Euroclear Fees Integration Guide

4 CA LYPSO VERSION 14.1

-~ September 2014 — Second edition

The purpose of this document is to describe the setup needed to integrate Euroclear fees for the legal entities
participating in the Euroclear Security Lending and Borrowing program.

Participants can choose to lend (against receiving a fee) or to borrow (against paying a fee) securities
automatically when they are short or long.

They are short when:
e  Traders sell short
e Traders buy and sell on the same day but purchases fail, and/or

e Depot transfers at participant’s account fails

Borrowing is allocated when a borrower’s account is insufficient to settle the transaction, and then reimbursed
when securities become available in the borrower’s account.

Fees are charged at the end of the business day (Fridays count as 3 days). Euroclear participants are informed
daily but pay monthly.

Pre-requisites

e  Positions are based on back office positions computed by the Inventory engine for bond trades, repo, BSB,
security lending at value date.

e Borrowing and lending fees are uploaded at value date based on a theoretical position at value date.
e Fees are allocated to books proportionally to the aggregated security position ISIN/Agent/Account.

e If afee is uploaded on a security where no position is held, then the fee is not allocated.

This interface uses the EUCLID message files from CREST -Euroclear UK.

Revision date Comments
July 2013 First edition for version 14.0.
September 2014 Second edition - Updates for version 14.1.
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Section 1. Setup Requirements

1.1 Domain Values

Several Domain values need to be entered.

These Domain values will be used in the configurations of the Scheduled task, the workflows, message types and
attributes, and static data filters in order to allow the process of the Euroclear fee interface.

Domain Name Value
accountProperty XferAgentAccount
Billing.subtype EUROCLEAR_FEE
billingCalculators BillingEuroclearFeeCalculator
domainName Billing.subtype

EuclidFeelndicators

EuclidFeelndicators E6, E7

FeeBillingRuleAttributes DefaultTransferType, MatchBook, MatchISIN, SingleTrade

flowType EUROCLEAR_FEE

messageAction BOOK_ALLOCATE, BOOK_SPLIT

messageStatus ALLOCATED, PENDING_BOOK

messageType EUROCLEAR_EUCLID

MsgAttributes BOOK, BOOK_FEE, BOOK_NAME, CANCEL_MANUALLY, CURRENCY,

DAYS, FEE, ISIN, NOMINAL, PAY/REC, PRODUCT, PRODUCT_NAME,
SUP_FEE, SUP_NOMINAL,

SUP_PAY/REC, SUP_REC

productTypeReportStyle Billing (comment « Billing ReportStyle »)
scheduledTask EUCLID_FEE_IMPORT
workflowRuleTrade UpdateEUROCLEARMsg

1.2 Billing Setup

1.2.1 Billing Engine

The Billing Engine is required to process events and generate Billing Fees according to the Billing Grid definitions.

The Billing Engine must be defined to be a consumer of the following event types, in order to trigger the creation of
Billing Fees. This is done using Configuration > System > Events - Consumers tab.

e  PSEventAccountingBilling
e PSEventMEssage
e PSEventTrade
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e  PSEventTransfer

The Billing engine must be added to the “engines.startup” parameter in “*<calypso
home>/client/deploy/EngineStartupConfig.properties”:

engines.startup=TransferEngine,MessageEngine, InventoryEngine, AccountingEngine, Liquidat
ionEngine, PositionEngine, TaskEngine,LifeCycleEngine,BillingEngine

The Billing engine is started as part of the Engine server using "<calypso
home>/startEngineserver.bat" on Windows platforms or <calypso
home>/startEngineserver. sh on *nix platforms.

1.2.2 Billing Grid Configuration

Billing Euroclear fee Trade creation requires defining a Billing Grid.

In Calypso, the billing grid specifies the conditions under which a billing fee must be triggered. It also defines the
counterparty and the book that will be used on the billing trade.

The set up is done in Configuration > Fees, Haircut & Margin Calls > Fee Grid > Billing Panel.

I Fee Grid Window - Version - 0 EIBX)
[ Trade Fee Grid | Billing Grid | Browse |
Grid Id Account |ALL |~
Processing Org II' Ccy |ANY |u
Legal Entity ALL [] Role |Agent [~
Event Type |Message |v| Fee Value Date |MessageCreaﬁunDate |v|
SD Filter [MszEUGLID L]
Valid from [01/01/2010 | validto | |
Description |Eur0c|ear Loan & Borrawing |
Calculator |[EuroclearFee ~ || Add |  Remove |
Billing Calculators
| Type [ staticDataFilter | AmountType | Currency | Description
23487|BillingEuroclearFeeCalculator [MsgEUCLID  |[AMOUNT | |[Euroclear Laan & Earraowing
New | | Delete | | Save | | Save as new | 1

Fields Description

Fields Description
Grid Id Grid Id given by the system upon saving.
Processing Org Processing Org to which this Billing Grid must be applied. Choose ALL if it must be applied
to all Pos.
Legal Entity Legal Entity to which this Billing Grid must be applied. ALL is possible.
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Fields Description
Role Roles of the Legal Entity to which this Billing Grid must be applied. For example:
Counterparty.
Event Type Type of event the billing event should be triggered on. Billing events are defined in the
domain " billingEvents”.
-lalx
Search: |Bi||ingE Find ||- Value
fhilling d Tame: IbillingEvents
42 BillingccountEvent
: 4% BilingMessageEvent _ Value: I
to® BillingTransferEvent T
Valid from Start Date from which the Billing Grid is valid.
Valid To End date to which the Billing Grid is valid.
Description Description of the Billing Grid. Mandatory field.
Calculator Type of calculator that should be applied. In our case, select Euroclear Fee.
Account Accounts on which this Fee Grid must be applied (in case it is triggered by the account
event).
Ccy Currency.

Fee Value Date

Choose from:

. Current Date
e Custom Date
e  TransferSettleDate

e  TransferValueDate

SD Filter

SDFilter to define perimeter of the Billing Grid. Defined in Configuration > Filters >
Static Data Filters.

