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Overview of ASIC Rewrite Program

New ISO 20022 messaging format: Currently, ASIC reporting is done in FpML format. With rewrite program, ASIC
will introduce the ISO20022 XML submissions for reporting as part of the global standardization. A fully
standardized format for reporting aims to eliminate the risk of discrepancies in data.

New Reportable fields in the ISO messages: ASIC has introduced additional reportable fields for the rewrite
program. The new fields are introduced to provide greater reconciliation details. Also, the new fields include linkage
details to link the new trades to the open trade/positions.

Global Unigue Transaction Identifier: To harmonize data across different jurisdictions, ASIC has adopted standard
to define the structure of UTI.

Unique Product Identifier: ASIC has designated DSB (Derivative Service Bureau) as the service provider for the
future UPI reporting. DSB will be the sole issuer of UPI codes and operator of the UPI reference data library. This
will enable regulators to aggregate data on OTC derivatives transactions by product or by any UPI reference data
element.

LEI Validity: Moving forward, LEIs will be validated by the Trade Repository (TRs)

Life cycle events with revised reporting logic: A combination of Action Type (‘What’) and Event Type (‘When’) will be
introduced in message reporting to identify the life cycle event on a trade.

Data Reconciliation: With ASIC rewrite, there is increase in data quality reconciliation requirement & Operational
processes & controls. Obligation to actively detect and report reporting breaches, obligation of informing delegated
reporting counterparties about the quality & status of their reporting with reinforced monitoring.

Changes In Collateral and Valuation Report: Collateral reporting is to be done using Auth.108 message and
Valuation reporting is to be done using Auth.030. ASIC will not support CSV submission.

Single Leg reporting of FX Swap: For FpML messages, FX Swap is reported as 2 FX Forward messages. This was
done because there was no separate ISDA UPI for FX Swap. For ASIC rewrite, UPI is fetched from ANNA DSB which
has separate UPI for FX Swap. So, FX Swap should be reported as Single leg.
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ASIC Rewrite Setup

2.1 Message Setup

ASIC rewrite adopts ISO20022 messages for reporting Trade activity, Valuation and Margin activity reports to the
TR (Trade Repository). This is radical shift from the current FpML messages. In addition to the change in message
format, there are additional reportable fields.

Message Templates: To assimilate the ISO20022 format in Calypso, new message templates are created for the
product type currently supported in Calypso DTCC module. Calypso will first map the mandatory and conditional
tags in the ISO20022 message. Optional tags will be mapped if the required information is present in Calypso. The
new XML templates created can be updated in the message setup window for each product type. This will be one
time activity to trigger the new XML messages.

Sumbission ISO Schema
Trade Reporting Auth.030
Valuation Reporting Auth.030
Margin Reporting Auth.108
DTCC response Auth.031

New Trade Activity, Valuation and Collateral ISO20022 templates are created for each product across all the asset
classes. The product template contains XML tags as per the DTCC message specification.

Template names are created using format <productname>_ISO<messagetype>.xml. For ex. The TradeActivity
template for IRSwap would be IRSwap_ISOTradeActivity

The list of all the templates created for each product type is given below.

Asset
Product Type Trade Activity Template Name
Class
Equity Forward EquityForward_ISOTradeActivity.xml
. Equity Structured Option EquityStructuredOption_ISOTradeActivity.xml
E" Variance Swap VarianceSwap_ISOTradeActivity.xml
Dividend Swap DividendSwap_ISOTradeActivity.xml
Portfolio Swap PortfolioSwap_ISOTradeActivity.xml
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Asset
Product Type Trade Activity Template Name
Class

Equity Linked Swap EquityLinkedSwap_ISOTradeActivity.xml
FRA FRA_ISOTradeActivity
Swap IRSwap_ISOTradeActivity
Cancellable Swap CancellableSwap_ISOTradeActivity.xml
Extendible Swap ExtendibleSwap_ ISOTradeActivity.xml
Xccy Swap XCCySwap_ISOTradeActivity.xml

% NDS NDS_ISOTradeActivity.xml

% CapFloor CapFloor_ISOTradeActivity.xml

% Swaption Swaption_ISOTradeActivity.xml
Spread Swap SpreadSwap_ISOTradeActivity.xml
CappedSwap CappedSwap_ISOTradeActivity.xml
Spread Capfloor SpreadCapFloor_ ISOTradeActivity.xml
Treasury Lock TreasuryLock _ISOTradeActivity.xml
Asset Swap AssetSwap_ISOTradeActivity.xml
CreditDefaultSwap CDS_ISOTradeActivity.xml
CDSIndex CDSIndex_ISOTradeActivity.xml
CDSIndexTranche CDSIndeTranche_ISOTradeActivity.xml

S CDSIndexOption CDSIndexOption_ISOTradeActivity.xml

= CDSNthLoss CDSNthLoss_ISOTradeActivity.xml
CDSNthDefault CDSNthDefault_ISOTradeActivity.xml
ContingentCreditDefaultSwap ContingentCDS_ISOTradeActivity.xml
PerformanceSwap Support will be provided in next patch release

November 2024
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Asset
Product Type Trade Activity Template Name
Class
FX Forward FXForward_ISOTradeActivity.xml
FX Swap FXSwap_ISOTradeActivity.xml
- FX ND Forward (NDF) NDF_ISOTradeActivity.xml
P
FX ND Swap FXNDFSwap_ISOTradeActivity.xml
Flexi Forward (Window Forward) | FXFlexiForward_ISOTradeActivity.xml
FX Option FXOption_ISOTradeActivity.xml
S
3 Commodity OTC Option2 CommodityOption_ISOTradeActivity.xml
2
Z Commodity Swap2 CommoditySwap_ISOTradeActivity.xml

All the new templates are delivered out-of-box and client need to configure the new templates in the message
setup as shown below.

New templates need to be configured for each product type. Note that since ASIC rewrite has new MQ queues,
new gateway needs to be configured as shown below. The gateway will be delivered out-of-box.

2.2 DTCC ASIC Connectivity

Calypso supports MQ and sFTP connection to send I1ISO20022 messages to DTCC.

2.21 MQ Connectivity
Changes in DTCC Gateway and MQ queues

ASIC rewrite program has separate MQ queues then the one used for FpML messages. To support the new MQ
gueues, new gateways are created. These gateways in turn will be configured on the new MQ queues.

Below New ISO gateways are created per asset class which needs to be configured on the message setup.

Asset Class Gateway ASIC rewrite MQ Input Queues

Interest Rate | DTCCGTRISORate GTR.ASIC_RATES.AO1

FX DTCCGTRISOFX GTR.ASIC_FX.A01
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Asset Class Gateway ASIC rewrite MQ Input Queues

Equity DTCCGTRISOEquity GTRASIC EQUITY.AOL

Credit DTCCGTRISOCredit GTR.ASIC_CREDITS.AO1

Commodities | DTCCGTRISOCommo GTR.ASIC_COMMODITY.A01

Below steps need to be followed to support the new MQ connection.

e Include the new Gateway in the message setup for each product.
e Create new MQ queues .

e Update the name of the MQ queues in the attached properties files and these files can be patched during
installation.

