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Release Notes

1.1 Important notes

Please note that the current DSMatch interface supports the FPML-5.3 format only.

1.2 August 2022 - Version 4.1.0

Dependencies

e Calypso 17 September 2022 MR

Component | HD/Case Description
DSMatch RPM- DSM-194 Sec Issue — Secure JaxbUnmarshaller.
41.0 10844 Fix — Addressed security issue with

JaxbUnmarshaller.

1.3 August 2022 - Version 3.6.0

Dependencies

e Calypso 16.1 August 2022 MR

Component | HD/Case m Description

DSMatch RPM-10795 DSM-196 Sec Issue — Secure JaxbUnmarshaller.

36.0 Fix — Updated Infosec library to version 4.1.19 to
address security issue with JaxbUnmarshaller.

1.4 August 2021 - Version 3.4.0

Dependencies

e Calypso 16.1 September 2021 MR

Component | HD/Case m Description

DSMatch RPM-4313 DSM-181 Issue — Technical issue - Changes for using
3.4.0 “internal” Data Uploader module.

DSMatch DSM-174 Enh Issue — Technical issue - Remove all instances of
3.4.0 e.printStackTrace() and replace with log.

Revision 16.0 / Approved Page 6 / 40
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Component | HD/Case RPM Issue Type Description
DSMatch 172099 DSM-170 Issue | Issue - Trade is created but TradelD and
3.4.0 DSMATCHMSG are missing from message report.

Already in 3.3.1.

DSMatch DSM-167 Enh Issue - Support int and long for the trade ID for
3.4.0 the CalypsoTrade and CalypsoTradeKeywords.

Already in 3.3.1.

1.5 May 2019 service pack 3.3.1

HD172099 / DSM-169 — Trade is created but TradelD and DSMATCHMSG are missing from message report.
DSM-166 - Support int and long for the trade ID for the CalypsoTrade and CalypsoTradeKeywords.

1.6 March 2019 service pack 3.3.0

HD172098 / DSM-152: Add rule SendNotification to the DSMatch jar.
DSM-164: DSMatch unable to apply action on trade with workflow rule UpdateLinkedToKeyword.
DSM-155: SQL Binding Implementation.

1.7 September 2015 service pack 1.4.0

Please run Execute SQL for DSMatch interface.

HD121925 / DSM-101: Add support for USI/UTI reporting keywords coming in the incoming message as trade
keywords and adding the reporting keywords in the acknowledgement sent to DSMatch.

See Support for Reporting Keywords for details.

1.8 November 2014 service pack 1.3.10

HD112234: Trade Allocation support in DSMatch interface in CCP mode: We have fixed an issue reported for a
negative test case in the HD for Allocated trades where multiple client/fund legal entities are configured with same
DSMatch participant attribute and different clearing brokers as Calypso legal entity parent.

1.9 August 2014 service pack 1.3.9

HD112234: Trade Allocation support in DSMatch interface in CCP mode: We have tested the working of allocation
in CCP mode for the DSMatch interface. The fund entity comes as an account reference in the incoming message
from DSMatch and needs to be configured as a DSMatchParticipant attribute in one of the calypso legal entity. This

February 2024 Revision 16.0 / Approved Page 7 /40
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legal entity will be connected to the block or the client entity in Calypso via the PlatformParent attribute. If there
are multiple funds configured in calypso with the same BIC code from DSMatch then the corresponding Client
entity needs to be also set as a Calypso Legal entity parent on the fund entity.

1.10 July 2014 service pack 1.3.8

This is an internal release done for the Calypso version 14 compatibility.

1.1 April 2014 service pack 1.3.7

Please update the latest dsmatchconfig.properties while installing the interface.

HD107125: Client clearing trade booking through DSMatch interface is now supported with the same client setup as
segregated with one clearing broker and Omnibus with another clearing broker. We now support multi-level
hierarchy for Client-ClearingBroker configuration. In below configuration, if we select DSM_CLI_BIC1 as a client and
DSM_BRK_BIC2 as a clearing broker in DSMatch trade then in calypso trade we will have the counterparty as C2
and clearing broker as CB2 respectively.

CB 1 (DSM_BRK_BIC1) CB 2 (DSM_BRK_BIC2)

|

OI\/INIA<N0 BIC>

|

C 1 (DSM_CLI_BICT) C 2 (DSM_CLI_BICT)

Segregated Client Omnibus Client
In the figure above:

e DSM_BRK_BIC1/DSM_BRK_BIC2 — DSMatch Clearing Broker BIC codes
e DSM_CLI_BICT - DSMatch Client BIC code

e (C1/C2-Calypso legal entities for client

e CB1/CB2 - Calypso legal entities for clearing brokers

e OMNI - Calypso legal entity for Omnibus (No DSMatch BIC associated)

HD107125 / DSM-81: DSMatchOriginalCounterparty trade keyword is now set properly in case the same client is
configured as segregated with one clearing broker and Omnibus mode with another clearing broker.

February 2024 Revision 16.0 / Approved Page 8 /40
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1.12 December 2013 service pack

Changes in December service pack

HD104251/ DSM-76: Incorrect rejection format is getting generated for trades getting rejected at message level.
The acknowledgement format for rejections at message level has been changed to ClearingRefused as expected
by DSMatch.

HD102112: Different rejection reason for pair of trade issue. We have resolved this issue in the current service pack.

1.13 November 2013 service pack

Changes in November service pack

HD97848 /| DSM-64 [ DSM-51: Client clearing trade support. We have added the support for affiliate and client
clearing trades submitted through DSMatch. The LE attribute PlatformRole having values HOUSE/CLIENT is
introduced at the parent most entity to identify the client versus house clearing. We now the legal entity
combinations like:

e Client - Client

e House - House

e Affiliate — Affiliate

e Fund - Fund

e Client - House

e Client — Affiliate

e Client-Fund

e House - Affiliate

o)

Legal Entity IHOLISE_F‘ARTT’I | Role IALL

Processing Org IALL j

Attribute Type IPIatﬁ::rmF‘.nIE [[] | Value IHDUSE
Id | Processing Org Legal Entity Role Attribute Type Attribute Value
6602|ALL HOUSE_PARTY1 |ALL  |PlatformRole HOUSE
6603 |ALL HOUSE_PARTY1 |ALL DSMatchParticipant |house_counterparty 1
BE04|ALL HOUSE_PARTY1 |ALL CCPHouseBook TRADIMGA
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Introduction

This document describes the Calypso DSMatch Interface setup. The DSMatch interface is used to clear / declear
FX trades.

The interface is comprised of the DSMatch engine which listens to a Message Queue (MQ). It subscribes to
Message and Trade events. The events are triggered as soon as a message is posted into the input queue.

The engine is also responsible to send out acknowledgements back to MQ depending on the status / state of the
message / trade.

The DSMatch message flows through the configured workflows that route the message to appropriate stages until
completion.

The document describes the configuration required to setup the workflows, engine etc. for the DSMatch interface
to run successfully.

2.1 Product Coverage

The DSMatch interface supports following FX products:
e FXNonDeliverableForward (FXNDF)

2.2 Software Requirements

2.21 Supported JDK Versions

JDK (based on the core Calypso version).