Details on the SD Filter MsgEUCLIG:

P Static Data Filter Window: [110000/rel11/calypso_user]
Name: MsgEUCLID | atrbutes.. || simuate. |
c t | Pending Modifs
Groups: ANY | E
Attribute Criteria Filter Yalueis)

1e Sender - M Add EUROCLEAR

1e Status T M Add ALLOCATED CANCELED

1e Tvpe hL Add EUROCLEAR_EUCLID
MEG_ATTRIEUTE. CAMNCEL_MAMUALLY - NOT_LIKE b CANCEL_MAMUALLY
| Load | New Delete Save Save as Usage Close

1.2.3 Fee Billing Rule

This is to assign the fees to a billing trade and to define the trade billing values: Counterparty, book, creation date,

settlement date rule, billing currency.
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" Fee Billing Rule Window - Version - 0

Billing Asset Type |NE}{T_BILLING_DATE | - |

Billing Date Rule

Adjust. Days 0| [ ] Bus. Days

Billing Threshold |0 |

Edit | Browse
= d SD Filter | | M \
Processing Org |ALL v Role |Agent [~
Legal Entity [EUROCLEAR | w |  EfectveTo| |
Effective From [01/01/2010 | Billing Ccy [ANY |

EMD OF MONTH lil Sett. Date Rule

Holidays

Billing Asset Threshold |D |

Input Date Type |TradeDate [~

| New | ‘ Delete

| save || saveasn. |

Defaults Trade Billing Values

Show Pending Authorizations

=

Fields Description

Fields

Description

Id

Fee Billing Rule id.

Processing Org

Processing Org it needs to be applied to.

Legal Entity

Legal entity it needs to be applied to.

Role

Role of Legal Entity is should be applied to.

Effective from

Effective from date.

Effective to

Effective to date.

Billing Asset Type

You can choose from the following:

e  NEXT BILLING DATE: used for euroclear fees in order to cumulate all the fees
integrated into one trade during a specified time set as a date rule

e MANUAL
e IMMEDIATE

Billing Date Rule

Date Rule to apply for Billing Date.

Adjust. Days

Number of days the date should be adjusted.
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Fields

Description

Billing Threshold

Amount under which no billing trade will be generated.

SDFilter See above.
Billing Ccy Currency.
Holidays Holiday calendar used to generate billing trade.

Sett Date Rule

Date rule to apply for Settlement date.

Billing Asset Threshold

Amount under which no billing trade will be generated.

Attributes

Attributes of the Fee Billing Rule.

I Attributes Window

&)

Domain ...
Marme Yalue
DefauliTransferType ELUROCLEAR_FEE
MatchBook trie
MatchISIM trie
SingleTrade False
DefaultBook
DefaultBundlelD
DefaultkdwDAgent
Apply Cancel

»  Set DefaultTransferType = EUROCLEAR_FEE

» Set SingleTrade = False

» Set MatchBook = True in order to include the book into the matching key of

the billing trade

»  Set MatchISIN = True in order to include the ISIN into the matching key of

the billing trade

1.3  Workflows

1.3.1 Trade Workflow

Based on a billing grid and rule, a billing trade will be generated for the corresponding event. Specific trade
workflow can be configured using the product type = Billing and the subtype = EUROCLEAR_FEE.

Suggested Trade workflow:

The trade workflow rule UpdateEUROCLEARMsg cancels all messages related to a billing trade when the trade is

cancelled.
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& Workflow Graph (PSEventTrade/ALL/Billing/EURCCLEAR_FEE) [110000/rel11/calypso_user]
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s r
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I WorkFlow Config - Version - 0 [110000/rel 1/calypso_user]

File Domains Help

4

l Processing Org ALL E
Event Class [PSEventTrate |+ subtyps [FUROCLEAR FEE [+|  Product [Biling -
Orig Status VALIDATED | nction [cance | Restlt tatus CANCELED [v]

[ IDifferent User Create Task [JuseSTP [ Use KickOffiCut Off

[ Log Completed [ ] Preferred Action [ Update Only [ Generate IntermediaryE... [ Needs manual Authorization

Rules UpdateEUROCLEARMsy E

Fiter I[-] | CistomRulesDefiion |

Comment

4| Orig Status | Action | Resulting Status | Diferent User[Use 5TP[Lon | Subtype | Produst Type Rules Pracessing Org | Kick Off Cut OF| Crest Task| Comment| Fier| Prefered [ KOICO Confies| UpDate Orly| Gener
TEIONONE [NEW PENDING d [ | L] EUROCLEAR_FEE illing AL O O O | O
23520PENDING _[AUTHORIZE VALIDATED O ¥ | [] [EUROGLEAR FEE [Billing ChecksDl AL O O O o O
23571VALIDATED |AMEND __|VALIDATED, EURGCLEAR_FEE [Riling AL v 1
23522 VALIDATED [CANCEL _|[CANGELED 0 [0 | [J [EURGGLEAR FEE [Biling UptateEIROCLEARMS ALL O W 0 i 0
(] 1 ] v
[ oan | New |[ sme [ Deete || Dupcate.. | 2322
[ Authorization Show Pending Autherizations ‘

1.3.2 Message Workflow

A specific workflow must be configured for the "EUROCLEAR_EUCLID"” messages.
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On the transition, PENDING_BOOK - BOOK_ALLOCATED - ALLOCATED you must add the filter
MsgAttributBookEUCLID.

