema-instance™
msi:schemalocations "urndsoctd:iso: 2002 2 tech o sdemil 004, 000,02 . fSchemeefsdmi 004, 001,02 xmd™>
achysEuthitictr

<Eytind>

BVt MSG M Ev

abvitParam=001< EvtParam>

aoEytRar am =MD S A1 234602 < EvtParam>
<EvtFaram>MaIN< EvtParam>

<EviParam=Dperationsl Messape</EviParame>
<EviFaramah</EvtFarame

<oEstParam >N fEvParams

<EvIParam=N A E AP
<Evilesc-PREPARE_FOR_RESTART M20d 09141234600 3 of 3
FYNC_BIC TESTGEADGHI

SENDERSREF223344/Y

SYNC_BIC TESTGEADIKL

SENDERSREFI34455/N

SYNC_BIC TESTGEAOMNG

SENDERSREFA45566Y< /EvtDescs

<EwtTreeJ008-00- 14T15:30033 578 /B Tms

<fEvtind>

= fSyslathtictn

</ Document>

For each Notification, an exception is created to facilitate the monitoring through the Task Station.

For the “Complete” Notification, the system will send automatically to CLS an acknowledgment as soon as the

message is integrated into the system.
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|Elaspo] x |
E"|(EjTaskv E}?|E§Emrtv E
Ta.. » «- | TaskOwner ~  TaskStatus | Priority ~  Event Type ~ | Comments

I (A
CBPR+ SR 2023

7 Investigate ~

EX_CLS_PREPARE_FOR_RESTART |PREPARE_FOR_RESTART CLSB0001130940111 SYNC_DN cn=cletestvendor(5 ou=clsjasmemxml,o=clsbus33 o=swift MBRtoCLS/M/M279

If domain “USE_SR_2023" contains Value = TRUE and domain "MXUseCBPR2023" contains Value = TRUE, the
following changes apply to admi.004.001.02 integration:

/Document/admi.004.001.01/Evtinf changes to /Document/SysEvtNtfctn/Evtinf

8.3.2 CLSMessage Report

admin.004 messages are displayed in the CLSMessage Report with Message type= Operational Message.

A CLSMessage Report (03/08/22 12:23:07) / CLSResilience - a x
Report Data View Export Utilbes  Help

[EEIEN]

Ctera ax

Message Type Gperatianal Message
Sattiament Session

 Value Date

M Type Subtype Creation time Identdier Timestamg  CLSB Refe
00055 001 -

Event Param 4
LS80

Needs Acnowledgment  Related CLSBRef  Settiement Sessian  Content
/] CLSB0001 13034011 MAN PREPARE_F

4 CLSMessage Report (03/08/22 12:23:07) / CLSResilience - ul
Report Data View Export Dot Utilities Help
EEIEE
Criteria
Message Type Operational Message
Settlement Session
[ Value Date
10 Type Subtype Creation time Identifier Timestamp ~ CLSB Reference Event Faram 4 Neede Acknovledgment ~ Related CLSBRef  Settlement Session  Content
100056 MSGM 001 19/07/22 11 h 00 CEST 8 Operational Messa ] 5 I P R R 9 end
|_100055MSGM 001 118/07/22 11 h 00 CEST | Show > - CLSB0003330930133 _|Operational Message | CLSB000333093013 |MAIN PREPARE_FOR_RESTART CLSB0003330930133 SYNC_DN cn=clstestvenc
| 100054/MSGM 19/07/22 11 h 00 CEST B Configue > Default Selection for Templete.. (CLSB0002230930122 [Operational Message ] 158000223093012 |MAIN REPARE_FOR_RESTART CLSB0002230930122 SYNC_DN cn=clstestvenc
|_100051 MSGM 19/07/22 11 h 00 CEST 1 |2202206270000009 perational Message ] '202206270000008_|MAIN REPARE_FOR_RESTART Z202206270000008 2 of 2 SYNC_DN cn=cistes
100050 MSGM 19/07/22 11 h 00 CEST Text. |2202206270000008 perational Message /| '202206270000008_|MAIN REPARE_FOR_RESTART Z202206270000008 1 of 2 SYNC_DN cn=cistes
7100049/ MSGM 19/07/22 11 h 00 CEST XML Message [2202206270000007 _|Operational Message ] 202206270000007_|MAN REPARE_FOR_RESTART Z202206270000007 SYNC_DN cn=distestvendo
(7100048 MSGM 19/07/22 11 h 00 CEST L ICLSB0001130930114 |Operational Message 5} LSB000113093011 |MAIN REPARE_FOR_RESTART CLSB0001130930114 1 of 2 SYNC_DN en=clste

In ‘Text’, the system displays the content of the <EvtDesc>ABCDEFGHIJKALMOPQRSTUVWXZY </EvtDesc> of the
event information.