2.2.2 Supported FPML versions

Table 1-1 lists the FPML versions for assets supported by Calypso’s
DSMatch interface:

Assets FPML Version

FX Non Deliverable Forward (FXNDF) 5.3

February 2024 Revision 16.0 / Approved Page 10/ 40
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Installation Instructions

3.1 Data Uploader Installation

Refer to the Data Uploader Integration Guide for installation and configuration information. You must install and
configure the Calypso Data Uploader prior to configuring the DSMatch. The use of the DSMatch interface requires
the Data Uploader.

3.2 Installation
When installing Calypso, select the DS Match Interface in the Calypso Installer.

4 Setup - Calypso 14.4.0.3-SNAPSHOT

Select Components

ch components should be installed?

Select the components you want to install; dear the components you do not want to install. Clidk Mext when you are ready to continue,

l_‘—j q_:] Interfaces (Flease consult with your Calypso Account Executive for licensing questions)
ﬁ AcadiaSoft Marginsphere Interface
- [¥] g ATEO LISA Middleware

| ¢k Bloomberg Data License

| it Bloomberg Fit

1 & Bloomberg Realtime Market Data
ﬁ Bloomberg TOMS fAIM Interfaces

- [¥] P Citco Fund Admin Interface

I - [J] fig CLS Integration

| ﬁ Data Explorer Interface

I - [¥] P DS Match Interface I

When you run Execute SQL as part of your installation, the DSMatch files will be already loaded. You just need to
check “dsmatch” and “gateway” (in addition to you other modules).

February 2024 Revision 16.0 / Approved Page 11/ 40
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Setup Requirements

4.1 Importing Message Workflows

You can import the workflows from the Workflow window: UPLOADSOURCEMSG.wf”, “DSMATCHMSG.wf” and
“FXNDF.wf”. This gives the standard workflow for Gateway BO Messages.

Choose Workflow > Import Current. The following window appears.

|= | Select Workflow To Process | 23 |
Frocessing Org | ALl B
Event Class | PSEventMessage | Subtype UPLOADSOUR... w | Product ALL -

Apply Cancel

Select the Event class as “PSEventMessage”, Subtype as “UPLOADSOURCEMSG” and click Apply.

You will be prompted to confirm:

Question A M

This will import Woaorkflow for

Event Class:PSEventMessage
Product Type: ALL

Type: UPLOADSOURCEMSG
Processing Org: ALL

Do you want to continue ?

Yes Mo

Click Yes.

You will then be prompted to select the workflow file:

February 2024 Revision 16.0 / Approved Page 12 / 40
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£ Open
Laaok jn: [ | resources
! ol | svn
Py
Recent I assembly
Items I otcmatching
I samples
[
' -—' L oworkfl ov
DEEKEE DSMATCHMSGowf
"r FXMNDFwf
B UPLOADSCURCEMSGawf
Wl
Documents

The system prompts to remove the current workflow. Click Ne.

@ Do you want to remove current workfl ow?

| Yes Mo

The following window appears indicating that workflow import is successful.

3 tasks imported,
0 KickOff Configs imported,

0 Custom Rule Definitions imported,
0 30 filters imported,

0 Mapping Status imported.

Ok

Repeat the above steps for the DSMATCHMSG workflow.

February 2024 Revision 16.0 / Approved
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UPLOADSOURCEMSG Workflow

CAMNCELED

REPROCESS

[ nonE |——w[ PENDING

PROCESS TRANSLATE LOAD

— | RECEIVED |——® TRAMSLATED |—® COMPLETED
REIECT
¥

REJECTED

d Orig Status  Action Resulting Status  DifferentUser  Use STP  Log  Subtype Product Type  Rules Processing Org  Kick Offf Cut Off  Create Task
40435 NOME FPEMDING LPLOADSOUR) y

36443 NOMNE MEW FECEIVED UPLOADSOURCEMSG |ALL WALL v
40436 PENDING CANCEL CANCELED UPLOADSOURCEMSG |ALL AL

40427 |PEMNDING PROCESS RECEIVED v UPLOADSOURCEMSG  |ALL Sendhotification WALL

36444 RECEIVED CANCEL CANCELED UPLOADSOURCEMSG |ALL WALL

36445 RECEIVED TRANSLATE | TRAMSLATED v UPLOADSOURCEMSSE |ALL CheckLink,Translate  |ALL v
40432 TRANSLATED |CAMCEL (CAMNCELED UPLOADSOURCEMSG  |ALL WALL

36446 TRANSLATED [LOAD COMPLETED v UPLOADSOURCEMSG |ALL CreateUploadviessage |ALL v
36447 TRAMSLATED REPROCESS RECEIVED UPLOADSOURCEMSSE |ALL AL

40429 TRAMSLATED [REPROCESS |TRANSLATED UPLOADSOURCEMSG |ALL Translate WALL

Make sure that the workflow rule SendNotification is added on the transition PENDING — PROCESS - RECEIVED:

WorkFIow Action (User: )

Id 1027

Action|PROCESS

Orig Status [PENDING

N

Result StaU_JSIRECEI'\-"ED

Event Class IF'SE\feniMessage

Subtype |UPLOADSOURCEMSG

PdeuctIALL Processing Orglf-'«LL
[ Different Liser [ Create Task ¥l lze STP [ Lze KickOff/Cut Off
[TLog Completed I Freferred Action [T Updata Only [~ Generate Inter mediar

" ieedls mar, Suth,

Rules [Sendhotification

o] Hel |

Filter |

Custom Rules Definition

N

Comment

Save Delete Close

February 2024
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DSMATCHMSG Workflow

REJECTED

REPROCESE

WALIDATE

HEW REFROCESS LOAD
MNOMNE  |[———®| FENDING |———™ —®» | COMPLETED

Id Orig Status Action Resulting Status  Different User  Use STP Log Product Type  Rules Processing Org  Kick Offf Cut Off
40440 MONE PEMDING Al

26435 MOMNE = PEMDING_WALID v DSMATCHMSG |ALL ALL
40441 |PENDING REPROCESS |PENDING_VALID v DSMATCHMSSE [ALL UpdateLinkedToAtr bute ALL
36436|PENDING_TRADE |CANCEL ICANCELED DSMATCHMSG [ALL ALL
36437 |PENDING_TRADE |LOAD ICOMPLETED v DSMATCHMSG |ALL (CheckL ink,Loader ALL
26428|PENDING_TRADE |REPROCESS PEMDING_TRADE DSMATCHMSG |ALL ReMap ALL
36439 |PENDING_VALID  |CANCEL (CANCELED DSMATCHMSG [ALL AsLL
36440/PENDING_VALID  |REIECT FEJECTED v DEMATCHMSG |ALL App vl inkedMsgaction,NotyalidGatewayMSG ALl
36441 |PENDING_VALID |REPROCESS PEMDING_VALID DSMATCHMSG |ALL ReMap ALL
36442|PENDING_VALID  WALIDATE — [PEMDING_TRADE v DSMATCHMSSE [ALL Walidate ALL

4.2 Importing Trade Workflow

Please make sure that you have the processing org HKEX already setup.

For the trade workflow, the first step changes as shown in the screenshot below:

Frocessing Org

Event Class | PSEventTrade T | Subtype | ALL * | Product | FxMOF

| Apply

The FXNDF trade workflow: Make sure all the rules are present and the PO is HKEX (The one that has book
mapping) is also configured.