2.2.2 SFTP Connectivity

Changes to support SFTP connectivity.

e ASIC rewrite file sent via sFTP should be in ISO20022 XML format. The file should not contain header and trailer
as required in FpML message. Multiple messages can be sent in a single sFTP file.

e To cater to the new format type, new DTCC content type ‘ISO’ is created in schedule task ' DTCC_EOD_Report'’.
Content Type ISO should be selected to send the ASIC rewrite messages to DTCC via sFTP. When schedule
task with content Type ISO is executed, it will pick up all the ISO messages specified in the trade filer and
collate them into a single file which will then be sent to DTCC. The file will be created at location specified in
the feed config window.

e DATATRAK_SYSID for asset class Interest Rate, Foreign Exchange, Equity, Commodity and Credit is 60988.
DATATRAK_SYSID for Margin Activity report is 60989.

e BizMsgldr is unique for each file submission. This field is different for message and file. To generate BizMsgldr
for file, we are using randomizer which will generate random value for the tag.

e The transaction response message will be integrated to Trade browser. Collateral message will not be
integrated to trade as collateralization is done at portfolio level. Messages response from DTCC will be
matched to the outgoing message based on UTI and Reporting Timestamp.

2.3 Domain Values

To provide flexibility in reporting various XML tags given in the message specs multiple domains are modified
and/or created.

List of all the domain is given below:
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Domain Name

Domain Value

Domain

Description

FloatingRateCode

DTCC-GTR-ASIC-
CorporateSectors

DTCCSwitches

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-Header

DTCCGTR-ISOASIC-

DTCCGTR-XMLMessage-
DayCountMapping

DTCCGTR-
ISOASIC-Header-
Message-Def

DTCCGTR-
ISOASIC-Header-
Receiver

DTCCGTR-
ISOASIC-Header-
Sender-
InterestRate

DTCCGTR-
ISOASIC-Header-
Sender-Fx

DTCCGTR-
ISOASIC-Header-
Sender-Equity

DTCCGTR-
ISOASIC-Header-
Sender-Credit

DTCCGTR-
ISOASIC-Header-
Sender-
Commodity

Calypso defined
Floating Rate ex.
LIBOR

Calypso defined
value of Daycount
ex. ACT/360

LE Attribute ASIC-
CorporateSector
name

DTCC-
OverrideActionCo
rrToModi

Comment

auth.030.001.

03_ASIC_DAT
TAR_1.0.0

DDRL

<Ocode>

<Ocode>

<Ocode>

<Ocode>

<Ocode>

ASIC defined
Floating rate
ex. LIBO

ASIC defined
DayCount
code ex A00O4

ASIC defined
Corporate
Sector code.

ENABLE

This domain is used to populate the <MsgDefldr>
tag in the header

This domain is used to populate the <Fr><Orgld>
tag in the header

This domain is used to populate the <To><Orgld>
tag in the header of Interest Rate Trades

This domain is used to populate the <To><Orgld>
tag in the header of FX Trades

This domain is used to populate the <To><Orgld>
tag in the header of Equity Trades

This domain is used to populate the <To><Orgld>
tag in the header of Credit Trades

This domain is used to populate the <To><Orgld>
tag in the header of Commodity Trades

This domain is required to report the floating rate
code tag (<Fltg><Rate><Cd>) in ASIC reportable
format.

This domain is required to report the DayCount
code <DayCnt><Cd> in ASIC reportable format.

This domain is used to populate the Financial
Sector Code.

If this domain is ENABLED, changes on the trade
screen will be treated as Modification instead of
Correction
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Domain

Description

Domain Name Domain Value

DTCCSwitches DTCC-ASIC-
ISOMigration-
UpdateEvent

DTCCGTR-XML-
ActionType-MODI

ACCEPT_VERIFIED

GlobalUTI ASIC

leAttributeType.ASIC-
NonFinancial-
CorporateSector

2.4 Trade Keywords (TKWs)

Comment

ENABLE

Fox Ex.
ACCEPT_VERIF
IED

True/False

You need to set to ENABLE to populate the trade
keyword “DTCC-ASIC-ISOMigration-Version” to
indicate the version of the trade that was used
for ASIC ISO Migration.

Deault is DISBLE.

When DTCC-OverrideActionCorrToModi switch is
Disabled, Calypso needs info on when to
generate the MODI action. Format is
ACTION_ENDSTATE

This can be given for PPD and TradeState

This Domain is used to switch to single leg
reporting of FX Swap as required for ASIC rewrite.
True will report single Leg whereas false will
report 2 legs.

This is used to populate the NonFinancial
Corporate sector tag value in the ASIC rewrite
report. (<NFI> <Sctr> <Id>). The sector is to be
selected in the LE Attribute ASIC-NonFinancial-
CorporateSector

To support reporting of some tags in ISO message for which information is not present on the trade screen, Trade
Keywords will be used. Trade Keywords (TKW) need to be populated while trade capture. Calypso code will pick

these keywords and report in the ISO message.

ISO tag name

TradeKeyword Name

Value to
be
populated

Populated
Manually

ClrSts Reporting-ClearedTimestamp
UngTxIdr GTR-GlobalUTI/Issuer
UnqgPdctldr ProductCode.UPI

Timestamp
of cleared
trade

LEI of UTI
generating

party

UPI code
from ANNA

DSB

Yes By Default, clearingStatus will 'N'. If
TKW is populated the clearingStatus
will be 'Y’

No DTCCGTRSetGlobalUTI workflow rule
will populate this TKW

Yes, if UPI from ANNA DSB should be

Calypso’s populated in Product Code UPI field

ANNA DSB | and UPI will be report in ISO message

November 2024
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ISO tag name TradeKeyword Name Value to Populated | Comment
be Manually
populated

interface is
not used

UngPdctldr InstrumentUPI UPI code Yes If UPl is not populated in
from ANNA ProductCodeUPI then code will check
DSB UPIl in TKW InstrumentUPI.

CCP GTR-CCP Shortname | Yes If a trade is cleared by CCP then this
of the CCP field should be populated.

TradConf GTR-ElectronicConfirmation Electronic/ | Yes By default, TradConf will be
NonElectro populated as Not confirmed, but if
nic GTR-ElectronicConfirmation is

populated manually then value from
TKW will be used in reporting.

2.5 LE Attribute

Legal Entity Attributes are used to populate fields specific to LE in the ISO2022 messages.

ISO tag name LE Attribute Value to be Comment

populated

<SubmitgAgt> DTCCGTR- Short Name of the | DTCCGTR-ReportingAgent has the short name. If LE
ReportingAgent Reporting Agent attribute is not populated then LEI of the PO or Partyl
should be populated

2.6 Workflow Rules

The following workflow rules are used to populate some of the required TKWs. These TKWs are in turn used to
populate the tags in the ISO message.

Workflow Rule Tag Populated Comment

DTCCGTRCleanNovation PrrTxId For ASIC rewrite, in case of Novation trade,
PrrTxld tag is required. This tag should contain
UTI info of the original trade. To get the original
UTl info in the Novated trade, workflow rule
DTCCGTRCleanNovation is used.

DTCCGTRExercise PrrTxId For ASIC rewrite, in case of Exercised trade,
PrrTxld tag is required. This tag should contain
UTI info of the original trade. To get the original
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Workflow Rule Tag Populated Comment
UTI info in the Exercised trade, workflow rule

DTCCGTRExercise is used.

DTCCGTRSetGlobalUTI TxId ASIC rewrite mandates to report global UTI.
Global UTI should start with LEI of the reporting
Party. To populate complete LEI of the reporting
party, DTCCGTRSetGlobalUTl is used.