In XML Message, you can see the XML message.

Columns description:

e <EvtParam> is visible under CLSBRef column
e The description of the event: is visible under Content column

e The reference under <EvtDesc> represents the common reference of all related event messages and is visible
under Related CLSBRef column

For CLStoMBR syncpoints (i.e. messages sent from CLS to the Member) the 16-byte CLSB Message reference (e.qg.
M201808081234567) of the last message sent from CLS to the Member is recorded.
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8.3.3 PREPARE_FOR_RESTART Notification

admi.004.002 XML message is sent from CLS to member. It has information necessary to allow members to
reconcile their system with CLS.

The ‘Prepare for restart’ notification will be split into two component parts, the first will detail the SWIFT MI channel
recovery data, and the second will detail the SWIFT FIN recovery data. These and all subsequent recovery
notifications will have a common CLSB reference value in the header row of the <EvtDesc> field of the
admi.004.002 XML message which can be used by members to link all recovery related messages together. The
individual notifications will have their own CLSB reference listed in the second <EvtParam> field of the
admi.004.002 XML message.

Following the CLSB reference in the header row of the <EvtDesc> field there will be additional data showing how
many messages need to be concatenated to get the full set of recovery data. This will take the form of
‘message_number of total_number_of_messages’. Given that CLS will split the SWIFT MI channel and SWIFT FIN
channel recovery information into separate admi.004.002 notifications there will always be at least 2 ‘Prepare for
restart’ notifications.

» As soon as this message is integrated into Calypso, the system will stop sending STP the messages to CLS
— process description below

»  EX_PREPARE_FOR_RESTART Exception created

8.34 RESTART_COMPLETE Notification

admi.004.002 XML message should be issued by CLS at about 30min after the PREPARE_FOR_RESTART
notification.

The ‘RESTART_COMPLETE’ recovery notifications will have the same common CLSB Reference value as the
‘PREPARE_FOR_RESTART notifications in the header

<EvtDesc>RESTART COMPLETE M201809141234600 1 of 3
SYNC_BIC COMPLETE TESTGB40XXX</EvtDesc>

<EvtTm>2019-07-14T16:00:22.978</EvtTm>

The 'RESTART_COMPLETE’ notification is composed by:
e A description of the event: <EvtDesc> RESTART_COMPLETE M201809141234600
PREPARE_FOR_RESTART event

CLSB Reference (common to all recovery messages, here corresponding to the PREPARE_TO_RESTART
notification)

e The Checkpoint Recovery: Each BIC (11 characters) which is impacted by the Checkpoint Recovery preceding
by ‘'SYNC_BIC_COMPLETFE’

For example:
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SYNC_BIC_COMPLETE CALYFRPPXXX

»  As soon as this message is integrated into Calypso, the system will automatically generate an ACK
message

» Create EX_RESTART_COMPLETE Exception

»  User to Remove MANUALLY true value on domain value CLSFailed to come back on the STP on messages -
process description below

8.3.5 PREPARE_FOR_COLD_START Notification

Message for Cold Start has same structure than PREPARE_FOR_RESTART: split into two component parts, the first
will detail the SWIFT MI channel DNs that were impacted by the Cold Start, and the second will detail the SWIFT
FIN BICs that were impacted by the Cold Start. These and the subsequent ‘COLD_START_COMPLETE’ recovery
notifications will have a common CLSB Reference value in the header which can be used by Members to link all
recovery related messages together. The individual notifications will have their own CLSB Reference listed in the
second <EvtParam> field of the admi.004 XML message.

<EvtDesc>PREPARE FOR COLD_ START M201809141234610 2 of 2
COLD_BIC CALYFRPPXXX
</EvtDesc>

<EvtTm>2019-07-14T16:30:23.978</EvtTm>

SWIFT FIN Channel

The notification is composed by:

e A description of the event: <EvtDesc>PREPARE_COLD_START M201809141234600
PREPARE_FOR_ COLD_START event
CLSB Reference (common to all recovery messages)

e The Checkpoint Recovery:
Each BIC (11 characters) which is impacted by the Checkpoint Recovery preceding by ‘COLD_BIC’

Sync point information for the BIC: the reference which is the Sender’s reference taken from field 20 of the last
SWIFT FIN message

»  As soon as this message is integrated into Calypso, the system will stop sending STP the messages to CLS
»  EX_PREPARE_FOR_COLD_START Exception created
8.3.6 COLD_START_COMPLETE Notification
Message for COLD_START_COMPLETE has same structure as RESTART_COMPLETE