Cancel

February 2024 Revision 16.0 / Approved Page 15/ 40
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CLEAR_REIECTED

[

DECLEAR_MARGIN

DECLEAR_ACCEPT

DECLEAR_RE
CLEAR_REJECT

AWEHD

NEU EXECUTE
MNOME | ————®| FRICING |————»

CAMNCELED

Id Crig Status Action Resulting Status  DifferentlUser Use STP Log  Subtype  Product Type  Rules Processing Org  Kick Off/ Cut Off
i L DEC] L GIN FXMDF HE
DECLEAR_MARGIM |DECLEAR_ACCEPT DECLEARED ALL FxMOF ApplyLinkedTradeAction,DeclearAction HKEX

37436

37437 |DECLEAR _MARGIN |DECLEAR REJECT |CLEARED ALL FXNDF ApphLinkedTradeAction HKEX
37438 [LINKED AMEMD PENDING ALL FXNOF ApphylinkedTradeAction HKEX
37439 |LINKED MARGIN_CHECK MARGIN_CHECKED AL FXNOF Apphyl inkedTradeAction HKEX
37440|MARGIN_CHECKED |CLEAR CLEARED ALL FXNDF ApplyLinkedTradeAction HKEX
37441 [MARGIN_CHECKED |CLEAR_REJECT CLEAR_REJECTED ALL FXNDF ApphyLinkedTradeAction HKEX
37442 [MOME MEWY PRICING ALL FXNOF HKEX
37443 [PEMDING AMEMD PENDING AL FXNOF HKEX
37444 [PENDING CANCEL CANCELED ALL FXNDF Cancel HKEX
37445 PENDING LINK LINKED v ALL FXNDF UpdateLinked Tokeyward HKEX
37446 |PRICING AMEMD PRICING ALL FXNDF HKEX
37447 [PRICING CAMNCEL CANCELED AL FXNOF HEEX
37448[PRICING EXECUTE PENDIMNG v ALL FXNDF UpdateLinked Tokeyward HKEX

4.3 Task Station Setup

The DSMatch interface creates task station entries for all the messages and exceptions that are encountered. The
user can view / reprocess the messages that are failed in validation from the task station.

Add DSMatchMessages and DSMatchExceptions tabs in the Task Station as shown below.
DSMatch Messages

February 2024 Revision 16.0 / Approved Page 16 / 40
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User Name |calypso_user calypso_user

User Task Stati

- Config Mame | Settlernents

Start Days |0 End Days 2 Filter ()
Date Type :TaskDatetime v:
Baaks [:] Book atrs B
Inherit B
’ Merge To Group. . ” Duplicate To User ” Duplicate To Grow,.. ]

Tab Mame  DSMatch Messages

Evert Clags | Message hd

List of Defined Tabs

Transfers for SOI Assigned
SCT Assign Auth Queue

Event Types |4CKED UNMATCHED_DSMATCHMSG
ACKED_DSMATCHMSG
ALLEGED_DSMATCHMSG

1l

& BACKLOAD_DSMATCHMSE
CANCELED_DSMATCHMSG
Clear CANCEL _ALLEGED_DEMATCHMSG
colar COMPLETED_DSMATCHMSG

CONFIRMED_DSMATCHMSG

DK _ACKNOWLEDGED_DSMATCHMSE
Pey— DK_DSMATCHMSG
DK_ERROR_DSMATCHMSG

Priority EDITED_DSMATCHMSG
ERROR_DSMATCHMSG
EX_DSMATCHMSG

EX DSMATCHMSG ERROR

Set

LOhA *
MNORMAL -

Transfers in Metting Queue

T Paw/Rec Msg for Man Relea

Pay/Rec Messages to be sei
Edited Messages Auth Quew
Held Messages
Canfirmation Matching Actic
Macked Pay/Rec Massages |=
Cther Exceptions

Credit Event Manitor
Alleged Sec Settlements
Gateway Messages
Gateway Exceptions
DSMatch Exceptions -

»

m
'
M

<[]

|

Thtarnal Refaranra

DSMatch Exceptions

A User Task Station Def:

User Mame |calypso_user
Start Days (0 End Days 2

Date Type TaskDatetime

Books B

Inherit

calypso_user * | Config Name |Settlements

Filter

[ Merge To Group...

” Duplicate To User H Duplicate To Grou...

]
Book attrs B
]

]

Tab Mame |D5Mab:h Exceptions

Event Class .E}{ceptiun v

Event Types [Ex_DSMATCHMSG
E¥_DSMATCHMSGE_ERROR
E¥_DSMATCHMSG_REIECT
all . EX_DSMATCHMSG_WARNING

Clear

Color

H

List of Defined Tabs

Transfers for SO1 Assigned
SOOI Aszign Auth Queus
Transfers in Metting Queue
Pay/Rec Msg for Man Relea
Pay/Rec Messages 1o be sai
Edited Messages Auth Quel

Held Messages
Canfirmation Matching Actic
Macked Pay/Rec Messages

Do

111
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The exceptions can be viewed in the task station. The below screen shot displays exceptions:

ZW'M-‘ =4

Confiqure Apply Status Priority Action Inspect Utlities Find Help

From | OS/20/012 Date Type TaskDatefine v EvertClass Trade v:ID v LoagRef | Lacal iter None V[j
To | O3/25/2012 | Time Zone AsiafCautta [ Load H Process H Free H Pass Ouer H Complete ]
#rot o

)

Trade without SO0 | Track with S0 Changed | Transfers for SOI Assigned | 501 Assion Auth Queus | Transfers in Netting Queue | PaiyRec Meg for Man Release | Pay Rec Messages i it Queue | Held Messages
Confirmation Matching Actions | Nacked Pay/Ret Messages | Other Bxceptions | CreditEvert Monitor | Alged Sec Settiernents | Gateway Messages | Gateway Exceptions | Deun Excetions [13] - Dbt Messages [17]

From 057202012 To 05252012

Takld Traeld:  Stabs Dae & Tine Book  TaskStaus  TaskQwner  Comment

837t OPENDING_TRADE [5/21/12 4:18:45.214 PMIST | NEW | Amourt s ot equal o Price * Quantiy, Secondary amaut is ot valid for the ajven Primary Amount, Spot and Farward poin, : 1000000

0PENDING_TRADE 5/21/ Amount s not equal to Price * Quanti Secundar amount is nat valid for e g

NEW

PENDING_VALD |5/21/12 3:44:03.5% PMIST IEW Irwalid FX Reset Rats. : KRW-US0H ELOOMEERG
%39 OPENDING_YALID [5/21/12 4:12:25.008 PM IST NEW Currency should be delivershle, © KRW
il OPENDING_YALID 5/21/12 4:12.01.385 PM IST NEW Currency should be delverable. : KRW
8433 JIZGCOMPLETED  [3/21/12 12:43:45.479 PMLIST TRACINGE NEW type=aming~aLbtype=iWamingitem=isValid~meg=Trade isValid has refumed warmings~vale=DSMATCH DEUTSCHE BANK NY_MSEF
84366 21Z20COMPLETED  [5/21/12 12:50:18.742 PMIST TRADINGC NEW ype=arnig~subtype=Warmingitem=isValid~mag=Trade alid has retumed wamings~value=DSMATCH_CALYPS0_MEERVAFXL2
55363 I72BCOMPLETED  [5/21/12 3:06:20.050 FMIST  TRADINGE NEW ype=arnig~stbtype=Warmingitem=is¥alidmag=Trade alid has renumed wamings~valus=DSMATCH_DELTSCHE BANK HY_MSEF
85366 I725COMPLETED  [5/21/12 3:06:49.444 PMIST  TRADINGC NEW yne=blaming~stbtype=Wamtem=is¥ald~men=Trade kValid has rerned warmings~valis=DSMATCH CALYPS MEERVIHFYI2
730 Z2T2BFENDING YALID [5/22/125:16:36.479 FMIST  TRADINGE NEW \TradeA\readyexistswiﬁwExterna\Reference:DSMATCH_BRANCHEZ_MSERV234FX1234
et ST2OPENDING YALID 3/22/12 5:26.00.709 PMIST  TRADINGC MW ype=InvalidData~s.biype=-item=Track Actionmsg=Tradk Aeady xsts wit External Reference~vali2=DSHATCH DSH_CLIENT_AC!
D 2728PENDING YALID [5/22/125:16:51.651 PMIST  TRADINGC NEW \TradeA\readyesttsWiﬁwExtema\Reference:DSMATCH_DSM_CLIENT_ACCOUNT_MSERV234F><1234

4.4 Calypso Mapping Window Setup

Mapping from Calypso values to the MarkitServ-DSMatch values.