DTCCGTRRevive Action type <Rvv> DTCCGTRRevive rule can be used to revive a
terminated Trade.
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Product Specific Cases

3.1 FX Swap

In FpML messages, FX Swap was reported as 2 FX Forward messages, one with near leg details and other with far
leg details. The UTI for the 2 messages were identified using -SN’ and ‘-SF’ tag in their UTI. The reason behind
sending 2 FX Forward was that ISDA taxonomy does not cater to FX Swap UPI.

However, for ASIC rewrite, UPI is fetched from ANNA DSB which has separate UPI for FX Swap. In order to support
single leg message generation for FX Swap, domain GlobalUTI is used. The value in the GlobalUTI domain specifies
the jurisdiction i.e it should be ASIC. If the comment is set to true then single leg messages will be generated for FX
Swap.

When single leg messages generation is set to true for FX Swap, UTI of the near leg will not contain ‘-SN’ tag. This
is because with single leg FX Swap message, there is no segregation of near and far leg. Also, note that DTCC does
not accept message with -* (hyphen) in the UTI.

3.2 Commodity Products

For Commodity Product reporting in FpML messages, ISDA provided UPI classification was mandatorily reported to
DTCC. This classification was defined in Commodity Hierarchy window with Tree name as GTR-ISDA and GTR-
BASE.

With ASIC rewrite, classification of commodity is done at 3 node level
e Base Product

e Sub product
e Additional Subproduct

A new tree ‘GTR-1SO20022' is created to support 3 node level commodity specification. The tree will be provided
out-of-box.

Each commodity product needs to be mapped to all the three trees i.e. GTR-ISDA, GTR-BASE and GTR-1S020022
in the commodity Hierarchy window.

Node Name Level 1 Node Name Level 2 Node Name Level 3

FeedWheat

Soybeans

Agricultural Grain Oil Seed Rapeseed

Other

Maize

November 2024 Revision 2.0 / Approved Page 13/ 35
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Node Name Level 1

Node Name Level 2

Node Name Level 3

Rice
RobustaCoffee
Cocoa

Soft RawSugar
WhiteSugar
Other

Potato
Lampante

Olive Oil
Other

Dairy

Forestry

Seafood

Live Stock

Grain MillingWheat

Other
Baseload
FinancialTransmissionRights

Electricity PeakLoad
OffPeak
Other

snerey GasPool

LNG

Natural Gas NCG
TTF
NBP
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Node Name Level 1

Node Name Level 2

Node Name Level 3

Other

Oil

Bakken

Biodiesel

Brent

BrentNX

Canadian

Condensate

Diesel

Dubai

ESPO

Ethanol

Fuel

FuelOil

Gasoil

Gasoline

HeatingOil

JetFuel

Kerosene

LightLouisianaSweet

Mars

Naphta

NGL

Tapis

WTI

Urals
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Node Name Level 1 Node Name Level 2 Node Name Level 3

Other

Coal

Inter Energy

Renewable Energy

Light End

Distillates

Other

CER

ERU

Emissions EUA

EUAA

Environmental
Other

Weather

Carbon Related

Other

Ammonia

Diammonium Phosphate

Potash

- Sulphur
Fertilizer

Urea

Urea And Ammonium
Nitrate

Other

Dry

Freight
Wet
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Node Name Level 1 Node Name Level 2 Node Name Level 3

Container Ship

Other

Construction

Industrial Product
Manufacturing

Inflation

Aluminum

AluminumAlloy

Cobalt

Copper

IronOre

Molybdenum

Non Precious NASAAC

Nickel

Steel

Metal
Tin

Zinc

Other

Lead

Gold

Other

Precious Palladium

Platinum

Silver

Multi Commaodity

Exotic
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Node Name Level 1

Node Name Level 2

Node Name Level 3

Official Economic

Statistics

Other

Other C10
Container Board
Newsprint

Paper Pulp
Recovered Paper
Other

Polypropylene Plastic

Other
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Trade Lifecycle Reporting in ASIC Rewrite

ASIC has introduced the concept of the “Event Type” field. This field allows for reporting of the business reason
behind the submission and is used in conjunction with the Action Type. The Action Type field can be considered
“the What” (e.g. what is being reported — a modification) and the Event Type can be considered “the Why” (e.g. why
is a modification being reported). All trade submissions received post go-live must contain the applicable “Action
Type” and “Event Type” values. It should be noted that the Event Type field is not applicable for certain Action
Types on the Trade Activity submission and when submitting Margin activities.

Action Type
Action Type | Value Description Supported in Calypso
New NEWT A report of a derivative, at a trade or position Yes
level, for the first time
Modify MODI A modification to the terms or details of a Yes
previously reported derivative, at a trade or
position level, but not a correction of a report
Correction CORR A report correcting the erroneous data fields of a | Yes
previously submitted report
Termination | TERM A termination of an existing derivative at a trade | Yes
or position level.
Error EROR A cancellation of a wrongly submitted entire Yes
report in case the derivative, at a trade or
position level, never came into existence or was
not subject to Regulation (EU) No 648/2012
reporting requirements but was reported to a
trade repository by mistake or a cancellation of a
duplicate report.
Revive REVI Re-opening of a derivative, at a trade or position | Yes
level, that was cancelled with action type ‘Error’
or terminated by mistake.
Valuation VALU An update of a valuation of a derivative. Yes
Position POSC A report of a new derivative that is included ina | No
Component separate position report on the same day.
Margin MARU a new margin balance or a modification of the Yes
Update details of the margins shall be identified as
‘Margin update’;
November 2024 Revision 2.0 / Approved Page 19/ 35
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Event Type
Event Type | Value Description Supported in Calypso
Trade TRAD Conclusion of a derivative or renegotiation of its | Yes
terms that does not result in change of a
counterparty
Step-In NOVA An event, where part or entirety of the Yes
derivative is transferred to a counterparty 2
(and reported as a new derivative) and the
existing derivative is either terminated or its
notional is modified.
PTRR comp Post-trade risk reduction exercise No
Early ETRM Termination of a derivative at a trade or Yes
Termination position level
Clearing CRLG Clearing as defined in Article 2 point (3) of No
Regulation (EU) No 648/2012
Exercise EXER The exercise of an option or a swaption by one Yes
counterparty of the transaction, fully or
partially.
Allocation ALOC Allocation event, where an existing derivative is | No
allocated to different counterparties and
reported as new derivatives with reduced
notional amounts.
Credit CREV Applies only to credit derivatives. A credit event | No
Event that results in a modification of a derivative, at a
trade or position level
Corporate CORP A corporate action on equity underlying that No
Event impacts the derivatives on that equity
Inclusionin | INCP Inclusion of CCP-cleared derivative or CFD intoa | No
Position position, where an existing derivative is
terminated and either a new position is created
or the notional of an existing position is
modified.
Update UPDT Update of an outstanding derivative performed | Yes
during the transition period in order to ensure
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Description Supported in Calypso
its conformity with the amended reporting

requirements

Event Type

Calypso’s life cycle event and Action type/Event Type generation in ISO Message

Calypso Trade generated or updated in Calypso Action type | Event type
current
Trade Event
New trade New Trade manually entered NEWT TRAD
Modification | Original trade updated from the trade screen CORR <Blank>
Amendment | Trade is amended using mutually agreed terms with | MODI TRAD