» As soon as this message is integrated into Calypso, the system will automatically generate an ACK
message

»  Create EX_COLD_START_COMPLETE Exception
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»  User to Remove MANUALLY true value on domain value CLSFailed to come back on the STP on messages -
process described below

8.4 Integration of Failed Acceptance - FACC

During CLS's restart processing, it is likely that there will be unprocessed trade instructions held both within SWIFT
(Ml 'and FIN channels) and the internal CLS queues. CLS will temporarily open its SWIFT Ml and SWIFT FIN inbound
trade instruction channels and all unprocessed trade instructions will be discarded and result in a Failed
Acceptance (FACC) notification being generated.4 The FACC notifications will have a new reason code of
‘Message rejected as part of CLS recovery activities'.

FACC notifications will not be sent to the Members until CLS has issued the ‘RESTART_COMPLETE’ notification.

<Rsn> <RjctgPtyRsn> <Rsn> <RsnDesc>

Column ‘Subtype’ Column ‘Content’

Admi.002.001.001 FACC-RES Message rejected as part of CLS recovery activities

<admi.002.001.01>
<RltdRef>
<Ref>K202010110000001</Ref>
</R1tdRef>
<Rsn>
<RjctgPtyRsn>FACC-001</RjctgPtyRsn>
<RJctnDtTm>2020-10-11T12:25:59</RjctnDtTm>
<RsnDesc>Message rejected as part of CLS recovery
activities</RsnDesc>

In CLSMessage Report, those messages will be displayed under Message Type = Message Failure:

<RsnDesc>Message rejected as part of CLS recovery activities</RsnDesc> is displayed the ‘Content’ column of the
report

<RItRef> is already stored under CLSB Reference

A CLSMessage Report (5/9/19 3:47:28 PM)

Report Data View Export Utilities  Help
B3R g
Criteria
Message Type Message Failure
Settement Session MAIN
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A CLSMessage Report (03/08/22 15:43:56) / CLSResilience - o
Report Data View Export Utilities  Help
EEIERE
Crtera
Message Type ]

Settlement Session
{6 Value Date

Wc  Type Subtype Creation time Hentiier Timestamp  CLSB Reference  Event Param 4 Needs Acknowledgment  Related CLS8Ref  Seftlement Session  Content

Exception created:

\ Hasm] x \
B | (B Task - | Dinvestigate - 5 T EX oot | [

TaskId | TaskOwner “ TaskStatus ~ Priority » | Event Type ~ | Comments
[ [uew [HGH  [EX_CLS_MESSAGE_FAILURE CLS Message Failure Reason - Message rejected as part of CLS recovery activities.

8.5 Stop Sending Messages

As soon as member receives the notification from CLS PREPARE_FOR_RESTART or PREPARE_FOR_COLD_START,
Calypso must stop sending messages to CLS.

We recommend setting a STP transition before status taken by Sender Engine and remove STP when member is
informed by CLS of the failure.

Message WF Rule ‘CheckDomainValue’ with Rule Param 'the name of the DV = value'. For example: CLSFailed=true

As soon as Notification PREPARE_FOR_RESTART or PREPARE_FOR_COLD_START from CLS is integrated into
Calypso, the system will update the Domain value CLSFailed with value true.

Mame; |CLSFailed
Value: |true

Comment:

Based on the Message WF, when failure happened, the messages to be sent to CLS will move to status 'PENDING',
Tasks are raised into Task Station.
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Action Details
Id 47602
Orig Status |PENDING ~

Action Name |TO_SEND e

BHMHm»|*T

Result Status TO_BE_SENT W
'ﬁ} Create task | On Failure -

3%} []Use STP

;*f; Generate Intermediary Event
O, Priority |0
@ [Jusekickoff / cut off

é [ Log Completed

8 Rules SIEIFET)

Name Rule Param Task Comment

ChedDomainV... |CL5Failed=true CLS system failed: stop ...

As soon as CLS system is restarted, CLS sends message RESTART_COMPLETE or COLD_START_COMPLETE, we
recommend that a system user will remove manually the value true in CLSFailed DV (when he is ready to ‘restart’
CLS process)

Then User will be able to reprocess manually the messages and STP process could resume.
All messages will be stopped in PENDING status: Tasks will be raised

When CLS system is restarted, user will have to manually process the tasks and move the messages to
TO_BE_SENT

»  The system will not automatically remove the value in the Domain Value CLSFailed used to stop sending the
messages to CLS . Removing true MUST be done MANUALLY by User

8.6 Reconciliation

This is a manual reconciliation:

User needs to identify all messages that may be impacted during the Data Loss Window.
Based on CLS Report of Operation Message, User will have to identify:

e For messages sent from Calypso to CLS: Tag20 (BOMsg Id by default)
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e For messages sent from CLS to Calypso (CLSB reference)

From BOMessage Report:

When receiving the PREPARE_FOR_RESTART or PREPARE_FOR_COLD_START Notification, he identified the
recovery point.