All the columns / types of calypso that have different values at MarkitServ-DSMatch side need to be mapped with

corresponding calypso values from the Calypso Mapping Window (menu action
mapping.CalypsoMappingWindow).

Add the mapping for the currency pair and the fx-reset name. The Mapping window will look like as shown below:

_.__.=| Interface Mappings :
=~ InterfaceName ,
-] CME Name: |05Mam1meset
=L DSMatch Interface Value:  [UsD-kRW
= .j FXReset
----- 4* USD-BRL Calypso Value:  [KRWO1
P 3\ sD-KRW I
|j FphL Feverse Defaul: [~
[ LCH
- Mw
-] MarkitPV << Add |
> Remove |
Configure Interfaces |
Configure Types |
February 2024 Revision 16.0 / Approved Page 18 / 40
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4.5 DSMatch Engine Setup

The DSMatch engine is responsible for both getting messages from sender MQ and also sending back the
acknowledgements to the recipient MQ.

The engine handles the Message and Trade events.

4.5.1 Setup the Queue Config File

If the config name passed to the engine is set to “DSMatchFX”, then there should be a config file existing with the
name “calypso_dsmatchfx_config.properties”.

This file contains the properties used to identify the input and output queues. The following are the properties in
the config file:

# DEMatch Import Message Engine (MQ)

#Inbound queue details
input.guede.name=dynamicQueues/Inputs
dynamicQueues/Input).queue. setlontext=true

HFor ActiveM)
dms.url=tcp: //localhost:elbls

dms._modetypeclass=org.apache.activemqg. jndi ActiveM)InitialClontextFactory
dms.gquede.connectionFactory=ConnectionFactory

H#uthound queue details
output.quede.name=dynamicQueles /Outputil]
dynamicQueues/Outputl.queue.ackType=auto
dynamicQuedes/Quitput]).quene. persist=true
dynamicQueues/Qutput).queue.transacted=false

4.5.2 Configure the properties for 2 CCP-ID Mode

We can configure the DSMatch interface to work with 2 CCP ID generation in the acknowledgements or single Id
depending upon the requirements.

The property file to edit for this is “dsmatchconfig.properties”.

The below is the snapshot of the property file. We can set the “twoCCPIdMode” flag as true/false as per the
requirement.
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# Map DSMatch products to Calypso Identifers.
# DO NOT MIDIFY.
fxMDF=FXNDF

# This flag is used to generate XML files from the FPML Meszsages. Two XML files are generated for every FPML
# meszage. One file is the FPML message itself, the other is Calypso Data Upload XML (which iz the Calypso
# representation of the FPML. Please refer to documentation for more details.

# The files are generated in USER_HOMEZCalypsohdsmatch

DEBUG ¥ML=true

# This flag indicates the 2 ccp id to be sent in the acks if true, else the engine will send only 1 ccp id
twoCCPIdMode=false

Please note that the "DEBUG_XML" property can be set if we need the incoming messages to be archived for
debugging / retesting purposes.

4.5.3 Configuring DSMatch Engine

The DS Match engine is configured in the Engine Manager of Web Admin: event subscription and engine
parameters.

You may need to add this engine if it is not available for configuration: Create a new engine called
DSMatchFXDSMatchimportMessageEngine with class name com.calypso.tk.engine.|lmportMessageEngine.

It subscribes to PSEventTrade and PSEventMessage events.
The "config" engine parameter is config = DSMatchFX
Filter = DSMatchlmportEngineEventFilter

The DSMatch engine can be started from the Engine Manager in Web Admin.

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

4.6 Legal Entity Mapping for Member

Given the party information, the Legal Entity (Counterparty) will be identified in calypso using the Legal Entity
attribute DSMatchParticipant and the value would match the party ID given in FPML.

The fetching logic will first search for the attribute and if not found then it will search for an entity having a
matching shortname.

The PlatformRole attribute identifies the LE being in hierarchy of HOUSE / CLIENT.
HOUSE Entities:

February 2024 Revision 16.0 / Approved Page 20 /40
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IOI Nasdaq

. Legal Entity- Version - 2 [1300035P1/133sp1/calypso_user]

Utiities | elp

Shart Name IHDL.ISE_PARTYl

Status |Enabled =]
Role(s) |CounterParty

Parentl | ProcessingOrg
Comh'leNl'l'EDSTATES = |

ser Iﬁlﬂ:lso_user

Full Name IHDUSE_PARTYl

Inactive As From |
Entered Date |09,r16,r2013 |s:00:42 AM
Dizabled Role(s)
External Ref |
& Frand

[ | LT

™ | Triparty Substitutions

z Legal Entity Attributes Window ol x|
Legal Entity IHDUSE_PARTY] | Role IALL |
Processing Org IALL j
Attribute Type IACCOUN‘I‘ING [|] - | Value |
Id Processing Org Legal Entity Role Attribute Type Attribute Value
BE02[ALL HOUSE_PARTYL  |ALL PlatformRale HOUSE
G603 |ALL HOUSE_PARTY1 ALL DsMatchParticipant house_counterparty 1
E04|ALL HOUSE_PARTYL  |ALL CCPHouseBook TRADINGA
- Legal Entity- Version - 0 [1300035P1/133sp1/calypso_user]
Utiities  Help
Status IEnabIed |

Shart Name IHDUSE_PARTYQ

Role(s) |CounterParty

Parentl | ProcessingCrg
Country [UNITED STATES o |

User Imlﬂ:lso_user

Full Mame IHOUSE_PARTY?_

Inactive As From |
Entered Date |09,f16,f2013 |s:05:05 AM
Dizabled Role(s)

Elrta'naIR.efl
& Finand

T Sl

[~ Triparty Substitutions

z Legal Entity Attributes Window - o] x|
Legal Entity IHDUSE_PAF‘.TYZ Role IALL |
Processing Org IALL j
Attribute Type IACCOUN‘I‘ING [1[ | — | Value |
Id Processing Org Legal Entity Role Attribute Type Attribute value
6510|ALL HOLSE_PARTY2 ALL PlatformRaole HOLISE
6509 |ALL HOUSE_PARTY2 ALL DsMatchParticipant house_counterparty2
6611/ALL HOUSE_PARTY2 ALL CCPHouseBook TRADINGE
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4.7 Legal Entity Mapping for Client

. Legal Entity- Version - 1 [1300035P1/133sp1/calypso_user]