B WorkF low. Config - Version - 2 [110000/rel! 1/calypso_user]

File Domains Help
4
W Processing Org ALL E
Event Class [PSEventiessage | v|  suitype [FUROCLEAR FU.. [w|  product [aLL |~
Orig Status |ALLOCATED ‘ = ‘ Action ||300K,spm ‘ = ‘ Resut Status |CANCELED ‘ = ‘
[ Different User Create Task [Juse STP [ Use KickOffiCut Off
[Log Completed [] Preferred Action [ Wpdate Only [ Generate Intermediary E... [ ]
Rules CheckCorrectContact E
Fmel‘ ‘ E ‘ Custom Rules Definition |
Comment
Ief Orig Status Action Resulting Status | Different User| Use STP| Lo Subtype Product Type Rules Processing Org| Kick Offi Cut OFf| Create Task| Comment Filter Prefered | KO/
23513 ALLOCATED BOOK_SPLIT CANCELED EUROCLEAR_EUCLID ALL CheckCarrectContact |ALL v
23515|NONE MEW PENDING_BOOK | vl [ | |[EURDCLEAR_EUCLID |ALL ALL | L |
23536|PENDING_BOOK |BOOK_ALLOCATE |ALLOCATED [ [v] [ | [EUROCLEAR_EUCLID [ALL ALL ] [l s gAttributeBookEUCLID ]
23538PENDING_BOOK [BOOK_ALLOCATE |[CANCELED ] [1 | [] [EURDCLEAR_EUCLID [ALL ALL ] [v] ]
4] In [»
[ oas | new || sae || pelete || Duplicate. | 23513
[ Authorization Show Pending Authorizations |
Id Orig. Status Action Resulting status STP Log Subtype Rules Task SDFilter
23515 NONE NEW PENDING_BOOK TRUE FALSE EUROCLEAR_EUCLID FALSE
23513 ALLOCATED BOOK_SPLIT CANCELED FALSE FALSE EUROCLEAR_EUCLID  CheckCorrectContact  TRUE
23536 PENDING_BOOK BOOK_ALLOCATE ALLOCATED TRUE  FALSE EUROCLEAR_EUCLID FALSE  MsgAttributeBookEUCLID
23538 PENDING_BOOK BOOK_ALLOCATE CANCELED FALSE  FALSE EUROCLEAR_EUCLID TRUE

1.4 Static Data

1.4.1 Settle Account

In the EUROCLEAR account definition, we need to mention in an account attribute the account used in Euroclear
and displayed into the Euclid file:

In the PO SDI, the Euroclear account is the following:
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P Accounts Definition - Authorization mode OFF BNP Fl @ EUROCLEAR / 500379 - version O
Account Utilities Reports Process Help

Account rstatements [’ﬂmrilnnes rlmeres‘ts rLimits rConsoli(lmion rBrnwse |

Account Name |BNP FI @ ELUROCLEAR | O
Processing Org |BNP FI | V| Ccy |nw | V| Id 500379
Type |SETTLE | - | | | [ Security [lautoTemplate Acc

External Name | | IEI Interface Rule =

Description |EINF' FlAZC @ ELUROCLEAR |

Legal Entity (F2) [EUROCLEAR | [ =] Role [ALL [~]
|

Creation Date 23/03M0 16:47:40 Properties/Attributes (Fd) |

Closing Account IZI Last Closing Date
Parent Account IZI Parent Id 0
[ Balance
Status Active =

Retroactivity | ||I|
Active From 01152009
[_Interest Bearing
Active To

L] by Trade Date

[ Billing

New | | Delete | | Sawve | | SaveAsNew | | Customer Transfer | Close

With the following attributes:

P Account Attributes Window BN... [X]

Mame Walue
BES Account Type -
Categoary
Class

DTCPartsccountiD
FUMRDIMNG BOO R
FxTranslation{+)CREDIT
FxTranslation{+)DEBIT
FxTranslation-)CREDIT
FxTranslation-)DEBIT
FunctionCurrancy

GuaranteeFees -
MOSTRICode

FavinterestCnly -
FayvmentFactary -

FerdormFxRevaluation
FerdormFxTranslation
Swift Message
Swift Staterment
fersgentaccount Qa4

| Apply | | Refresh | | | Cancel

1.4.2 Book Attribute

In the book definition, need to add the following attribute EUROCLEAR_ELIGIBLE to true in order to automatically
(and manually) allocate the fee to the book.

If this attribute is null or False, the position on that specific book will not be included in the fee allocation.

© 2011-2014 | Calypso Confidential - Copyright © Calypso Technology, Inc. All Rights Reserved
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View Help

Book Id Attributes lzl

Name [BHP 15K & Narme Value

AccAdjustmentDays -
Amivi1y| AecDateRule v
AccReversalRule -

Accounting Book TRADING = BookBundle
; ,7 CAMoneyDiff Book
RemlEntiiy{ENP FI H:i CTC Compounding
Location [EuropelLondon ﬂ gg S;’;;U“damr
i CTC Rale
End OfDay| 13| Hour 0/ Min | .. DeyChangeRule
Base Ccy [EUR « [[EUROCLEAR_ELIGIBLE rie | |

Market Index -

DEIEIE

Holidays L0k D Pricerkey ~
Inherit group access permissions from hook:
Id + MName Lenal Entity Location Activily Accounting Book Base Currency End Of Day Time
1|MONE MOME GMT I L
4060|Global PO GMT All Business Lines TRADING gD 2359
12259|BookNYC PO LIS/Eastern All Business Lines TRADING USD 2358
12260|BookLandan PO GMT All Business Lines TRADING USD 2358
12261|BookTakya PO AsiaTokyo All Business Lines TRADING USD 2358
23048|BookEUFIBOT EUFIBOT EurapefBetlin Fized Income Trading Book TRADING EUR 1800
23050|BookEUFIBO2 EUFIBO2 EuropefBrussels Fized Income Trading Book TRADING EUR 2354
23470|BMP FIBKA ENP FI EurapeflLondan TRADING EUR 1800
23471|BMNP FIEKE ENP FI EuropeiLoncon TRADING EUR 1800
23472[BMNP FIEKC ENP FI EuropeiLoncon TRADING EUR 1800
23473[BMNP FIEKD ENP FI EuropeiLoncon BAMKING EUR 1800
234B3[BMNP FIEBKE ENP FI EuropeiLoncon BAMKING EUR 1800
23480[BMP FIEKF ENP FI EuropeiLoncon BAMKING EUR 1800

[ toan [ [ wew | | pewte | | sawe | | savenshew

| Show Pending Authorization ‘

1.4.3 Static Data Filter

The following static data filters need to be configured.