From a message report, all messages sent to CLS and received from CLS are displayed. sorted by datetime.
User will look for CLS_REF msg attribute and Msg Id identified as recovery point.

He can already have an idea of the messages lost during the data loss window, and then prepare to replay those
messages when CLS system restarts:

e Messages sent to CLS which have to be resent - refer to section 8.8
e Messages received from CLS which have to be removed - refer to related Acknowledgment sent to CLS

The CLS Message engine can already generate the acknowledgement to CLS after the reception of some
messages:

Pay-in calls (camt.061.001.02), Pay-in Schedule (camt.062.001.03) and System Event Operational Messages
(admi.004.001.01).

The system will send an acknowledgement message to CLS when receiving these following notifications:

e RESTART_COMPLETE
e COLD_START_COMPLETE

»  The system will generate Acknowledge messages automatically, using standard admi.011 message when
receiving admi.004.001.02 messages (even if it is not required for PREPARE_FOR_RESTART and
PREPARE_FOR_COLD)

8.7 Revert CLSTradelnfo Status

8.7.1 Process
This process is manual.
Our recommendation is:

e During reconciliation phase, user needs to prepare “the differences” between the position in Calypso system
and the CLS position based on the information he received from CLS. For that, tools to use are the message
report and CLS Trade info report.
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e While CLS system is back, user needs to double check that his manual reconciliation is aligned with the
production. In all cases, the CLS Web Ul should be used as point of reference to aid any reconciliation
processing.

e While user knows what to perform, first, align CLS Tradelnfo to same status than CLS
e Then resubmit the messages that were lost during the failure

For the CLS Tradelnfo status you can apply the following reserved actions: REVERT and UNDO_REVERT (in case a
REVERT action was performed by mistake)

Those 2 actions will be visible and then can be performed manually only when CLSFailed is set to true and they are
used to synchronize the status of the message in calypso system and CLS system

REVERT: This action will “move back” to a previous version of the CLS trade info, meaning that when user applies
this action on the CLStradelnfo, the object will create a new version of the object with information of a previous
status selected.

In the case there are several version of the object for same status, the system will select the last version.

For example:

Class Name  |id Name Field Name | Date User Name Old Value New Value Action Field Type LE PO Type Version
CLSTradelnfo 18504 |CLSTradeln|_CREATE_ |12/27/19 11:23:37.393 AM CET |calypso_user NONE NONE CLSTradelnfo 0
CLSTradelnfo 18504 |CLSTradeln]_status 12/27/19 12:06:25.682 PM CET |calypso_user |UNMATCHED MATCHED NONE com.calypso.tk.bo.TradeStatus CLSTradelnfo 2
CLSTradelnfo 1B504|CLSTradeln] matchedSiq 12/27/19 12:06:25.682 PM CET |calypso_user CLSB00000001659015 |NONE java.lang.String CLSTradelnfo 2
CLSTradelnfo 18504 |CLSTradeln| matchingRq 12/27/19 12:06:25.682 PM CET |calypso_user CLSB0000000165901M |NONE java.lang.String CLSTradelnfo 2
CLSTradelnfo 18504 |CLSTradeln| notification 12/27/19 12:06:25.682 PM CET |calypso_user 1.57744E+12] 1.57744E+12| NONE com.calypso.tk.bo.CLSNotificationNumber CLSTradelnfo 2
CL5Tradelnfo 18504 | CLSTradeln{til 12/27/19 12:06:25.682 PM CET |calypso_user | 12/27/2019 11:23 12/27/2019 12:06| NONE com.calypso .tk core Datetime CLSTradelnfo 2
CL delnfo 18504 | CLSTradeln{til 12/27/19 12:15:04.610 PM CET |calypso_user | 12/27/2019 12:06| 12/27/2019 12:15| NONE com_calypso .tk core Datetime CLSTradelInfo 3
CL5Tradelnfo 18504 |CLSTradeln]_status 12/27/19 6:59:28.468 PM CET _ |calypso_user |MATCHED SETTLED NONE com_calypso tk.bo TradeStatus CLSTradelnfo 4
CLsTradelnfa 18504 |CLSTradeln| notification 12/27/19 6:59:28.468 PM CET _ [calypso_user 1.57744E+12] 1.57747E+12| NONE com.calypso.tk bo.CLSNotificationNumber CLsTradelnfo 4
CLsTradelnfa 18504 |CLSTradeln{ti 12/27/19 6:59:28.468 PM CET _|calypso_user | 12/27/2019 12:06] 12/27/2018 18:53| NONE com.calypso.tk.core JDatetime CLsTradelnfo 4

If MATCHED status is selected, the version of the object should be version 3.