Utiities  Help
Shart Name |CLIENT_PARTY1 Status |Enabled |

Full Name |CLIENT_PARTY1 Role(s) [CounterParty

ProcessingOrg
Parent ICLIENT_EIROICERl |

Country |UNITED STATES =] - |

Inactive As From I User Imlypso_user —I

Entered Date [09/16/2013 f6:11:52 Am

External Ref |

e .
ks | —I {" Non Finandial

Disabled Role(s)

[ Triparty Substtutions
Z Legal Entity Attributes Window o (=] 3
Legal Entity ICLIENT_PARTYI | Role IALL |
Processing Org IALL j
Attribute Type I#\CCOUN‘I‘ING = | Value |
Id Processing Org Legal Entity Role Attribute Type Attribute Value
6616[ALL CLIENT_PARTY1 ALL DSMatchParticipant dient_counterparty 1
6617|ALL CLIENT_PARTY1  |ALL PlatformRole CLIENT
- Legal Entity- Version - 0 [1300035P1/133sp1/calypso_user]
Utlities  Help
Shart Name I[J_[ENT_PARTYQ Status IEnabIed |
Full Name |CLIENT_PARTY2 Role(s) [CounterParty

Parentl | ProcessingOrg
Country IUNI‘I‘EDSTATES = - |

Inactive As From I User Imlﬂ:lso_user
Entered Date |09,r16,f?_013 IE:l?:S?AM
Disabled Role(s)
Excternal Ref |

- .

™ Triparty Substitutions

z Legal Entity Attributes Window = |EI |i|

Legal Entity ICLIENT_P.\'-\RTYZ Role IALL j

Processing Org IALL j
Attribute Type IACCOUN‘I‘ING BB | Value |
1d Processing Org Legal Entity Role Attribute Type Attribute Value

G523 [ALL CLIEMT_PARTY2 ALL DsMatchParticipant dient_counterparty2

G524(ALL CLIENT_PARTY2 ALL PlatformR.ole CLIENT
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4.8 Legal Entity Mapping for Broker

Utlities  Help
Short Name [CLIENT_BROKER1 Status [Enabled |
Full Name [CLIENT_FROKER 1 Role(s) [Broker
CounterParty
e I _I ProcessingOrg
Country |UNITED STATES = - |
Inactive As From I User Imlﬂ:lso_user
Entered Date |09I16f2013 |s:31:35 AM
Disabled Role(s)
Excternal Ref |
& Finand
£~ Non Finandal
™ Triparty Substitutions
E Legal Entity Attributes Window = |EI ILI
Legal Entity ICLIENT_BROKERI | Role IALL ~|
Processing Org IALL j
Attribute Type IACCOUN‘I‘[NG [ - | Value |
Id Processing Org Legal Entity Role Attribute Type Attribute Value
6634|ALL CLIEMT_BROKER1 ALL DSMatchParticipant client_clearingbroker 1
6535(ALL CLIEMT_BROKER1 ALL CCPClientBook [TRADIMGA

Z Legal Entity- Version - 0 [1300035P1/133spl/calypso_user]

Utiities  Help
Short Name I[L[ENT_BRDKERE Status IEnabIed =]
Full Name [CLIENT_BROKER2 Role(s) [Broker
CounterParty
PRl I _I ProcessingOrg
Country IUNI'I'ED STATES [ |
Inactive As From I User Imly]:lso_user
Entered Date 09/16/2013 [6:32:23 am
Disabled Role(s)
External Ref |
P )
" Non Financial
[~ Triparty Substitutions
z Legal Entity Attributes Window — o) x|
Legal Entity ICLIENT_BROKERZ Role IALL j
Processing Org IALL j
Attribute Type I#\CCDUN‘I‘ING j | Value |
Id Processing Org Legal Entity Role Attribute Type Attribute Value
6637|ALL CLIENT_BROKER2 ALL DSMatchParticipant dient_dearingbroker 2
56533|ALL CLIENT_BROKERZ  |ALL CCPClientBook TRADINGB
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4.9 Legal Entity Mapping for Affiliates

Add the DSMatchParent attribute to identify the legal entity code of the affiliate.

I Legal Entity- Version - 0 [1300035P1/133sp1/calypso_user]

Utlities  Help
Shart Name II—DJSE_PARTYl_AFFﬂ_IATE Status IEnabIed |
Full Mame IHDUSE_PAF‘.TYl_AFFILI.ATE Raole(s) |CounterParty

Parentl | ProcessingOrg
Country [UNITED STATES Bl |

Inactive As From I Liger Iﬁly]:lso_user
Entered Date |09;15;2013 |6:n3:21 AM
Disabled Role(s)
External Ref |

& Finang
e —I ™ Mon Finandal
[ Triparty Substitutions
Legal Entity Attributes Window - IEI |£|

Legal Entity  [HOUSE PARTY 1 AFFILIATE | Role ALl |
Processing Org IALL j
Attrbute Type  |ACCOUNTING EiE | value |
1d Processing Org Legal Entity Role Attribute Type Attribute Value
6606 |ALL HOUSE_PARTY 1_AFFILIATE |ALL DSMatchParticipant  |house_counterparty 1_affiliate
6607 |ALL HOUSE_PARTY 1_AFFILIATE |ALL PlatformParent house_counterparty 1

Similarly, you can cofigure for the other party.
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- Legal Entity- Version - 0 [1300035P1/133sp1/calypso_user]

Utilities  Help
Short Name IHDUSE_PARTYQ_AFFD_IATE Status IEnabIed |
Full Name: |HOUSE_PARTY2_AFFILIATE Role(s) [CounterParty
ER— I | ProcessingOrg

Country IUNl‘I‘ED STATES

oL |

Inactive As From I User Icalypso_user
Entered Date |09,f1sf2013 |6:06:38 AM
Dizabled Role(s)
External Ref |

s [ |

* Finandal

™ Mon Financial

[ [Triparty Substitutions

z Legal Entity Attributes Window - o) x|

Legal Entity IHOUSE_P.-'—\RTYZ_AFFILIATE

Role IALL |

Processing Org IALL

|

Attribute Type IACCDUN’I’ING

j _l Value I

Id Processing Org Legal Entity Role Attribute Type Attribute Value
6613|ALL HOUSE_PARTY2_AFFILIATE |ALL DSMatchParticipant  |house_counterparty2_affiliate
66 14{ALL HOUSE_PARTYZ_AFFILIATE |ALL PlatformParent house_counterparty2

If one of the parties in the trades is an Affiliate entity, then the parent entity is stored as the trade counterparty and
the affiliate entity is stored in a trade keyword — “PlatformCP”.