the counterparty. This is executed from Termination

window where is Trade Notional is increased or

decreased
Cancellation | Original trade cancelled EROR <Blank>
Notional Original trade is terminated and new trade captured | MODI TRAD
Increase with new notional
(via the
Termination
window)
Notional Notional is increased from the trade capture screen. | CORR <Blank>
Increase via | This is treated as correction which means amount
Trade was errorenously send earlier and is not corrected
window
Full Original trade terminated TERM ETRM
termination
Notional Original trade is terminated and new trade is MODI TRAD
Decrease via | created with the outstanding amount. Note that the
Termination | new trade is created with same UTI. So, in case of
window partial termination, the terminated trade should not
(Partial send any termination message. For the new trade
Termination) | captured with outstanding amount, MODI should be

sent

NEWT NOVA
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Calypso Trade generated or updated in Calypso Action type | Event type
current
Trade Event
Novation - New trade created (with a Stepln Transferor input in
PO is the Details panel). Refer Novation Flowchart
Transferee
Full Original trade terminated. Refer Novation Flowchart | TERM NOVA
Novation -
CPis the New trade genarated with new cpty and full amount | NEWT NOVA
Transferor
or PO is
Remaining
Party
Partial Original trade terminated and 2 new trades created. | TERM NOVA
Novation - Refer Novation Flowchart
PO is 1st trade created with the new notional amount and | NEWT NOVA
Remainin new transferee from the novation window.
ning wtran . vation window. =~ NEWT NOVA
Party 2nd trade created with remaining notional (original
- novation amount/percentage) with the remaining
party
Full Original trade terminated. Refer Novation Flowchart | TERM NOVA
Novation -
PO is
Transferor
Partial Original trade terminated. Refer Novation Flowchart | TERM NOVA
Novation -
PO is New trade generated with old PO for remaining NEWT NOVA
Transferor amount
Swaption Original trade (swaption) exercised MODI EXER
Exercise Resulting trade (swap) generated upon exercise of NEWT EXER
the swaption
OTC Original Trade terminated TERM EXER
Eont':l(ljptlon New trade generated with old cpty for remaining NEWT EXER
artla' amount
Exercise™**
OTC Original Trade terminated TERM EXER
BondOption
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Calypso Trade generated or updated in Calypso Action type | Event type

current
Trade Event
Full
Exercise**

FX Option Original trade terminated TERM EXER
Exercise
(Vanilla) New underlying trade created NEWT EXER
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Valuation Report

Valuation report submission for ASIC rewrite is in XML format. The schema for Trade Activity report and Valuation
report is same i.e AUTH.030

Before ASIC rewrite, a single CSV file is created for all trades to be reported, and this file is uploaded to DTCC via
SFTP. Since, Calypso has a existing framework to report valuation report in CSV format, the same framework will be
used to report the valuation messages in XML format. This is achieved by creating a schedule task which will read
the valuation report template and generate valuation file containing XML valuation messages.

5.1 Building of Valuation report Template

Valuation report template can be built with the below fields. Users can build a valuation report template using the
Trade Browser or the Valuation Report. Kindly refer to valuation and Collateral report document for FpML message.

The creation of templates remains same but only below fields should be mapped. Note that the fields highlighted
i.e. Valuation Amount, Valuation Currency and Delta should have same offset i.e the column position in the template
should be same. This is done to provide flexibility to user while mapping those fields. User can map other available
fields for Valuation Amount, Valuation Currency and Delta.

Offset DTCC reportable field Calypso Mapping

0 Reporting Counterparty LEI DTCC GTR TradeParty 1 Value

1 Other Counterparty LEI DTCC GTR TradeParty 2 Value

2 Submitting Agent LEI DTCC GTR Data Submitter Value
3 Valuation Amount Pricer.NPV

4 Valuation Currency Pricer.NPV Currency

5 Valuation Timestamp DTCC GTR Valuation Datetime

6 Valuation Type DTCC GTR Valuation Type Party 1 Short Name
7 Delta PLMARK.DELTA.MeasureValue
8 Reporting Timestamp Reporting Timestamp

9 Transaction Identifier DTCC GTR UTI Value

10 Technical Record Identifier Technical Record Identifier

Valuation Type for the report is taken from domain DTCCGTR-XML-ValuationType.
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Users need to input Valuation Type as MTMO (Mark-To-Model), MTMA (Mark-To-Market) or CCPV (Central

Counterparty).

| & Domain Values

" Reload [l save I Save All | [#%] Constraints Setup

| @~ valuation

10f3@ @ | []value

.:J DTCCGTR-XML-ValuationType

~4¢ CCP - Valuation Type

b

-4 Trade Party 2 - Valuation Type

1] DTCCGTR-XMLMessage-ActionType

[ DTCCGTR-XMLMessage-CommaodityUnit

[ DTCCGTR-XMLMessage-DayCountMapping
":J DTCCGTR-XMLMessage-Receiver

”~

Name: DTCCGTR-XML-ValuationType
Value: Trade Party 1 - Valuation Type
Comment: MTMO

<< Add

=> Remove

Add & Save

Technical record identifier is created by concatenating 'VALU’ with the TradelD . DTCC returns the value of
Technical record identifier in the Original Record ID tag of the response message. Thus the value in the Original

Record ID can be used to integrate valuation response message to the corresponding trade.

5.2 Scheduled Task

Use the DTCC_EOD_Report schedule task to export Valuation Report.

- Task Description
Task Type: DTCC_EOQD_Report
External Reference: |DTCCAU_IR_Valuation Report

Comments:

Description:

- Execution

Affempts: |1 Refry After: |0 minutes

JVM Setfings: |-Xms512m -Xmx1024m

Expected Execution Time (SLA): |5 minutes

Log Settings: |-level DEBUG,ERROR,FATAL -trace Accountlookup,Monitoring.ServerRequest,Monitoring.IncomingS erverRequest,Monitoring.ClientRequestDTCC

L1 publish Business Events To User:

Task Notification Options
[ [ send Emails

REPORT TYPE

REPORT FILE NAME
REPORT TEMPLATE MAME
REPORT OUTPUT TEMPLATE
SEND REPORT BY EMAIL TO
SEND REPORT BY EMAIL CC
TIMESTAMP FILENAME
TIMESTAMP FORMAT

Save or Email Blank Report
RECEIVER Legal Entity
RECEIVER LE Contact Type
SENDER LE Contact Type
Email Language

Reporting Regulation
Originator
DATATRAK_SYSID

DTCC Account Assignment
File Description

Client identifier

Agset ID

DTCC Content type

| DTCCGTRValuation ¥ Valuation Report Type

C:\SFTP\readFileLoca\DTCCAU_VA_
Default EMIR Refit Valuation

frue
YYYY_MM_DD_HH_MM_SS

ASIC
6TCL

[(6oose } Data Trak SysID for ASIC

c valuation is 60988
DTCCAU_IR_Transaction

dsh_calypso
IR

(150 }

To report in XML format,

(Name)
(Descripton)

e Set Trade Filter and Pricing Env

content type should be
1SO
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e Set attributes as

REPORT TYPE : DTCCGTRValuation

REPORT FILE NAME : Name and location of your report

DATATRAK_SYSID : Value should be 60988 for Valuation report

DTCC CONTENT TYPE :1SO should be selected for reporting in ISO format
5.3 Valuation report response message

Valuation response message will be linked to the trade using TradelD mentioned in the technical record Identifier.
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Margin (Collateral) Reporting

ASIC requires Margin reporting to be done in XML format. AUTH.108 schema is required for margin reporting.