You can also select the Canceled status on the REVERT action for Unmatched and . Unmatched Alleged.

REVERT Action X

Ohject Type CL5TradeInfo
Dbject Id 2724

Initial Status  |Unmatched

Final Status CAMCELED R

Action to apply |[REVERT

Apply Cancel

February 2024 Revision 17.0 / Approved Page 118 /130
Private and Confidential



Nasdaqg Calypso
I'INanaq CLS Integration Guide / Version 5.1.1

UNDO_REVERT: This action will “undo” the previous REVERT action

For example, if the CLSTradelnfo was in UNMATCHED, MISMATCHED, MATCHED, SETTLED, CANCELED status,
user reverts to MATCHED status but in fact user should have moved back to MISMATCHED status.

To do that, you first need to UNDO the previous Revert action to come back to SETTLED status and then REVERT
to MISMATCHED status.

Audit entries are recorded at every step.

From CLSTradelnfo Report, load all objects, display CLSB Ref and Message Id, sort by DateTime
User will have to select the object(s), right click and do the action REVERT to move back to a previous status

When selecting 1 or several CLS Trade info, right click and select REVERT action, a new popup window will be
displayed:

A CLSTestTl Report (03/08/22 14:44:13) / CLSResilience

Report Data View Export Market Data Process Utilities Help

EEIENE
|,% Criteria ‘

CLS Type General.Settlement Session ~ Status.Description  Id Trad...~ Reference.Clsb Reference  Reference.Notification Sequence  Reference.Originator Reference  Status.Code
House |MAIN |Settlement Mature | 2171  309409/CLSB0000000309409 |1659531751845 |49821 |SMAT |
House Settlement Mature 309408/CLSB0000000309408 1659531751845

Hous MAIN Matched 2169 309407 CLSB0000000309407 165g=ansnnotl 40814

Hs MIN Rsined 2168 309406/CLSB0000000309406 164 ction > REVERT RSCD
House MAIN Seftlement Mature | 2167 309104/CLSBO0000000309104 165  Show > UNDO REVERT | SMAT
House MAIN Settlement Mature 2166 309103/CLSB00000D00309103 165 S I SMAT
House MAIN Seftlement Mature | 2165 309102/CLSBOD00000309102 165 fezm 9 49742 SMAT
House MAIN Settlement Mature | 2164 309101|CLSB0000000309101 16941 Configure > 49737 SMAT
REVERT Action X

Object Type | CLSTradelnfo

Object Id 16197

Initial Status | Matched

Final Status DNMATCHED Y

Action to apply |REVERT

Apply Cancel

The following fields cannot be edited:
e Object type: CLSTradelnfo
e Object Id: Object Id or “many” if multiple object are selected
e Initial status: Initial status of the selected object selected
e Action to apply: REVERT
User can only select:
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e Final Status: The status to revert to — It needs to be a previous status

For examples if the CLSTradelnfo was in UNMATCHED, MATCHED, SETTLED, in final status, user won't be able
to select MISMATCHED

Result:

A CLSTestTI Report (03/08/22 14:44:13) / CLSResilience
Report Data View Export MarketData Process Utilties Help

BRIE I

B e

CLS Type General.Settlement Session ~ Status.Description  Id Trad... ~ Reference.Clsb Reference  Reference.Notification Sequence  Reference.Originator Reference  Status.Code  Status.SubStatus  Originator.BIC ~ Counterparty.BIC ~ General.Creation time  Gener:
House |MAIN |Settlement Mature | 2171|  309409|CLSB0000000309409 1659531751845 | VENDPRPLXX(X |CPTYDEMOXOX

309408|CLSBO000000309408 1659531751845
309407 CLSB0000000309407 1659530520407
309406/CLSBID00000309406 1659530492643

8.7.2 Sample Scenarios
Reverting a Single Object
From CLSTradelnfo Report, load all objects, display CLSB Ref and Message Id, sort by DateTime.
User will have to select the object(s), right click and do the action REVERT to move back to a previous status.