Please refer the screenshot below, showing the keyword on the trade:

—Keywords

i~ Filter Kesvwords

D SMatch TradeRefMir
CCPGroupld
CCPTradell
CCPACCount
CCPOriginCode
CCPRejectReazon
CCPFCHW
CCPMeszageTimestamp
CCPClient Trade Type
CCPFund
CCPClearedver
CCPExecutionSource
CCPCleared Datetime
CCPClearingBraker
CCPClearedDate

CCP
DSMatchPayerParty Ref
DEMatchReceiver Party Ref
DS Match Criginal Courterparty
DS MatchMatchid
PlatfarmCP

Turag7a

HOUSE
HOUSE

2010-10-31T15:053:40.335-05:00

MSERN_BICO0009999
MSERY_BICO0001111
DEALERCORP

M SERW234 F1 222222 Samb

OMMIBANK AFFILIATE
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410 Legal Entity Mapping for Funds

Utilites  Help
Short Name |CLIENT_PARTY1_FUND1 Status |Enabled |
Full Name ICLIENT_PAF‘.TYI_FUNDI Role(s) [CounterParty
ProcessingOrg
Parentl |
Country [UINITED STATES e |
Inactive As From I User Iralw:lso_user
Entered Date [09/15/2013 f6:16:30 M
Disabled Raole(s)
External Ref |
Holid I— {=" Financial
idays |
= Mon Finandal

[™ Triparty Substitutions
I Legal Entity Attributes Window — ol x|
Legal Entity ICLIENT_PARTY 1_FUND1 | Role IALL |
Processing Org IALL j
Attribute Type I.ACCCIUNT[NG j | Value |
Id Processing Crg Legal Entity Role Attribute Type Attribute Value
6620|ALL CLIENT_PARTY1_FUND1  [ALL DsMatchParticipant  |dient_counterparty1_fund1
6621ALL CLIENT_PARTY1_FUND1  [ALL FlatformParent dient_counterparty1

4.11 Book Mapping

The FpML message is modeled as two trades. The CCP is the PO for both the trades. The Members are
counterparty to the trades. Each member’s trade is stored in their own books.

Once the legal entity (Counterparty) is identified as shown above, the book will be identified using the attribute
CCPHouseBook on the chosen legal entity, the value of this attribute will give the Book to be used in Calypso and
the PO of this book will be the CCP. For Client clearing the book is stored on the Broker legal entity with the
attribute — CCPClientBook.

February 2024 Revision 16.0 / Approved Page 26 / 40
Private and Confidential



IOI Nasdaq

Nasdaqg Calypso

DSMatch Integration Guide / Version 5.5.0

ZLEgaI Entity Attributes Window - ¥ersion - 0

=10 x|

Legal Entity IOMNIBANK v | Role I.ﬁ.LL ~|
Processing Qg I.ﬁ.LL j
Attribute Type ICCF‘HDuseEh:ucuk j v | value ITRADINGC
Id Processing Crg Legal Entity Role Attribute Tvpe Attribute Value
47971 |ALL OMMIE ARME ALL D=MatchParticipant

CIMMIEAME

Hi

ZBook Window - Yersion -4 [130000/1300;admin]

Wiew Help

Book Id |3:f Attributes |
Name [TRADINGC Name Value
AccAdjustmentDays
Activity IDEBT AocDateRule -
AccReversalRule -
Accounting Link [TRADINGZ =] BookBunde
: CamMoneyDiff Book
Legal Entity |HKE: J
a2 yI CTC Compounding -
Lncation IGMT j CTC Consolidataor -
CTC Offset -
End OF Day| 23 Hour I 59 Min ... ||CTCRole -
——\Can Take Positions -
Base Coy IUSD j DayChangeRule
Domiciliation -
Halidays I J Draven MM Book. -
Comment ITesting anly
d. Narme Legal Entity | Location Activity I Accounting Link | Base Currency | End Of Day Time
1| MOMNE MOME :GI""IT MOMNE sD L1}
32|TRADIMGA ERANCHEL :GMT DEET TRADING1 LsD i}
33 |PLACEMA ERANCHEL :GI""IT :DEBT PLACEML usD 0
34(INVESTA ERANCHEL :GMT :DEBT IMVESTL LsD L1}
35(TRADIMGE HKEX lGmMT DEBT TRADING1 usD

DEET

Zlegal Entity Attributes Window - Yersion - 0

Legal Entity IDEALERCORF‘ | Role I.C\LL ~|
Processing Crg IF'.LL j
Attribute Type ICCF‘HnuseBcu:uk j | Yalue ITRADINGB
Id Processing Org Legal Entity Ruale Attribute Type Attribute Yalue
4796941 CEALERCORP ALl D3MatchParticipant MSERV_BICOO001111

47973 (ALL

DEALERCORP

CCPHouseBook

TRADINGE
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Book Window - Yersion -2 [130000, 1300/ admin]

View  Help

Book Id |35 Attributes |

Marme ITRF\DINGB Name Yalue
AcchAdjustmentDays
Activity [DEET AccDateRulE =
AccReversalRule
Accounting Link ITRADINGI d BookBundle
; CaMoneyDiff Book
Legal Entiy IHKE>< J CTC Compounding -
Loe A0 IGMT d CTC Consolidator -
CTC Offset -
End OF Day| 23 Hour | 59 Min .. ||CTCRole -
——\Can Take Positions -
Base Ccy IUSD d DayChangeRule
Domiciliation -
Holidays I J Dravin MM Book v
Comment ITesting only
Id - Narme Legal Entity | Location Activity | Accounting Link | Base Currency | End OF Day Time |
1NOME MNOMNE :GMT MNOME LsD o;
32 TRADINGA ERAMNCHEL :GI""IT DEET TRADINGL usD 1]}
33 PLACEMA ERAMNCHEL :GMT :DEBT PLACEML LsD o)
34/ INVESTA ERAMNCHEL lGMT DEET INYEST1 LsD o)
20

35 TRADINGE G WEE TRADING1

412  Mapping for Acknowledgements

=

The following domain values needs to be mapped for sending RECEIVED/CLEARED/DECLEARED/REJECTED

acknowledgements back to MARKITSERV.
Domain Values:
Clearing.Trade.RejectStatus
Clearing.Trade.RejectAction
DeClearing.Trade.RejectStatus
DeClearing.Trade.RejectAction
Clearing.Trade.AcceptStatus
Clearing.Trade.AcceptAction
DeClearing.Trade.AcceptStatus
DeClearing.Trade.AcceptAction
Clearing.Trade.ParkedStatus
Clearing.Trade.ParkedAction
Clearing.Message.RejectStatus

Clearing.Message.ReceivedStatus
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ZDumain ¥Yalues Window (User: calypso_user) - |EI|1|

Search: |RECEVED Find ||‘ alue 4

(-] cfdProductType ;I Mame: ICIearing.Trade.Rejectnctiun
] CFDRiskarbitrage . Pricer

4* CFORiskarbitrage subtvpe walue: I
] checkUnauthorizedsDI
] city Commenk: I
7 dassauditMode =
] dlassauthMode

Clzaring.Message. Received3tatus

- 4% RECEIVED

Save Above |

> Remove

Conskraints

ik

Help

A% TME
e A EW

- 47 CLEAR REJECTED!

|:| FH rlaarvinal ssaserde x
Ki| | B
Load | Save Selected Diomain | Save Al Domains | Close |

2 Domein Vawes Window (e

$earch. declearing Find [ walus :
-4 DateRuleReportTemplate - Mame: DeClearing. Trade. Acceptaction
[ DayChangeRule
[ dayChangeRule Value:
+1-[] DBRelationCategaory
i DEvRepo.Pricer Comment:
- DBvRepo.sub
el
Pl 4 DECLEAR_ACCERPT
=+ Declearing. Trade. AcceptStatus
4 DECLEARED
_ ¥ DECLEAR._MARGIN
=+ DecClearing. Trade. Parkedaction _

| 42 DECLEAR Help
=+ DeClearing. Trade.ParkedStatus

© e 4f DECLEAR_MARGIN

=+ DecClearing. Trade. Rejectaction |

: L ¥ DECLEAR_REIECT

=+ DecClearing. Trade. RejectStatus

: 4% CLEARED

4F DECLEARED

L ¥ DECLEAR_MARGIM

O defauliCISManage mentFeeType

- DefauliCirrencvPairSnlitSniva Tarnet

m
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A Domain Values Window (User:

Search: |UploadDeclearsction Find || value :

--_='| unavailabilityReason - Mame: UploadTradeTime
- Unavailability Transfer Pricer

[+ UnitizedFund Pricer Value:

[+ UnitizedFund. subtype
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MQ Setup

The DSMatch interface reads messages from a JMS Provider (like IBM MQ) via the DSMatch engine and translates
them into CalypsoUploadDocument format. This is then passed to the Data Uploader for validation/upload into
calypso.