To be used in the message workflow transition PENDING_BOOK - BOOK_ALLOCATE - ALLOCATED

I Static Data Filter Window [110000/rel1 1/calypso_user]

Name: M gAttibuteBookEUCLID | muibutes.. || simulate.. |
Cnmment:| | | Pending Modifs ‘
Groups:{ANY | [=]
Attribute Criteria Filter Waluei=)
MSE_ATTRIBUTE.BOOK - MOT_LIKE b -1
Load New Delete Save Save as Usage Close

To be used in the fee grid window to select the right incoming messages



12 Euroclear Fees Integration Guide

W Static Data Filter Window [110000/rel1 1/calypso_user]

Name: MsgEUCLID | Auibutes.. || Simulate.. |

Cnmment:| | | Pending Modifs ‘
Groups:{ANY | [=]
Aftribute Criteria Filter Walueis)

MEG_ATTRIBUTE CANMCELED _hdaMLIALLY - MOT_LIKE F true
mMessage Sender L] Add ELROCLEAR
Message Status - M Add ALLOCATED CAMCELED
mMessage Type R L] Add ELROCLEAR_EUCLID

Load New Delete Save Save as Usage Close

To be used in the fee billing report to query information related to EUROCLEAR fee interface

I Static Data Filter Window [110000/rel11/calypso_user]

Name: BillingF eeRepart | mibutes.. || Simulate.. |

Cnmment:| | | Pending Modifs ‘

Gruup3:|p'3xN‘r’ | II'

Attribute Criteria Filter Walueiz)

Froduct Sub Type - M Add Billing. ELIROCLEAR_FEE
Froduct Type M Add Billing
Status * BNOT_LIKE F CANCELED
‘ Load | New | Delete Save Save as Usage Close

1.5 Accounting

1.5.1 Accounting Events

NOM_NET
This accounting event allows to generate posting or CRE for each unitary fee integrated into the trade.
It is triggered by the trade status.

The effective date of the CRE will be the Euroclear file date.

The booking date of the CRE will be the integration date.

© 2011-2014 | Calypso Confidential - Copyright © Calypso Technology, Inc. All Rights Reserved
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Accounting Event Config

q
’ Accounting Event Type |[NOM_NET |+|| Hemw e B{rom o et TYee - N
Product|Billing | = | ;1 :3 :gm_iatt

a1a3|MOm_FULL
154 MOm_FULL

| G464 MOM_FULL

p1as(MoM_FULL _REY

DescrimiﬂnlNominal Unit Euroclear Fee

Retro-Activity FULL [~ Event Class BALANCE |~ | - || 5issMoM_FULL_REV
S155[NON_FULL_REY
Booking Type [N/A I~ -] Event Property|NONE I~ -] 5122 :gm—iﬂt’i—gg

ST MO I
EEIT (MO _hAT

[_Fee Related Event

Trigger Events| ... Pricing Measures | .. AS7S|MOM_MMAT
BE35|MNOM_MNET

CANCELED_TRADE BE09|Rom NET

WVALIDATED_TRADE A6(MOM_REPOED

37|NOM_REFPDOED_REY
BE49|[NONM_SD

HETENOM S0 b
] [»]

4|

Load | | Delete | | Sawve [Jauthorization Show Pending Authorizations | | Close |

Example: A fee billing trade and its accounting CRE.

£ Billing(-5,860. 16 USD) -PO is BNP PARIBAS FIXED INCOME (1366) - Version : 1 Mod User : (calypso
Trade Back Office Billing Analytics Pricing Eme  Market Data  Uiilities  Help  Template

|.1'rada- l Details ] Fees | Billing Fees ]

To [EUROCLEAR || | Agent Book BNP FIBKE | = [status vaLDATED 10 |~ 1388
From |ENF" Fl I;; ProcessingOrg Trade Date .ijl'zl]'lﬂ |'| 03728 | ml&u!ﬂlE"”ﬂlf?ﬂ‘l [}
Pay Transfer Type |EUHDCLE-IR_FEE [ v: Account Id | l:i_-
Fee Billing Id | 3488
Principal 506016 Cey
Adjustment | 0.00| Templ.. |NONE =]

[E Back Office Window for Trade 1366
SDI | Transfers f’ Messages rPnstings CREs Tasks | General
[_lonly Matching Cres Exclude II'
Id | Event Type Cre Description Amount! | Currencyl | Cre Type | Cre Linked 1d Qriginal Event Effective Date | Booking Date Rule Sent Status | Matching Creation Date \ Book Mame
B6/MOM_NMET [Mominal Unit Euroclear Fee | -5,430.08[USD MEWY 0VALIDATED_TRADE |03/03/2010  |27/05/2010  |EUROCLEAR FEE Unit 27/05/10 10:37.29.884 o'clock CEST |BNFP FIBKE
BENOM_NET |Nominal Unit Euroclear Fee -430.08{USD INEW 0VALIDATED _TRADE |10/03/2010  |27/05/2010  |EUROCLEAR FEE Unit 27/05/10 164723 056 o'clock CEST |BNP FIBKE
] Tl D
| Refresh All | ‘ Refresh ‘ ‘Cres ‘v| Help

This accounting event represents the total fee amount of the trade. After each integration of the Euroclear fee, the
previous CRE is cancelled and a new one is created with the principal of the trade.

The effective date of the CRE will be the end date of the trade.
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The booking date of the CRE will be the Euroclear file date.

Accounting Event Config

Accounting Event Type [NOM_FULL |~|[ Hew e o R

Product|Billing |V| 1 :12 Egm—:ﬁﬂtt

B1A3[NOM_FULL
B1 54 (MOM_FIULL

| 464 |NMOM_FLULL

Description yominal Dirty

P17 |MOM_FULL_REY

Retro-Activity|FULL -] Event Class|BALANCE \v| - | | FtssNOmM_FUCL_REV

p1aaNOM_FULL_REY

Booking Type [N/A |v|| | Event Propert]riNONE |v|| | -132 Egm EB::::—EES

1ETA[NOM_ING
[_Fee Related Event BT oM MAT

Trigger Events| ... Pricing Measures | ... 1575 MOM_MAT
- - S35|MOM_MNET
(CANCELED_TRADE S09[MOM_MNET

VALIDATED_TRADE 36| NOM_REFOED
37|NOM_REFPOED_REY
S49|MNOM_SD

157ANOM SD Ed
A ] [ ]

4|

Load | | Delete | | Save anthorization Show Pending Authorizations | | Close |

Example: A fee billing trade and its accounting CRE.