When selecting 1 CLS Trade info, right click and select REVERT action, a popup window will be displayed:

A CLSTestTl Report (03/08/22 14:44:13) / CLSResilience
Report Data View Export Market Data Process Utilities Help

EEIEE
l@ Criteria J
CLS Type General.Settlement Session  Status.Description  Id Trad...~ Reference.Clsb Reference  Reference.Notification Sequence  Reference.Originator Reference  Status.Code
House |MAIN |Settlement Mature | 2171  309409/CLSB0000000309409 |1650531751845 |49821 |SMAT |
House Settlement Mature 309408/CLSBO000000309408 5
House MAIN Matched 2169 309407 CLSBOOD0000303407 a0211
House MAIN Rescinded 2168 309406/CLSBO000000309406 165 REVERT RSCD
House MAIN Settflement Mature | 2167 309104/CLSB0000000309104 165 Show > UNDO_REVERT | SMAT
House MAIN Settlement Mature | 2166]  308103/CLSBO000D00309103 165 = | SMAT
House MAIN Settlement Mature | 2165  309102/CLSB0000000309102 165  Proces > 49742 SMAT
House MAIN Settlement Mature | 2164]  309101/CLSBO0000000309101 1694 Configure > 49737 SMAT
REVERT Action X
Object Type | CLSTradelnfo
Object Id 16197
Initial Status | Matched
Final Status LJNMATCHED M
Action to apply REVERT
Apply Cancel
e Select the Final Status: The status to revert to — It needs to be a previous status
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For examples if the CLSTradelnfo was previously in UNMATCHED, MATCHED, SETTLED status, you can only
select UNMATCHED, MATCHED, SETTLED - You cannot select MISMATCHED.

Result:

A CLSTestTI Report (03/08/22 14:44:13) / CLSResilience
Report Data View Export MarketData Process Utilities Help
BRIBE 4

B critera

CLSType General.Setflement Session  StatusDescription 1d  Trad.. ™ Reference.Clsh Reference  Reference.Notification Sequence ~Reference.Originator Reference  Status.Code  Status.SubStatus  Originator.BIC ~ Counterparty.BIC ~ General.Creation time  Gener:
House MAIN |Settlement Mature | 2171|  309408|CLSBO000000309409 1659531751845 VENDPRP1XXX |CPTYDEMOXXX _ |03/08/22 15 h 02 CEST [08/08/:
House 03/08/22 15 h 02 CEST (08/08/;
House: 03/08/22 14 h 42 CEST 08/08/}
03/08/22 14 h 41 CEST [08/08/:

House

Reverting Multjple Objects
Using CLSTradelnfo Window

The process of executing a REVERT/UNDO_REVERT on multiple objects is the same as that of a single
CLSTradelnfo object. However, the Final Status will provide all the status that the individual objects went through.

For example:

e CLSTradelnfo 1 was previously in UNMATCHED, MATCHED, SETTLED status
e CLSTradelnfo2 was previously in UNMATCHED, MATCHED, SETTLEMENT MATURE, SETTLED status

The final status provides the following options:

e UNMATCHED

e MATCHED
e SETTLEMENT MATURE
e SETTLED

If UNMATCHED or MATCHED is selected, then both CLSTradelnfo objects would be reverted.

If SETTLEMENT MATURE is selected, then CLSTradelnfo 2 will be reverted, and the following message will be
displayed for CLSTradelnfo 1.

pd

!":-\\ Could not apply action on all selected rows. Details in logs

The navigator logs will provide users with the list of CLSTradelnfo objects where action could not be applied.

If applying action to more than 25 CLSTradelnfo objects, then it is recommended to use the scheduled task
CLSTRADEINFO_ACTION instead. See Applying Bulk Action for details.
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8.8 Resubmit Messages

As mentioned in the previous section, while the CLS system is restarted, the user will have to double check that the
pre-reconciliation was prepared during the recovery.

STP should be reestablished manually.
The member needs to replay any trade instructions to CLS that have been lost through the ‘Data loss window’
Action "RESUBMIT_NEW” or “RESUBMIT” needs to be applied to messages that have been lost.

e RESUBMIT_NEW - creates a copy of the message and sets the fields Msg Link ID = 0 and SUB_ACTION =
NONE.

e RESUBMIT — creates an exact copy of the message.

Before processing actions, user should first look at CLSTradelnfo and check if the status is the same between
calypso and CLS.

From Message report, upload all MT304 or fxtr messages sent to CLS and display the message attribute CLS_REF
and the BOMessage Id. Sort by DateTime.

User will have to select the BO Message and apply the necessary action, “"RESUBMIT_NEW” or “"RESUBMIT”, to
reconcile Calypso with CLS status.

8.8.1 Configuration Advice
Domain
The message status 'DISCARDED’ indicates trade instructions that have been lost/unprocessed due to CLS failure.

As DISCARDED messages are unprocessed it is important for the message engine to also stop the processing and
inclusion of such messages during amendments or cancelations.

The domain ‘messageExcludeStatus’ should be updated with the value ‘DISCARDED'.