6.1

Building of Margin reporting template

Existing Calypso framework of reporting Margin contracts in CSV format will be used. For this purpose, a Margin
reporting template must be created with below fields.

S. No | DTCC Field name form AUTH.108 Calypso Collateral Value Report Mapping
1 | Reporting Timestamp Reporting TimeStamp
2 | Reporting Counterparty DTCC GTR Trade Party Value
3 | Other Counterparty DTCC GTR Data Other Party Value
4 | Submitting Agent DTCC GTR Data Submitter Value
5 | Event Date DTCC GTR Reporting Date
DTCC GTR Collateral Portfolio Code. Value is derived from
Calypso’s margin call window variable
6 | Collateral Portfolio Code Reporting_CollateralPortfolioCode
DTCC GTR Collateralized. Value is derived from Calypso’s
margin call window variable
7 | Collateralisation Category Reporting_collateralisationstatus.
8 | TimeStamp DTCC GTR Collateral Valuation Date Time
Initial Margin Posted by Reporting Counterparty Pre-
9 | Initial Margin Posted Pre Haircut Haircut
10 | Currency of Initial Margin Posted Pre Haircut Currency of Initial Margin Posted
Initial Margin Posted by Reporting Counterparty Post-
11 | Initial Margin Posted Post Haircut Haircut
12 | Currency of Initial Margin Posted Post Haircut Currency of Initial Margin Posted
Variation Margin Posted by Reporting Counterparty Pre-
13 | Variation Margin Posted Pre Haircut Haircut
Currency of Variation Margin Posted Pre
14 | Haircut Currency of Variation Margin Posted
15 | Variation Margin Posted Post Haircut Variation Margin Posted
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S. No | DTCC Field name form AUTH.108 Calypso Collateral Value Report Mapping
Currency of Variation Margin Posted Post
16 | Haircut Currency of Variation Margin Posted

17 | Excess Collateral Posted

Excess Collateral Posted

18 | Currency of Excess Collateral Posted

Currency of Excess Collateral Posted

19 | Initial Margin Received Pre Haircut

Initial Margin Collected by Reporting Counterparty Pre-
Haircut

20 | Currency of Initial Margin Received Pre Haircut

Currency of Initial Margin Collected

21 | Initial Margin Received Post Haircut

Initial Margin Collected by Reporting Counterparty Post-
Haircut

Currency of Initial Margin Received Post
22 | Haircut

Currency of Initial Margin Collected

23 | Variation Margin Received Pre Haircut

Variation Margin Collected by Reporting Counterparty
Pre-Haircut

Currency of Variation Margin Received Pre
24 | Haircut

Currency of Variation Margin Collected

25 | Variation Margin Received PostHaircut

Variation Margin Collected

Currency of Variation Margin Received Post
26 | Haircut

Currency of Variation Margin Collected

27 | Excess Collateral Received

Excess Collateral Collected

28 | Currency of Excess Collateral Collected

Currency of Excess Collateral Collected

Value derived from Margin Call window fields.
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& Margin Call Window - Version - 54

Margin Call Config Util Help

Edit Browse
Name : BRANCHE42vsMORNINGSTARPCPC | 216808 |54 | subtype :
Descriptian : ‘ | Parent :

Master e

(I

Parties Details Dates & Times Exposure Groups Initial Margin Independent Amount Eligibility Concentration & Limits Optimization Configurations Ratings Additional Info pocuments

Comment:

. .
Ll

&3

INCLUDE_EXDIV_COUPON
INTEREST_DATERULEONLY
MARGIN_TYPE
NOM_REFORTABLE_COMPOMNENT_INDICATOR.
PRODUCT_TYPE
RECONCILIATION_INTEGRATION
REINVEST_COUPON
RISK_CCY
Reportinglurisdiction
Reporting_CollateralPortfolioCode
Repor e
SEPARATE_VM_SETTLEMENT
SETTLEMENT_STRATEGY
SETTLEMENT_TYPE
SFTR_MASTER_AGREEMENT_TYPE
SFTR_MASTER_AGREEMENT_VERSION
SFTR_OTHER_MASTER_AGREEMENT_TYPE
SFTR_REPORTING
SFTR_TYPE_OF_SFT
SLM
USE_RECONCILIATION
VM_CLASSIFICATION

E Template

VM

EMIR
BRANCHE42vsMORNINGSTARFPCPC
owcCL

6.2 Scheduled Task

" ~Task Description
Task Type: DTCC_EOD_Report

External Reference: ‘DTCCAU_CUHatera\ Report

Comments:

Description:

Refry After: D minutes Expected Execution Time (SLA):

JVM Settings: |—Xm5512m -Xmx1024m

Log Setfings: |-\eve| DEBUG,ERROR,FATAL -trace Accountlookup,Monitoring.ServerRequest,Monitoring.IncomingServerRequest,Monitoring.ClientRequest,DTCC

[ send Emails [ publish Business Events ~ To User:

"Task Netification Opticn:

Business Holidays

= Task Attributes
REPORT TYPE
REPORT FILE NAME
REPORT TEMPLATE NAME
REPORT OUTPUT TEMPLATE
SEMD REPORT BY EMAIL TO
SEMD REPORT BY EMAIL CC
TIMES TAMP FILENAME
TIMES TAMP FORMAT
Save or Email Blank Report
RECEIVER Legal Entity
RECEIVER LE Contact Type
SENDER LE Confact Type
Email Language
Reporting Regulation
Originator
DATATRAK_SYSID
DTCC Account Assignment
File Description
Client identifier
Asset ID
DTCC Content type

DTCCGTRCollateralValue
C:\5FTP\readFileLoca\DTCCAU_VA_
ASIC Collateral Value

true
YYYY_MM_DD_HH_MM_SS

ASIC

oTcL

60989

4
DTCCAU_Collateral
dsh_calypso

co

150
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e Set Trade Filter and Pricing Env

e Set attributes as

REPORT TYPE

REPORT FILE NAME
DATATRAK_SYSID
DTCC CONTENT TYPE

: DTCCGTRCollateralValue
: Name and location of your report

: Value should be 60989 for Margin report

:1SO should be selected for reporting in ISO format

To populate From ID (<Fr>) in Margin report header and Message Definition Identifier (<MsgDefldr>) in Margin

report header, 2 new domains are created under DTCCGTR-ISOASIC-Header.

DTCCGTR-ISOASIC-Header-Message-Def-Collateral should contain the schema name
(auth.108.001.01_ASICUG_DATMDA_1.1.0) of Margin report.