& Billing(B0.13 USD) -PO is BNP PARIBAS FIXED INCOME (1355) - Version : 1 Mod User :(calypso_user)
Trade Back Office Biling Analtics Pricing Eme Market Data UWtilities Help Template

Trade | Details | Fees | Billing Fees |

From [EUROCLEAR | Agent Book|BNPFIBKA | v Status VAUDATED D | w1355
To  |EBNFFI || .| processingorg Trade Date [15022010  |[16:58.52 | Settle Date|280212010 |
Receive Transfer Type [EUROCLEAR FEE || Accountld | 0| |
Fee Billing Id 23488|
e o ot [7)
Adjustment | 0.00| Templ. |NONE v

] Billing(80.13 USD) -PO is BNP PARIBAS FIXED INCOME (1355) - Version : 1 Mod Us... F.__l@
Trade Back Office Billing Analytics Pricing Env Market Data Utilities Help Template

[ Trade | Details | Fees | Billing Fees |

Legal Entity
L Billing Event | | Billing Grid Jl
Date Yalue Date | Amount Type | Amount| Currency | Billing Event| Grid Id | Calculator Id Calc. Descriptiol
15/02/2010 AMOUNT 27.18USD Message 23486 23487 Euroclear Loan & Born
28/02/2010 AMOUNT 52.95USD Message 23486 23487 |Euroclear Loan & Born
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I Back Office Window for Trade, 1355

SDI | Transfers | Messages | Postings || CREs | Tasks | General

["J0nly Matching Cres Exclude E

Crald|Trade Id| EventType | Cre Descrigtion | Amountl | Currencyl | CreType | CreLinkedld|  Original Event | Efiective Date| Booking Date|  Accounting Rule | Sent Status | Matching Creation Date Bog
1341 1366 MOM_FULL |Nominal Dirty 27.18USD CANCELED 0VALIDATED_TRADE |28/02/2010 2510512010  |BILLING CLAIMS DELETED [ ] |24/0401016:58.53.265 o'tlock CEST |BNP
1322 13556 MOM_FULL Nominal Dirty 27.18USD CANCELED 0VALIDATED_TRADE |28/02/2010 2510512010 |EUROCLEAR FEE Total \DELETED || |25i0510 16:58:53.265 o'clock CEST |BMP
123 1365MOM_FULL |Nominal Dirty 80.13USD MEVY 0VALIDATED_TRADE |28/02/2010  |26/05/2010  |EUROCLEAR FEE Total ¥ [2Bi05110 15:33:51.500 o'clack CEST [BMP
12400 1385(C8T EUROCLEAR_FEE 80.13UsD MEVY 0SETTLED_RECEIPT |28/02/2010  |26/05/2010  |EUROCLEAR FEE Total v [2Bi0510 16:00:52.125 o'tlack CEST [BMP

| Refresh All || Refresh | Cres v Help

1.5.2 Accounting Rule

Here is a proposed accounting rule where you will have the following accounting events:

e  CST for the settlement of the fee and NOM_FULL for the fee for all BNP London books
e (ST for the settlement of the fee and NOM_NET for the fee for all BNP Paris books

o I3 Root
9 03 Book: TRADIMG

9 I3 Product: Billing
o= I3 Rule: BILLIMG CLAIME
9 £ Rule: EUROCLEAR FEE Total
o= 7] EwentType: 5T
o= (5 EwentType: MOM_FLILL

Accounting Book Product Family Product Type

TRADING - ALL - Billing -
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P Accounting Tree

o I3 Root
2 03 Book; BAMKIMG
9 I3 Product: Billing
7 03 Rule: ELROCLEAR FEE Unit
o= 7] EwentType: 5T
o= 5 EventType: MOM_MET

Accounting Book Product Family Product Type

BANHKING - ALL - Billing -

In order to assign different books, you can use a static data filter or a different accounting book.
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Section 2. Reporting

2.1 Billing Fee Report

17

From the Calypso Navigator, navigate to Reports > Fees and Settlements > Billing Fee Report.

In order to display all the trades integrated and their relative fees attached.

BillingFee Report PE: default (28/05/10 16:30:13) User: calypso_user[Euroclear fee report]
Report Data View Export MarketData Utilities Help

3 Template Description |Euruu\earfeerepurl

il I

ValieDate  Start

m

-]

|"

Currency D | ‘ <= Amount <= | ‘
Processing Org E Book E Legal Entity E
Bilng Tradeld | | i | SOFitrTpe-EUROCLERR |
Parent Tradeli | | cacul |
Tl BIN_ | CURRENCY | NOMNAL | DA FEE | BOOKFEE [lingFoe Ano.| PAURED | Tradk Commont [SUP_NOHMNAL| 507 FEE |SUF PAYREC]  SUP REC | Bilingres Dae
Trade 1252 -
13 B8 ELR i i 5H] [ (R
13 YaEE1368 LR S0 511 %1 BIL N
Trge 11252 -
= KLOOIOT 13140 [EUR T 5% 3 T8 (T
13 LU 13140 [EUR REXTT 1538 153 1533L N
Trage 1354 H
3% USG60E24480 [US0 T 5171 T 0ET L G L (I
3% USGA05E24480 |USD 500t % eusi7nnn B5IL 150000 552 L 202000
Trage 1358
1386 USGa05E24480 [USD T 5171 71738866 7L G L (I
138 USGa05524480 |USD 500 1079 62052600606 525L 150000552 L PO
Trde 41256
1366 B0 ELR s i 15 16 [ (R
1366 YBUESTON02_ELR o 1588 158 1586L N
Tage 11357
15 TEIERETN L ER T S I @08 (EIT
1% BTN ELR 1E00 i 1576 50075 8098 B |y

3

Pricing Env |default ¥ | Val Date ‘2910512010 ‘163013

‘ Load H Clear H Print H Close ‘

P Static Data Filter Window [110000/rel11/calypso_user]