The Following are the steps to be followed to support real time messaging via IBM MQ or any other JMS Provider
like Apache Active MQ.

5.1 Pre Requisites
e Installation - IBM MQ / Active MQ (or another JMS Provider)

e Queues / Queue manager should already be created by customer
e Calypso with DSMatch & DataUploader configured.

5.2 DSMatch Configuration for JMS Support

This section covers installation and configuration of JMS Support in DSMatch.

5.21 Installation

Ensure that appropriate jars are set in the Classpath. Each JMS provider will have different jars required. We are
providing an example for Websphere MQ and Active MQ below.

DSMatch

The dsmatch jar should already be in classpath.

For IBM WebShere MQ:
com.ibm.mg.commonservices.jar
com.ibm.mg.headers.jar
com.ibm.mq.jar
com.ibm.mg.jmqi.jar
com.ibm.mg.jms.Nojndi.jar
com.ibm.mq.pcf.jar
com.ibm.mgjms.jar

connector jar

fscontext.jar
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jms.jar

jndi.jar
providerutil.jar
com.ibm.mq.jmqi.jar

dhbcore jar

For Active MQ
activemq-core-5.5.0.jar (or whatever version the customer is using)

kahadb-5.5.0.jar

5.2.2 Calypso Configuration
The following configuration needs to be done in Calypso

e DSMatch engine for Receive Messages (Receiver Queue)
¢ Acknowledgements: DSMatch engine to send ACK / NACK messages to Sender Queue.

The DSMatch engine listens to JMS Queue (Receiver Queue) based on the Message engine configuration. Any
SOAP (having FPML embedded) message placed on the queue is read by the engine and then translated to
CalypsoUploadDocument and finally Uploaded into Calypso. Acknowledgements generated are sent back to the
Sender Queue using the same Engine.

5.2.3 Configuring DSMatch Engine

To configure the DS Match engine, please change the following in the calypso_uploader_config.properties.

1. Connection Details for the JMS

Please uncomment the appropriate block for Active MQ or Websphere MQ. The sample below shows the
connection for Active MQ, where as Websphere MQ is commented. So, please keep one of the blocks below

# Connection Details for JMS

# Start Connection Details for ActiveMQ

jms.url=tcp://localhost:61616

jms .modetypeclass=org.apache.activemqg.jndi.ActiveMQInitialContextFactory
jms.queue.connectionFactory=ConnectionFactory

# End Connection Details for ActiveMQ

# Start Connection Details for IBM Websphere MQ
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# Please see documentation (appendix) on how to generate

# this bindings files
#jms.url=file://localhost/usr/local/calypso/resources/dsmatch/binding
#jms.modetypeclass=com.sun.jndi.fscontext.RefFSContextFactory
#jms.queue.connectionFactory=QueueConnectionFactory

# End Connection Details for IBM Websphere MQ

2. Input Queue Name. Please keep one of the blocks below based on the JMS provider.
# Input Queue Name (Active MQ)

# Note that for ActiveMQ the queue name has to prefix with

# 'dynamicQueues/', so the following is needed for Active MQ
input.queue.name=dynamicQueues/inputqueue

dynamicQueues/inputqueue.queue.setContext=true

# Input Queue Name (Websphere MQ)
input.queue.name=inputqueue

inputqueue.queue.setContext=true

3. Output Queue Name: Please keep one of the blocks below based on the JMS provider.
# Output Queue Name (Active MQ)

# Note that for ActiveMQ the queue name has to prefix with

# 'dynamicQueues/', so the following is needed for Active MQ
output.queue.name=dynamicQueues/outputqueue
dynamicQueues/outputqueue.queue.ackType=auto
dynamicQueues/outputqueue.queue.persist=true

dynamicQueues/outputqueue.queue.transacted=false

# Output Queue Name (Websphere MQ)
output.queue.name=outputqueue
outputqueue.queue.ackType=auto
outputqueue.queue.persist=true

outputqueue.queue.transacted=false

4. MQ user name

The below step is to be done for connecting to a remote queue manager having the user configuration done as
previously mentioned.
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# Set the following property having the username of the MQ user setup on remote queue manager.

jms.queue.connectionUserName=mgq user

5. MQ user password
# Set the following property having the password of the MQ user setup on remote queue manager.

jms.queue.connectionPassword=<password>

6. App Id Data user and password

# Set the following properties having the username and password given by DTCC which will be set as
ApplIdenttityData field in the message header.

<OutputQueueName>.queue.appiddatauser=<username>

<OutputQueueName>.queue.appiddatapass=<password>

5.24 Start the DSMatch Engine

The DSMatch engine can be started from the Engine Manager in Web Admin.
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Appendix: Websphere MQ Setup

The following steps are to be performed only when using IBM MQ Series.

IBM WebSphere MQ Installation
1. Install IBM MQ Series.

2. Create Queues.

e Launch MQ Explorer and create the following
e Queue Manager

e Input Queue

e Output Queue

3. Create Binding File for JMS Connectivity.

Binding File for JMS Connectivity

Websphere MQ requires a bindings file to be created for JMS usage. This file has configuration which allows Java
to connect to Websphere as a MQ. The process is as follows

e Generate Bindings file as explained below, which is used as PROVIDER_URL to connect to the Middleware.

e Link the Bindings file in the DSMatch Import Message Engine for JMS Provider setup. E.g. see the line
below to be changes in the DSMatch Import Message Engine configuration file.

#jms.url=file://localhost/usr/local/calypso/resources/dsmatch/binding

6.1 Generating Bindings

e Backup your JMSAdmin.config file if already present in environment. Rename the file
src/main/resources/dsmatchJMSAdmin.config to JMSAdmin.config

This is required since IBM tools to generate bindings only read JMSAdmin.config. So, please be sure to backup
any earlier JMSAdmin.config file so that it can be restored.

e Edit the file src/main/resources/JMSAdmin.config and change the following properties

PROVIDER_URL=file:/usr/local/calypso/resources/dsmatch/binding (this indicates the path to the bindings file
and the name of the file will be ".bindings";)