@ voma

es o [) FaY
& Reload [l save [ save Al | B constrais sewp 7]
ISOASIC 10f2@ @ | O value
Name: DTCCGTR-ISOASIC-Header
=] j DTCCGTR-15 0ASIC-Header ~
L g DTCCGTR-ISOASIC-Header-Message-Def Value: | DTCCGTR-ISOASIC-Header-Message-Def-Collateral
PY 0 TCCOTR-150ASIC-Header-Message-Def-Col ateral P 108.001.01 ASICUG DATMDA 1.1.0
- ;‘ DTCCGTR-ISOASIC-Header-Receiver
- 4% DTCCGTR-IS0ASIC-Header-Sender-Collateral
- 4% DTCCGTR-ISOASIC-Header-Sender-Commodity << Add Add & Save
- 4% DTCCGTR-IS0ASIC-Header-Sender-Credit > Bemave
- 4% DTCCGTR-IS0ASIC-Header-Sender-Equity
- 4% DTCCETR-ISOASIC-Header-Sender-Fx
4% DTCCGTR-ISOASIC-Header-Sender-InterestRate
1 T ATres TR 0 AR Flansiaan b A
& Uomain values — - u X
§ reload (Bl save Iy save 1 | B8 constraints setp 9
1S0ASIC 1of2@ @ | O value
Name: | DTCCGTR-1S OASIC-Header
- 2] DTCCGTR-ISOASIC-Header ~
4% DTCCGTR-ISOASIC-Header-Message-Def Value: | DTCCGTR-ISOASIC-Header-Sender-Collateral
4% DTCCGTR-ISOASIC-Header-Message-Def-Collateral Comment: [0
B {. DTCCGTR-ISOASIC-Header-Receiver
BXY 0 1CCGTR-150AS IC-Header-Sender-Collateral
42 DTCCGTR-ISOASIC-Header-Sender-Commadity <<add Add 8 Save
4% DTCCGTR-ISOASIC-Header-Sender-Cradit R

4¥ DTCCGTR-ISOASIC-Header-Sender-Equity

4% DTCCGTR-ISOASIC-Header-Sender-Fx

4% DTCCGTR-ISOASIC-Header-Sender-InterestRate
(7] DTCCGTR-ISOEMIR-FloatingRateCode
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ASIC Rewrite Installation Steps

1. Calypso Installation: Install the DTCC patch provided in the Calypso MR/MHF.

2. Message Setup changes: With ASIC rewrite, the existing FpML message submission will be rejected by DTCC
and only ISO message submission will be accepted. For the same reason, new ISO templates should be configured
in Message Setup window instead of FpML message. Note that for testing, both the FpML and ISO messages can
be submitted.

Below is the message setup for IR Swap which has been updated with the template Name
IRSwap_ISOTradeActivity.xml'. Template name for each of the supported product is mentioned in section 5.1 of this
document.

Key points to note.

e Forclients using sFTP connection, no additional changes are required in message setup except for
configuration of the new template.

e Forclients using MQ connection, additional change in Gateway field is required to support the new MQ queues.
This will be discussed later in MQ connectivity section.

e The same ISO template is to be configured for all the life cycle events like Termination, Cancellation, etc and
ISO message will be generated as per the event type.

e All the out-of-box SD filter can be used as per client requirements.

Message setup for ISO Message

A

Utilities  Help
~——rroous

Product: CDSIndexOption » : Edit 8rowse

Product: CDSIndexTranche

Product: CDSNthDefault

Product: CDSKthLoss Product Type | Swap v Language English v

PYOcE: Cropection) Event Type VERIFIED_TRADE ¥ Address Type |DTCC V=

Product: Calliotice

Product: CancellableSwap Message Type DTCCGTR_OUTGOMNG v Gateway DTCCGTRIntRate v

e e Processing Org |ALL v|  FormatType [oTCCOTR v

Product: CappedSwap = .

Product: Cash PO Contact Type Default Template |IRSwap_ISOTradeActvity.aml

Product: CommodityoTCOption2 Recenver AL S0 Filter

Product: CommoditySwap 3 T

Product: CommoditySwap2 Recaiver Role | CounterParty v Audt Filer v

Product: ContingentCreditDefaultSwap =

Product: CreditDefautSwap RacOonaac Tyye (S

Product: CreditDefaultSwapABS Grouping [ [ matching [Jmactve

Product: CreditDefaultSwaption [[]00 not Send Me...

Product: DividendSwap

Product: Equity Config 14 186279 Delete save Save As ew

Product: EquityForvard

Product: EquityLinkedSwap

Product: EquityStructuredOption 4 Produt Event Message Type ProcessingOrg PO Contact Type  Receiver Recever Role Rec Contact Type  Language  Addr Type  Gateway Format Type  Template Name Static Data Fiter
Product: ExtendibleSwap 126749Swap __|VERIFIED_TRADE |DTCOGTR_OUTGOING |ALL Default ALL CounterParty _|Default English pTcc [DTCCGTRINRateNP [DTCCGTR IRSExotic_NewTrade_Snapshot.um! |isIRSExotic_Trade
Product: FRA 145035 Swap |VERIFIED_TRADE |DTCCGTR_OUTGOING |ALL Default ALL ‘CounterParty _[Default English  |DTCC DTCCGTRIntRateNP [DTCCGTR IRSExotic_Amendment_RT .l ISRSExotic_Amen
Product: FX 145038 Swop |VERIFIED_TRADE |DTCOGTR_OUTGOING |ALL Default ALL CounterParty | Default English  [DTCC DTCCGTRIntRateNF [DTCOGTR IRSExotic_Amendment_Snapshotxmi_isIRSExotic_Amen
Product: FXForward 145042 Swap  |VERIFIED_TRADE |DTCCGTR_OUTGOING |ALL [Default AL |CounterParty _|Default English  |DTCC DTCCGTRIntRate  |DTCCGTR IRSExotic_NewTrade_Snapshotaaml _IsRSExotic_Novati
Product: FXNOF 164479 Svap _ |VERIFIED_TRADE [DTCCGTR_OUTGOING |ALL Default ALL |CounterParty _|Default English _|OTCC |DTCCGTRIntRate  |DTCCGTR RSwap_Amendment_RT.xml IsDTCCGTR_Notiol
Product: PXNDFSwap 164473 5wap __|VERIFIED_TRADE |OTCCGTR_OUTGOING |ALL |Default ALL CounterParty _|Default English __|oTCC |DTCCGTRInRate  |DTCCGTR | IRSwap_Amendment_Snapshotxml _|sDTCCGTR_Notiol
Product: FXOption 178473 Swap |VERIFIED_TRADE [DTCCGTR_ OUTGOMNG |ALL Default AL [Counterparty [pefault JEnglish [oTCC[bTCCGTRIntRate [DTCCGTR [Rwap_ NewTrade_SnapshotxmisSRSStandard_o
Product: FXSwap 145037.5wap _|VERIFIED_TRADE [DTCOGTR_OUTGOING |ALL IDefault ALL [CounterParty _|Default lenglish __[oTCC |DTCCGTRINtRateNP |DTCCGTR isRSStandard_An
Product: G.Commodities 14503651 |VERIFIED_TRADE |DTCCGTR_OUTGOING |ALL [Default ALL CounterParty |Default English  IDTCC |DTCCGTRIntRateNP |DTCCGTR iSRSStandard_An
Product: G.Creds Derivatives 193173 51 v % I I K CounterPa I gl loTec I IDTCOGTR iSIRSStandard_Tr,
Product: G.Equity 279 Suea VERIFIED_TRADE DTCOGTR_OUTGOING 'ALL f CounterParty _ Default Engh: DTCCGTRIntRate  DTCOGTR IRSwiop_ISOT radeActivity.oml