Name: FlawType=EUROCLEAR | mibutes.. || Simulate.. |
Cnmment:| | | Pending Modifs ‘
Gruup3:|p'3xN‘r’ | II'
Attribute Criteria Filter Walueis)
Product Sub Type I Add |Billing EUROCLEAR_FEE
Load New Delete Save Save as Usage Close
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Where you configure the columns as follows:

= Choose Columns X
Search text: Find
o [ ! Trade Id
o~ ] EillingFee : Linked#Msg_Attr.ISIN
o= ] Trade : E Linked#Msg_Attr.CURRENCY
: Linked#Msg_Attr. NOMINAL
== Linked#Msg_Attr.DAYS
Linked#Msg_Attr.FEE
Up Linked#Msyg_Attr. BOOK_FEE
Down Billing Fee Amount

Linked#Msg_Attr.PAY/REC
Trade Comment
Linked#Msg_Attr. SUP_NOMINAL
Linked#Msg_Attr.SUP_FEE
Linked#Msg_Attr.SUP_PAY/REC
Linked#Msg_Attr.SUP_REC
Billing Fee Date

OK Cancel

Where you configure the sort and subheading as follows:
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= Choose sort columns X
Billing Fee Amount rade ld i Asc
Linked#Msg_Attr.BOOK_FEE Billing Fee Date
Linked#Msg_Attr. CURRENCY ) Desc
Linked#Msg_Attr.DAYS
Linked#Msqg_Attr.FEE

> Up

Linked#Msg_Attr.ISIN
Linked#Msg_Attr. NOMINAL
Linked#Msg_Attr. PAY/REC =2 Down
Linked#Msg_Attr. SUP_FEE
Linked#Msg_Attr. SUP_NOMIN
Linked#Msg_Attr.SUP_PAYRE
Linked#Msg_Attr. SUP_REC
Trade Comment

1| Il [ ]»

[ ] case Insensit... oK Cancel

X

. Choose Subheadings

illing Fee Amount Trade Id
Billing Fee Date
Linked#Msg_Attr. BOOK_FEE =
Linked#Msg_Attr.CURRENCY
Linked#Msg_Attr.DAYS s<

Linked#Msg_Atir.FEE
Linked#Msg_Attr.ISIN
Linked#Msg_Attr. NOMINAL
Linked#Msg_Attr. PAY/REC Down
Linked#Msg_Atir. SUP_FEE
Linked#Msg_Attr.SUP_NOMINAL
Linked#Msg_Attr. SUP_PAY/REC
Linked#Msg_Attr.SUP_REC
Trade Comment

Up

OK Cancel
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2.2 Message Report

From the Calypso Navigator, navigate to Reports > Message Reports > Message Report.

This report displays all imported messages, and allows applying the actions BOOK_ALLOCATE for the fees that have
not been allocated and BOOK_SPLIT for the fees you need to split additionally.

JE Message Report PE: default (28/05/10 16:34:58) Usei
Report Data View Export MarketData Process Uilities Help
= Template Description ‘ ‘ [VInternal  [vExternal
start| FI= |[creationbate || type [rocLEAR_EUGLD) | . Attributes
End| =T+ Receiver Filter Set L]
Trade Id |ID - Method El Product Family El
Transfer Id Contact Id Product Type II'
Statement Id Status | JCATED PEMDING_BOOK] E
Message Id Processing Org H Grouping EI
Template E Message LE EI Action IIl
Date 1SN PRODUCT_MNAME Msg Status MESSAGE_TYPE EOQOK | BOOK_MAME BOOK_FEE CURR..] MOMIMAL | FEE | PAYREC| DAYS| SUP_FEE | SUP_MOM..| SUP_PAYR..| SUI
Date: 16022010 =
15i02/2010 50484213268 |BondTEMMET HLDGS BWOD/01/06/2017/8.655%  |ALLOCATED |[EUROCLEAR_EUCLID |23471 BNPFIBKB |-251 EUR  |50,000 251 B o1
19602/2010 MLOD00113140  |BondING BANKIOD/O4T1/2013/5.25% ALLOCATED |EUROCLEAR_EUCLID |23473 BMNPFIBKD |- EUR  |181,000 533 =] o1
15602/2010 UBGA3552AA80 |BondP GO OYI20/07/2015/5 25% ALLOCATED |EUROCLEAR_EUCLID |23472 BNPFIBKGC |31.0613333333333 |USD 2,936,000 5772 |L [i}] 0.52 37,000 L
145/02/2010 LSGRSS52AA80 |BondP CCWINDYI20/07/2015i5.25% WLLOCATED |[EUROCLEAR_EUCLID [23470 |BMNPFIBKA [271 7 |USD 2,936,000 5772 L 01 0.52 37,000 L
15602/2010 HS0486101024 |BondTELECOM [TALIA SFAIDA 002202205, 25%  |ALLOCATED |[EUROCLEAR_EUCLID (23470 [ENF FIBKA |1.64 [EUR [50,000 164 L o1 =
145/02/2010 0483673132 BondFORTIS/EYD3i02/2015/4% WLLOCATED [EUROCLEAR_EUCLID |23472 BWPFIBKC |-26.05625 EUR  |847,000 41693 B 01
15602/2010 #S0483672132  |BondFORTIS/EYM3i02/2015/4% ALLOCATED |EURQCLEAR_EUCLID |23471 BNPFIBKE |-15.63375 EUR 247,000 4169 B o1
15i02/2010 US12626PADS0 |BondCRH AMERICA INC/ODM 5i032012/6.95% ALLOCATED [EUROCLEAR_EUCLID (23473 BNPFIBKD |-2.58 UsD 65,000 259 B o1
Date: 280202010
| 28i02/2010 #B0484213268 |BondTEMMET HLDGS BWOD/01/06/2017/6.655%  |ALLOCATED |[EUROGLEAR_EUCLID |23471 BNPFIBKB (3511 EUR  |550,000 3511 L [i}] —
28/02/2010 MNLOO00113140  |BondING BAMNKIODI04/01/2013/5 25% WLLOCATED [EUROCLEAR_EUCLID |23473 BWPFIBKD 1533 EUR 1,181,000 1533 |L 01
22i02/2010 USGHAIS52AA30 |BondPCCWIH DYI2Z0/07/2015/5.25% ALLOCATED |[EUROGLEAR_EUCLID (23472 [ENFFIBK G [60.5173333333333 |USD 5,000,000 |107.95 L o1 5.52 150,000 L
28/02/2010 LUSGRSS52A480 |BondP CCWINOYI20/07/2015i5.25% WLLOCATED [EUROCLEAR_EUCLID |23470 BWPFIBKA |52.95 7 |USD 5,000,000 10785 |L 01 5.52 150,000 L
22i02/2010 #S0486101024  |BondTELECOM ITALIA SPAODA 0M2i2022/5.29%  |ALLOCATED |[EUROCLEAR_EUCLID |22470 |BNPFIBKA |15.88 EUR  |700,000 1588 L o1
28002/2010 50483673132 |BondFORTIS/SYD3i02/2015/4% ALLOCATED [EUROCLEAR_EUCLID |23472 BNPFIBKC |-96.09375 EUR  |1,900,000 (15375 B [i}]
280272010 HS0483673132  |BondFORTIS/EYM3I02/2015/4% ALLOCATED |EUROCLEAR_EUCLID |23471 BNPFIBKB |-57.85625 EUR  |1,900,000 15375 B o1
22i02/2010 US12626PADS0 |BondCRH AMERICA INC/OD/ SI032012/6.95% ALLOCATED EUROCLEARiEUCLID 23473 BNPFIEKD |-16259 UsD 1,665,000 16249 B o1
|Date: n3i03i2010 | | -
[ I Il [ Dl
= [ Real Time
Pricing Em|defaul| "‘ Val Date ‘ZEf[IﬁlZEH i} H1 f:34:58 ‘
Frequency (s)
‘ Load H Clear H Print H Close |
‘ I []Include Archive