Mame: messageExdudeStatus
Value: |DISCARDED

Comrment:
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Workflow
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8.8.2 Sample Scenarios
Case 1: Single Message Failure with No Record Retention in CLS (SUB_ACTION = NEW)

Before Check Point Recovery:

Calypso Status: Trade (CLSTradelnfo) is Unmatched
CLS Status: CLS ref set and status Unmatched

Message Activity:

New Trade Confirmation SENT & ACKED (Template can be MT304 or fxtr)

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME

1 0 | CLSCONFIRM ACKED NONE MT304

During recovery process:

Calypso Status: Trade (CLSTradelnfo) is Unmatched
CLS Status: No Record

Expected Result:

We need to align the system with CLS recording during the recovery process.

As there is no record for that trade on CLS, user can either “RESUBMIT_NEW” or “RESUBMIT” the same trade
confirmation message. Both actions would yield the same result.
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While applying RESUBMIT/RESUBMIT_NEW action:

e Select the BOMessage that needs to be resent.

¢ A New BOMessage will be created with:
Same details as MT304 message
Msg Linked Id= 0
SUB_ACTION = NONE

e Previous BOMessage will move to DISCARDED

MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM DISCARDED NONE MT304
2 0 | CLSCONFIRM ACKED NONE MT304

Case 2: Single Message Failure with Record Retention in CLS (SUB_ACTION = AMEND)

Before Check Point Recovery:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: CLS ref set and status Matched

Message Activity:

New Trade Confirmation SENT & ACKED

AMEND Trade Confirmation SENT

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM SENT AMEND MT304

During recovery process:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: CLS ref set and status Unmatched

Expected Result:

We need to align the system with CLS recording during the recovery process.

As there is a record in CLS, user needs to “"RESUBMIT” the most recent trade confirmation details. This is given in
the AMEND message.
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While applying RESUBMIT action:

o Select the ‘AMEND’ BOMessage that needs to be resent.
o A BOMessage will be created with:

Same details as the ‘AMEND’ MT304 message
Msg Linked Id=1
SUB_ACTION = AMEND

e Previous BOMessage will move to DISCARDED

MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM DISCARDED AMEND MT304
3 1 | CLSCONFIRM ACKED AMEND MT304

Case 3: Multiple Message Failure with No Record Retention in CLS

Before Check Point Recovery:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: CLS ref set and status Matched

Message Activity:

New Trade Confirmation SENT & ACKED

AMEND Trade Confirmation SENT & ACKED

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM ACKED AMEND MT304

During recovery process:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: No Record

Expected Result:

We need to align the system with CLS recording during the recovery process.
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As there is no record in CLS, user needs to "RESUBMIT_NEW” the most recent trade confirmation details. This is
given in the AMEND message.

While applying RESUBMIT_NEW action:

o Select the ‘AMEND’ BOMessage that needs to be resent.
o A BOMessage will be created with:

Same details as the ‘AMEND’ MT304 message
Msg Linked Id= 0
SUB_ACTION = NONE

e Previous BOMessage will move to DISCARDED

[NOTE: CLS records indicate that message 1 (New MT304) was never received therefore users should
manually apply the action DISCARD to the message.]

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM CANCELED NONE MT304
2 1 | CLSCONFIRM DISCARDED AMEND MT304
3 0 | CLSCONFIRM ACKED NONE MT304

Case 4: Multiple Message Failure with Record Retention in CLS

Before Check Point Recovery:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: CLS ref set and status Matched

Message Activity:

New Trade Confirmation SENT & ACKED
AMEND Trade Confirmation SENT & ACKED

Domain ‘CLSFailed’ = True
AMEND Trade Confirmation PENDING

AMEND Trade Confirmation PENDING

MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
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MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
2 1 | CLSCONFIRM ACKED AMEND MT304
3 2 | CLSCONFIRM PENDING AMEND MT304
4 3 | CLSCONFIRM PENDING AMEND MT304

During recovery process:

Calypso Status: Trade (CLSTradelnfo) is Matched
CLS Status: CLS ref set and status Unmatched

Expected Result:

We need to align the system with CLS recording during the recovery process.

According to CLS records the first message was received, however several AMEND messages have failed or
remained in PENDING status due to CLS failure (domain ‘CLS FAILED = True).