Product: G.Forex

Product: G.IRD

Product: MarginCall

Message setup for lifecycle events: The template used while capturing the trade should be used for other lifecycle
events of the trade. The template will pick up the correct Action type and Event type in the message for reporting
to DTCC.
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- e T
vtilties
- Product: CDSindexOption AlY edt rowse
Bl Product: COSIdexTranche
© Procucs oSODetouk . B oo [ B
G- | Product: CFDDirectional ~ ~
B H Product CPoDIr: Event Type | EXITING_TRADE Address Type | DTCC =
4 Produdt: CancellableSwop Message Type | DTCCGTR_OUTGOMG ~ Gateway | DTCCGTREquity v
@ Produdt: CancellsbleXCCySwap
& Product: CapFloar Processing Org ALL | Format Type | DTCOGTR hed
G- Product: CappedSwal = i
&' Product: Cappedswep FO Contoct Type | Default Template fendSwap_ISOTradeActivity.xmi ...
® Product: CommedityOT COption2 Recerver ALL SD Filter
-, Product: CammoditySwap
4] Product: Commod 2p2 Receiver Rale | CounterParty e Audit Filter -
Al | Product: ContingentcreditDefaultsviap = v
) Product: CreditDefaultSwap Rac Conkect Type [RER
4| Produdt: CrediDefaultSwapABS Greuping <= [ matching D macuve
- Product: CreditDefaultSwaption [Joo net Send Me...
- Produd: DividendSwap
CANCELED_TRADE Config Id | 159243 Delate Save Save As New
D
%- | PENDING_TRADE '] Product Event Message Type ProcessingOrg PO Contact Type  Receiver Receiver Role RecContoct Type  Language  Addr Type  Gateway Format Type  Template Name Static
% PRICING_TRADE | 164388|DividendSwap |CANCELED_TRADE _ |DTCCGTR_OUTGOING |ALL Default A CounterParty  Default English pTCC DTCCETREquity [DTCCCTR Exit_nonpublicRegort.xml lisbTE
i+ TERMINATED TRADE 158633|DividendSwap [PENDING_TRADE [DTCCGTR_OUTGOING |ALL |Default AL CounterFarty _ Default |English _pTCC "DTCCGTREQuy [DTCCGTR |DividendSwap_ewTrade_PET.xml lisnTC
# | VERIFIED_TRADE | 158634|DividendSwap |PRICING_TRADE IDTCCGTR_OUTGOING |ALL |Default JALL CounterParty _ Default English pTCC DTCCGTREquity |DTCCGTR | DividendSwap_NewTrade_RT.xml lisDTC
-} Produd: Equity [DTCCETR_OUTGOING |ALL Default AL Counterfarty _ Default English __|pTec DTCCGTREquity |DTCCGTR | DvidendSwap, NewTrade_Confirmoanl____isDTC
|| Product: EquityForvard [DTCCGTR_OUTGOING |ALL Default AL CounterFarty _ Default English _DTCC DTCCGTREQuy [DTCCGTR  Dividendswap_amendment_snapshot.xml isDTC
-, Product: EquiylinkedSwiap IDTCCGTR_OUTGOING |ALL Default AL Counterfarty  Default English  [DTCC DTCCGTREquity |DTCCGTR DividendSwap_ovationTrade_Confirm.mi |isDTC
-1} Product: EquiyStructuredOption [DTCCGTR_OUTGOMG |ALL Defauit AL Counterfarty _ Default lEnglish __IpTCC [DTCCGTREquity [DTCCGTR _ DividendSwap_NewTrade Snapshotxml |IsDTC
- Product: ExtendibleSwap [DTCCGTR_OUTGOMG |ALL Defaull ALL Counterearty _Default Engish __DTCC UTCCGTREquly [DTCCGTR __ Diidendswap_lvewTrade_snapshotml _|DTC
4| Product: FRA IDTCCETR_OUTGOING |ALL |Defauit AL Counterfarty  Default English DTCC DTCCGTREQuity [DTCCGTR  DividendSwap_Amendment_RT.xmi |isoTC
B || Product: FX [DTCCGTR_OUTGOMNG |ALL Default ALL CounterParty _ Default English __|pTCC DTCCGTREquity [DTCCGTR DividendSwap_Amendment_Snapshot.xml |isDTC
). Product: PXForwerd | "158242{Didendsvinp [VERFED_TRADE _ |DTCCGTR_OUTGOING AL [Defauit AL CounterParty _Default [English__IDTCC___IDTCCGTREquiy [DTCCGTR DvidendSwap_ Amendment_RTxni isDTC
il Product: FXNDF [ [DTCCGTR_OUTGOING |ALL |Default ALL Counterfarty  Default lEnglish pTCC _DTCCGTREQuIty |DTCCGTR DiidendSwap_NovationTrade_PET.xml __|IsDTC
B | Froduct: FXNDFSwap [DTCCGTR_OUTGOMNG |ALL [Default [ALL CounterParty _ Default English _pTCC DTCCGTREquity |DTCCGTR  DividendSwap_NovationFee_RT oml [soTC
¥ Product: FXOption ALL IDefaut AL CounterParty _ Default English __pTCC DTCCGTREquity |DTCCGTR | DvidendSwap,_NovationFee_RT mi =DTC
Bl Product: FXSwap ndSwap |TERMINATED_TRADE |DTCCGTR_OUTGOING |ALL Default ALL CounterFarty _ Default |English __pTCC "DTCCGTREQuNy |DTCCGTR DiidendSwap_Termination_RT.xmi sDTC
-} Product: G.Commodities [ ividendSwap VERIFED_TRADE  |DTCCGTR_OUTGOING |ALL Default [ALL CounterParty  Default English pTCC DTCCGTREquity |DTCCGTR DividendSwap_MewTrade_Snapshotxml | sDTC
3| Produc: G.Credit Derivatives 164082 DividendSwap VERIFIED_TRADE IDTCCGTR_OUTGOING ALL Default ALL Counterfarty _ Default English pTce DTCCGTREquity |DTCCGTR DridendSwap_NewTrade_Snapshot.xml  |isDTC
Bl Product: G.Equity 1ssmmmw7wm JAlL Default L CounterFarty  Default [English DTCC [DTCCGTREQuty |DTCCGTR Edt_nanpublicReportxml s0TC
| Product: G.Forex E122/Dnidendyan TFRMINATED TRADF IDTCCTR OUTCOING A1 Delzull Al DICC If sDTC
|| Product: G.IRD 159243(DividendSwap [EXITING_TRADE __|DTCCGTR_OUTGOING |ALL Default TALL CounterFarty _ Default Englsh  DTCC TOTCCGTREQuy |DTCCGTR  Dividendswap_ISOT radeActiity.mi
-} Product: MarginCall 159249/DividendSwap [TERMINATED_TRADE [DTCCGTR_OUTGOING |ALL Default [ALL CounterParty  Default English pTCC DTCCGTREquity |DTCCGTR DividendSwap_ISOTradeActivity. kmi [isoTC
4] Product: NDS IDTCCETR OUTGOING AL Default AL Counterfartv  Default Enalish brce DTCCETREquity IDTCCGTR. DridendSwao 1SOTradeActvity.xmi sDTC

Message setup for MQ connection: If MQ connection is used for DTCC reporting then changes in message
Gateway field of message setup is required. For ASIC rewrite, new outgoing queues are created. To write the
message to these queues, new Gateways are created for each of the asset classes.

Message setup should use the new Gateways corresponding to the asset class.