Where the columns, sort, and subheading are configured as follows:

= Choose Columns X
Search text: Find

=3 g MESSAGE_ID

o= [ Message ResetDate

o [ Trade : = Msg_Attr.ISIN

o 3 Transfer Msg_Attr. PRODUCT_NAME

: =< Msg Status
MESSAGE_TYPE
Up Msg_Attr.BOOK
Down Msg_Attr.BOOK_NAME

Msg_Attr.BOOK_FEE
Msg_Attr.CURRENCY
Msg_Attr. NOMINAL
Msqg_Attr.FEE
Msg_Attr.PAY/REC
Msqg_Attr.DAYS
Msg_Attr.SUP_FEE
Msyg_Attr.SUP_NOMINAL
Msg_Attr.SUP_PAY/REC
Msg_Attr.SUP_REC
Sender

Receiver

oK | | Cancel
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P Choose sort columns

MESSAGE_ID

MESSAGE_TYPE

Msqg Status
Msqg_Attr.BOOK
Msg_Attr.BOOK_FEE
Msg_Attr.BOOK_NAME
Msg_Attr.CURRENCY
Msg_Attr.DAYS
Msq_Attr.FEE
Msq_AttriSIN

Msg_Attr. NOMINAL
Msg_Atir.PAY/REC
Msg_Attr. PRODUCT_NAME
Msg_Attr.SUP_FEE
Msg_Attr.SUP_NOMINAL
Msg_Attr. SUP_PAY/REC
Msg_Atir.SUP_REC
Receiver

|

[ ] case Insensit...

ResetDate

i

OK

Cancel

P Choose Subheadings

X

MESSAGE_ID
MESSAGE_TYPE

Msqg Status

Msg_Attr. BOOK
Msyg_Atir.BOOK_FEE
Msg_Attr.BOOK_NAME
Msg_Atir.CURRENCY
Msg_Attr.DAYS
Msqg_Attr.FEE
Msg_Atir.dSIN
Msg_Attr.NOMINAL
Msg_Atir. PAY/REC
Msg_Atir PRODUCT_NAME
Msg_Atir.SUP_FEE
Msg_Attr.SUP_NOMIMAL
Msg_Atir. SUP_PAY/REC
Msyg_Atir. SUP_REC
Receiver

=

BE/ kb

« |

setDate

oK

Cancel

21
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Section 3. Scheduled Task EUCLID_FEE IMPORT
3.1 Setup

The scheduled task “"EUCLID_FEE_IMPORT” needs to be configured in order to import the EUROCLEAR incoming
messages.

Scheduled Task attributes:

e Agent Name: lists the L.E. agent
e  Path: directory path where is located the Euclid file
e  File Name: Name of the Euclid file

e  Calypso Account Attribute Name: XferAgentAccount. To be modified only if it is decided to use another
account attribute as a mapping key between the Euroclear account and the Calypso settle account.

Important Note:

e At the end of the scheduled task, the file is renamed adding date & time of the processing day.

e If there are several SETTLE account for the same Euroclear EUCLID account, the scheduled task will send
a warning in the exception task station and will continue to process the messages using the first SETTLE
account found.

e If the ISIN code is not configured into the bond product, the Scheduled task will generate an exception
into the task station but the process of integrating the other messages will continue.