In this scenario users should apply the following actions:

e Message 1> “SEND_AS_NEW” with SUB_ACTION ‘CANCEL’ to remove trade confirmation from CLS.
Message 5 created which is a copy of message 1 (MT 304) with SUB_ACTION = CANCEL

e Message 2 > manual DISCARD

e Message 3 - manual DISCARD

e Message 4 > "RESUBMIT_NEW” as this message contains the most recent trade confirmation details.
Message 6 created with Msg Link ID = 0 and SUB_ACTION = NONE

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM CANCELED AMEND MT304
3 2 | CLSCONFIRM CANCELED AMEND MT304
4 3 | CLSCONFIRM DISCARDED AMEND MT304
5 0 | CLSCONFIRM ACKED CANCEL MT304
6 0 | CLSCONFIRM ACKED NONE MT304

[NOTE: The action SEND_AS_NEW allows users to create a copy of the message, specify the recipients
and related sub action. To cancel the initial confirmation at CLS we use the sub action CANCEL.]
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Case 5: Failure to Remove Record from CLS

Before Check Point Recovery:

Calypso Status: Trade (CLSTradelnfo) is Canceled
CLS Status: CLS ref set and status Canceled

Message Activity:

New Trade Confirmation SENT & ACKED
AMEND Trade Confirmation SENT & ACKED
CANCEL Trade Confirmation SENT

MSG ID MSG Link ID MSG TYPE MSG STATUS SUB_ACTION TEMPLATE NAME
1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM ACKED AMEND MT304
3 2 | CLSCONFIRM SENT CANCEL MT304

During recovery process:

Calypso Status: Trade (CLSTradelnfo) is Canceled
CLS Status: Trade is Unmatched

Expected Result:

We need to align the system with CLS recording during the recovery process

Previously the trade was Unmatched and an error on PO side has been rectified, Trade has been Canceled in
Calypso and ‘CANCEL’ message has been generated but CLS did not process it so we need to resubmit the
‘CANCEL’ message

While applying RESUBMIT action:

e Select the BOMessage that needs to be resent.

o A New BOMessage will be created with:
Same details as MT304 message
Msg Linked Id = 2
SUB_ACTION = CANCEL
o Previous BOMessage will move to DISCARDED
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MSG Link ID

MSG TYPE

MSG STATUS

TEMPLATE NAME

SUB_ACTION

1 0 | CLSCONFIRM ACKED NONE MT304
2 1 | CLSCONFIRM ACKED AMEND MT304
3 2 | CLSCONFIRM DISCARDED CANCEL MT304
4 2 | CLSCONFIRM ACKED CANCEL MT304

8.9 Applying Bulk Action

You can use the scheduled task CLSTRADEINFO_ACTION to apply bulk actions based on a CLS Trade Info report
template or Trade Info object IDs.

Task Description

Task Type: | CLSTRADEINFO_ACTION
External Reference: CLSTRADEINFO_ACTIOI\I -
Comments: | CLSTRADEINFO_ACTION I

Description: | CLSTRADEINFO_ACTION

Execution Parameters

Attempts: Retry After: minutes Expected Execution Time (SLA): minutes

IVM Settings: |-Xms512m -Xmx1024m
Log Sefiings:

Task Notification Opticns

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

=] Common Attributes
Task ID 100074
Processing Org
Trade Filter
Filter Set
Pricing Environment
Timezone Europe/Paris
Valuation Time Hour
Valuation Time Minute

Undo Time Hour 0
Undo Time Minute 0
Valuation Date Offset

From Days 0
To Days o

Pricer Measures
Business Holidays

=| Task Attributes
CLS Tradelnfo Report
CLS ObjectID
CLS Trade Status

2226,2225,2223

Trade ID
Action REVERT
Final Status STTL_MATURE
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Task Attributes

e CLSTradelnfo Report: Select a saved CLSTradelnfo template

e CLS Object ID: Enter a CLSTradelnfo object ID. Multiple values can be entered and separated by a comma.
e CLS Trade Status: Enter a CLSTradelnfo status. Multiple values can be entered and separated by a comma.
e Trade ID: Enter a CLSTradelnfo trade ID. Multiple values can be entered and separated by a comma.

e Action: Select either REVERT or UNDO_REVERT

e Final Status:

— If Action = UNDO_REVERT, then the final status will not be available and will be automatically set by the
system

— If Action = REVERT, then a final status can be selected. The list of available values is defined in the
domain ‘clsTradelnfoFinalStatuses’

Example
After proper scheduled task config the following objects and audit info are identified:

e CLSTradelnfo 1 was in UNMATCHED/ MATCHED/ SETTLED
e CLSTradelnfo 2 was in UNMATCHED/ MATCHED/ SETTLEMENT MATURE/ SETTLED

Case 1: Assume scheduled task Action = REVERT and scheduled task Final Status = SPLIT

e Result: The scheduled task is finished with errors, and both CLSTradelnfo objects would be shown in the
scheduled task logs.

Case 2: Assume scheduled task Action = REVERT and scheduled task Final Status = MATCHED.

e Result: The scheduled task is successful with no errors, and both objects are reverted to MATCHED status.
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