SECURITY_AUTHENTICATION=none (authentication model)

e Edit the file src/main/bin/dsmatchMQSeries.bat and change the highlighted text (which are the Queue
Manager Name, Input queue name and Output queue name).
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@echo off

rem this batch file is used to generate the bindings that are used by the connection factory.
rem replace InputQueueName with the name of the input queue

rem replace OutputQueueName with the name of the output queue

rem replace QM Name with the name of the Queue Manager

rem change the classpath to the appropriate path

echo + Creating script for object creation within JMSAdmin
echo del gcf (QueueConnectionFactory) > dsmatchmgsetup.scp
echo del g(CalypsoToClient) >> dsmatchmgsetup.scp
echo del g(ClientToCalypso) >> dsmatchmgsetup.scp

echo def gcf (QueueConnectionFactory) TRAN(CLIENT) HOST(127.0.0.1) PORT(1414) gmgr (QM.JM)
CHANNEL (SYSTEM.ADMIN.SVRCONN) >> dsmatchmgsetup.scp

echo def g(CalypsoToClient) qu(CalypsoToClient) gmgr (QM CALYPSO) tc(JMS)>> dsmatchmgsetup.scp
echo def g(ClientToCalypso) qu(ClientToCalypso) gmgr (QM CALYPSO) tc(JMS)>> dsmatchmgsetup.scp

echo end >> dsmatchmgsetup.scp

set CLASSPATH="D:\\calypso\\software\\rell2sp6\\mg-jars\\com.ibm.mq.jar;D:\\calypso\\software\\rell2sp6\\mg-
jars\\com.ibm.mgjms.jar"

echo + CLASSPATH=%CLASSPATHS
echo + Calling JMSAdmin in batch mode to create objects

java -DMQJMS LOG DIR="%MQ JAVA DATA PATH%"\log -DMQJMS TRACE DIR="%MQ JAVA DATA PATH%"\errors -
DMQJMS INSTALL PATH="$MQ JAVA INSTALL PATHS" com.ibm.mg.jms.admin.JMSAdmin < dsmatchmgsetup.scp

echo + Administration done; tidying up files

del dsmatchmgsetup.scp

where

e QM_CALYPSO is Queue Manager
e CalypsoToClient is Input Queue
e ClientToCalypso is Output Queue

We are giving a sample for Windows. Please create a similar script for Unix and change to Unix format (% should
change to $ for variable names, change CLASSPATH to use Unix syntax).

Sample script for linux environment:

February 2024 Revision 16.0 / Approved Page 36 /40
Private and Confidential



Nasdaqg Calypso
I'INanaq DSMatch Integration Guide / Version 5.5.0

#!/bin/sh

#This script is used to create a MQ binding file. Please make sure that the directory specified in
JMSAdmin.config PROVIDER URL exists in the disk. The usages of the script is as below:

# sudo -u <user> ./createMQbinding.sh QM TEST.SENDQ TEST.RECVQ <hostname> <port> <client name>
<client_env_name>

QUEUE MANAGER=$1
INPUT QUEUE=$2
OUTPUT QUEUE=$3
MQ HOST=$4

MQ PORT=$5
CLIENT=56

ENV=$7

USER_NAME=$USER

#USER NAME=who

BINARY PATH="/usr/local/calypso/clients/${CLIENT}/${ENV}/jars"

SCP_FILE="S${ENV} ‘date +'S$Y%m%d%H%M%S' .scp"

echo "del g($INPUT_QUEUE)" >> $SCP_FILE
echo "del q($OUTPUT_QUEUE)" >> $SCP_FILE

echo "def qgcf (QueueConnectionFactory) TRAN(CLIENT) HOST (SMQ HOST) PORT (SMQ PORT) gmgr (SQUEUE MANAGER)
CHANNEL (SYSTEM.ADMIN.SVRCONN) " >> $SCP_FILE

echo "def g($OUTPUT QUEUE) qu(SOUTPUT QUEUE) gmgr ($QUEUE MANAGER) tc (JMS)" >> $SCP_FILE
echo "def g($INPUT QUEUE) qu(SINPUT QUEUE) gmgr (SQUEUE MANAGER) tc (JMS)" >> $SCP_FILE

echo "end" >> $SCP_FILE

CLASSPATH="${BINARY PATH}/com.ibm.mq.Jjar:${BINARY PATH}/com.ibm.mgjms.Jjar"
echo "+ CLASSPATH=S$CLASSPATH"
echo "+ Calling JMSAdmin in batch mode to create objects"

java -cp S$CLASSPATH -DMQJMS LOG DIR="/home/$USER NAME" -DMQJMS TRACE DIR="/home/$SUSER NAME" -
DMQJMS_INSTALL_PATH="/home/$USER NAME" com.ibm.mg.jms.admin.JMSAdmin < $SCP_FILE

echo "+ Administration done; tidying up files"

# rm $SCP_FILE
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e This batch file or the shell scipt calls the IBM JMSAdmin tool that looks for the property file
JMSAdmin.config in the current directory. So, please run the script in the same directory where the
JMSAdmin.config is present. This will create the binding file.

e After generating the bindings you can set the DSMatch Import Message Engine configuration appropriately.
e Run the batch file dsmatchMQSeries.bat as shown below

C:\calypso\software\dsmatch\src\main\resources>C:\calypso\software\dsmatch\src\main\bin\dsmatchMQSeries.ba
t

+ Creating script for object creation within JMSAdmin

+ Calling JMSAdmin in batch mode to create objects

5724-H72, 5655-1.82, 5724-1.26 (c) Copyright IBM Corp. 2002,2005. All Rights Reserved.
Starting Websphere MQ classes for Java(tm) Message Service Administration

JNDI initialization failed, please check your JNDI settings and service.

For additional information on the cause of this problem run with the -v argument

+ Administration done; tidying up files

+ Done!
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Support for Reporting Keywords

DSMatch sends the USI/UTI values in the incoming trade, and we add the same on the Calypso trade as trade
keywords.

As part of the acknowledgement, we send out the CCP generated USI/UTI back to DSMatch.

7.1 Incoming Messages

We support the following keywords from the incoming messages for the CFTC (DoddFrank) jurisdiction and the
HKMA jurisdiction respectively:

e ReportingCFTCUSIPrefix
e ReportingCFTCUSIValue
e ReportingHKMAUTIPrefix
e ReportingHKMAUTIValue

These are the Alpha or bilateral USI/UTI which CCP receives from the platform. Both are populated if received in
the incoming message.

7.2 Outgoing Ack message
CCP generates a Cleared USI / UTI and performs the following:
The following is the process to be followed:

1. Incoming message comes from DSMatch for Clearing to the CCP for both sides.
2. We save the USI/UTI values on the Calypso trade as indicated above.

3. The CCP will generate the new USIPrefix/USIValue for each side. CCP will move the current values in
ReportingHKMAUT IPrefix and ReportingHKMAUTIValue into the ReportingHKMAPriorUTIPrefix and
ReportingHKMAPriorUTIValue respectively and ReportingCFTCUSIPrefix and ReportingCFTCUSIValue into
ReportingCFTCPriorUSIPrefix and ReportingCFTCPriorUSIValue respectively.

4. The CCP will populate the ReportingHKMAUTIPrefix, ReportingHKMAUTIValue, ReportingCFTCUSIPrefix and
ReportingCFTCUSIValue with the new values that are generated by the CCP.

5. CCP will clear the trade which will make the new values to be sent to DSMatch platform as part of the Clearing
accepted acknowledgement. The acknowledgement will have keywords from both sides of the trades.
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The picture below shows the list of keywords on Calypso trade:

ReportingCFT CPriorUSIPrefix 1030338961

ReportingCFT CPriorUSIValue MSFX2013020400000000000000138381

ReportingCFT CUSIPrefix 1030338963

ReportingCFTCUSIValue MSFX2013020400000000000000138383

ReportingHKMAPriorUT IPrefix 1030338962

ReportingHKMAPriorUTIValue MSFX2013020400000000000000138382

ReportingHKMAUT IPrefix 1030338964

ReportingHKMAUTValue MSFX2013020400000000000000138384

February 2024 Revision 16.0 / Approved Page 40/ 40

Private and Confidential