Asset Class Gateway Name Name

Interest Rate DTCCGTRISORate

Foreign Exchange DTCCGTRISOFX

Equity DTCCGTRISOEquity

Credit DTCCGTRISOCredit

Commodities DTCCGTRISOCommo

Sample message setup with new gateway in the message setup.
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CappedSwap

A

Utilities  Help
i ~ Edit Browse
: Cl
!
i Product Type | DidendSwap v anguage |English
7 Event Type | EXITING_TRADE Address Type |DTCC v
i Message Type | DTCCGTR_OUTGOING - Gateway | DTCCETRISOEquity
i Processing Org |ALL ~ Format Type |DTCCGTR
i o PO Contact Type |Defoult - Template fendSwap_ISOTradeActivity.aml | ..
| Product: =
£ Product: Receiver [ALL . SO Filter
+ | Product: D Receiver Role | CounterParty ~ Audit Filter ~
. Product: CDSHthLoss
i | Product: CFDDirectional Rec Contact Type | Default
i Product: Caliuctice Matchin Wadive
4 Product: CancellableSwag Grouping - E . :m e ]

Product: CancellableXCCySwap - N

- Product: CapFloor Config 1d |159243 Delete. Seve Save As Hew
i

W Froduc Event Message Type Processingry PO ContactType Recewer Receier Role RecConiactType  Language AddrType  Gateway Format Type  Template Name Static Data Filter
156243 OnadendSwop [EXITING_TRADE [DTCCGTR_OUTGOING [ALL [pefauit L [CounterFarty _|Defauit Engish __|pTCC DTCCGTRISOEquity [DTCCGTR _ [DiidendSwap_ISOTradeActivity.aml

: DTCCGTR_OUTGOING

: DTCCGTR_DUTGOMG

: DTOCGTR_OUTGOMG
TR

: DTCCGTR_DUTGOMG
: DTCCGTR_DUTGOMG
83 : DTCCGTR_OUTGOING
® id=164082 : DTCCGTR_OUTGOING
® id=150239 : DTCCGTR_OUTGOING

3. Domain Changes: To provide flexibility in terms of values being reported to DTCC, some of the variables are
reported from Domain and should be configured before reporting to DTCC.

e Header of the ISO template has variable values and so are parametrized using domain ‘DTCCGTR-ISOASIC-
Header'. Various subcomponents for this domain are used to populate the ISO message header details. O-code
of the organisation is to be populated in the highlighted domain.

Header Value Comment value

DTCCGTR- | DTCCGTR- auth.030.001.03_ASIC_DATTAR_1.0.0 To populate Message Def
ISOASIC- ISOASIC-
Header Header-
Message-Def

DTCCGTR- | DTCCGTR- DDRS To populate 'To' tag
ISOASIC- ISOASIC-
Header Header-
Receiver

DTCCGTR- | DTCCGTR- 6<0-code of organization> To populate 'From' tag in IR template
ISOASIC- ISOASIC-
Header Header-Sender-
InterestRate

DTCCGTR- | DTCCGTR- 5<0-code of organization> To populate 'From' tag in Fx
ISOASIC- ISOASIC- template

Header Header-Sender-
Fx
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Header Header Value Comment value Usage
Name
DTCCGTR- | DTCCGTR- 4<0-code of organization> To populate 'From' tag in EQ
ISOASIC- ISOEMIR- template
Header Header-Sender-
Equity
DTCCGTR- | DTCCGTR- 3<0-code of organization> To populate 'From' tag in CR
ISOASIC- ISOASIC- template
Header Header-Sender-
Credit
DTCCGTR- | DTCCGTR- 2<0-code of organization> To populate 'From' tag in CO
ISOASIC- ISOASIC- template
Header Header-Sender-
Commodity
DTCCGTR- | DTCCGTR- 0<0O-code of organization> To populate 'From' tag in Collateral
ISOASIC- ISOASIC- template
Header Header-Sender-
Collateral

e With ASIC rewrite, UPI fetched from ANNA DSB is used for reporting. As such, single leg reporting of FX Swap
can be done instead of reporting 2 FX Forward. To enable single leg reporting of FX Swap, domain GlobalUTl is
used. When the domain is Enabled for ASIC, single leg reporting of FX Swap will be done.

4

e Wl Save All
A

¢ Reload [l save

|§| Consfraints Setup

globaluTI 1 of 1@ @ O Value
: Mame: | GlobaluTI
=~ ] GlobaluTI ~
; P ASIC Value: |ASIC
2 ESMA Comment |True
: '. FCA
Ex ] groupStatichateFilter
+ ] hedgeAccountings chemeAtiributes << Add
+ j hedgeAccountings chemeMethod s AT

+ _:I hedgeAccountingSchemeStandard
+ j hedgeAccountingSchemeTestingType
+ _:I hedgeAccountngSchemevalidationType

- j hedgeDefinitionAtiributes
+ _:I hedgeDefinidonAtributes.Check List Template

4. Scheduled Task Changes (for Trade and Transaction reporting using sFTP):

For DTCC reporting using sFTP, below changes are required.
e DATATRAK_SYSID to be updated with the new ISO XML submission as given below.
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Jurisdiction

Asset Class

Submission Submission Format Environment
60988 ASIC Trade Activity Submission XML UAT and
Prod
60988 ASIC Trade Activity Submission XML UAT and
Prod
60988 ASIC Trade Activity Submission XML UAT and
Prod
60988 ASIC Trade Activity Submission XML UAT and
Prod
60988 ASIC Trade Activity Submission XML UAT and
Prod
60989 ASIC Margin Activity Submission XML UAT and
Prod

ASIC

ASIC

ASIC

ASIC

ASIC

ASIC

Commodity

Credit

Equity

FX

Rates

Collateral

e Added new DTCC content type ‘ISO’. Processing of ISO messages for ASIC rewrite using SFTP is different as
compared to the FpML messages. For ASIC rewrite ISO messages, header is not required to be sent to DTCC.
To apply different processing for ISO messages, new DTCC content type called ISO is added. For schedule task

created for ASIC rewrite reporting, DTCC content type ‘ISO’ should be selected.

Task Description
Task Type: |DTCC_EOD_Report
External Reference: |DTCCAU_IR_Transaction
Comments:
Description:

Execution Parameters

Attempts: |1 Retry After: |0

JVM Settings: |-Xms512m -Xmx1024m

Log Settings: |-level DEBUG,ERROR,FATAL -trace A

Task Notification Options

[ send Emails [ publish Business Events

Business Holidays

=l Task Attributes
REPORT TYPE
REPORT FILE NAME
REPORT TEMPLATE NAME
REPORT OUTPUT TEMPLATE
SEND REPORT BY EMAIL TO
SEND REPORT BY EMAIL CC
TIMESTAMP FILENAME
TIMESTAMP FORMAT
Save or Email Blank Report
RECEIVER Legal Enfity
RECEIVER LE Confact Type
SENDER LE Confact Type
Email Language
Reporting Regulation
Qriginator
DATATRAK_SYSID
DTCC Account Assignment
File Description
Client identifier
Asset_ID
DTCC Content type

(Name)

minutes

To User:

Expected Execution Time (SLA):

5

minutes

ccountlookup,Monitoring.ServerReguest,Monitoring. IncomingS erverR equest, Monitoring.ClientRequest,DTCC

Trade
C:\SFTP\readFileLocal\DTCCAU_IR _
ASIC_IR_TRADES

true
YYYY_MM_DD_HH_MM_SS

ASIC

6TCL

60988

c
DTCCAU_IR_Transacton
dsh_calypso

R

150
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