Task Type IEUCLID_FEE_IMPDF‘.T

External Reference I

Cormments I

Description I

Attempts |1

Retry After, In Minutes [0

IV¥M Settings I—}{msﬁl}lm -X¥mx1024m -¥X:MaxPermSize =256m

Allow TaskTo [~ Skip Execute [ Send Emails [~ Publish Business

Common Attributes
B Task Attributes

Agent Mame EUROCLEAR
PATH C:\homeleurodeary,
File Mame Eurodear_100310. bt

Calypso Account Attribut Mame ¥ferAgentAccount

3.2 Example

Import of Euclid file on the 05/04/2010 with the following position:
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Report Data View Export Process Utilities Help

-l Template Description ‘ | ['] use Tenor []use SnapShot

ena pamarzntn || [+ ] \ Books [FFieceenF Fieke|.. | processingorg [-]

Position Date |Setlle w | Aggregation ‘[‘ ccount | L= Security Template
Position Class Agent Id ‘ u Sec Code |ISIN | - ” | ‘ - ‘ E
Position Type Actual EI Account Id EI Securities Filter |NONE |"Aug. Type ‘ "‘

Position Value ﬂ Custom Filter - itialization Date INONE w | [_Display Only Multiple Agent  [_Explode Position

4

start painaizoin | [~

[closing Bal. [Shorts [} Cash/Sec |Both w | Movement Type Ealance l: [Filter Zero Balance Propagate To Cash
Node Expansion Level
Cash | Security
Book Produc.. 1SN Prd Description CUR Agent Account Position T...[Movement ... 04-Apr-2010 05-Apr-2010
I5IN: LSBT 2626PADAD
BNP FIBKD 3186|US12626PADSD BondCRH AMERICA INC/IDI15/03/201 2/6.95% USD |[EUROCLEAR  |BNPFI@EUROCLEAR  |ACTUAL  |Balance -1,000,000 -1,000,000
ISIM: USGEIS5 24480
BMNP FIBK B I187|USGEIS52AAR0 BondPCOWIT0Y/20/07i20159/5.25% USD  |[EURQCLEAR  |BNP FI@EUROCLEAR  |ACTUAL  |Balance 1,000,000 1,000,000
EMPFIBK T 87|USGEISE2AAR0 BondPCOWIT0Y/20/07i2015/6.25% USD  [EUROCLEAR  |BNPFI@EUROCLEAR  |ACTUAL  |Balance 4,000,000 4,000,000
I I5IMN: 50483673132
BMNP FIBKE 3184[X50483673132 BondFORTISISYI0N02/2015i14% EUR |[EUROCLEAR |BNPFI@EUROCLEAR  |ACTUAL  |Balance 3,000,000 3,000,000
BMNPFIBK C 3184/X50483673132 BondFORTISISYI03M2/2015/4% EUR [EUROQCLEAR |BNPFI@EUROCLEAR  |ACTUAL  |Balance -5,000,000 -5,000,0001
ISIN. KS0484213268
I EMP FIBKE 3183[H20484213268 BondTENNET HLOGS BVIOD/01/06/2017/6.655% |EUR  |EUROCLEAR  |BNP FI@EUROCLEAR  |ACTUAL  |Balance 2,000,000 2,000,000
I I5IMN: X504 85675507
BNP FIBKD 3188[X50485675507 BondBANCO YOTORAMTIM/OD/DA/02i2013/4.25% (USD  |EUROCLEAR  BNPFI@EUROCLEAR  |ACTUAL  |Balance 0 0
BMNP FIBKE 3189[X50485675507 BondBANCO VOTORAMTIMIODVOS/02i2013/4.25% |USD  |EUROCLEAR  |BMNP FIG@EUROCLEAR  |ACTUAL  |Balance 10,000 10,000
ISIN: HS0486101024
BMP FIBKA B2[HE0486101024 BondTELECOM ITALIA SPAIDDA DI02/2022/5.256% [EUR EUFITOta\ 1U! ENP Fl@EUROCLEAR  |ACTUAL  |Balance 4,000,000 5,000,000
BNP FIBKE 3182[X50486101024 BondTELECOM ITALIA SPAIDDA DI0X2022/5 25% |EUR  |EUROCLEAR  BNWPFI@EUROCLEAR  |ACTUAL  |Balance -2,000,000 -2,000,000
= ["]Real Time
Frequency (s)
‘ Load ‘ ‘ Clear H Print H Close ‘
‘ [_] Include Archive Load Tab

After launching the scheduled task, the message report shows the allocated and unallocated fees:

I Message Report PE: default (31/05/10 0!
Report Data View Export MarketData Process Ut

=

Template Description | | [Vinternal  [vExternal

Start| [ [=] =] [creationvate [+]|1ype Roctesr_euoL] [ .. |
End’i Receiver ‘ u Filter Set | El
Trade Id W Method ,7 E Product Family ’7 E
Transfer Id ] Contact Id ’7 Product Type ’7 El
Statement Id ’7 Status ’m II'
Message Id ’— Processing Org |ALL "| Grouping ‘ E
Template ’7 E Message LE ‘ u Action ‘ El

Date [1=]13 | FRODUCT_MAME sy Status MESSAGE_TYPE BOOK\BOOK NAME BOOK_FEE CUR..| MOMINAL FEE |PA..|DAYS|SUP..|SUP_MNOMI. 8
Date: 050412010 | | |
1197(05/04/2010 | Right-click an & calumn header o filter by values in that coluran ALLOCATED EURQCLEAR_EUCLID 23471 |BNPFIBKE |13.3434117647059 |USD |5,000,000 [107.95 L | 5.52 150,000 L
1198(0504/2010 50486101024 |BondTELECOM ITALIA SPA/DDI 0/02/2022/5.25% ALLOCATED EUROCLEAR_EUCLID (23471 [BNPFIBKE |45371428571428 |EUR |700,000 15.88 L 01
1199/0504/2010 USGEI552A480 (BondPCOWM0YIZ0/0712015/5.25% ALLOCATED EURCCLEAR_EUCLID 23472 BNPFIBKC |53.3976470588235 USD 5,000,000 [107.85 |L o1 552 150,000 L
1200/05m04/2010 USGEI552A480 (BondPCOWM0YIZ0/0712015/5.25% ALLOCATED EURCCLEAR_EUCLID 23470 BNPFIBKA |46.7228411784706 USD 5,000,000 [107.85 |L o1 552 150,000 L
1201050472010 HS0486101024  |BondTELECOM ITALIA SPA/ODM 0/02/2022/5 25% ALLOCATED EURCCLEAR_EUCLID 23470 BNPFIBKA |11.3428571428571 EUR 700,000 15.88 L o1
1202/05m04/2010 H50483673132  |BondFORTIS/SY/03/02/20154% ALLOCATED EURCCLEAR_EUCLID (23472 BMPFIBKC |-98.08375 EUR 1,800,000 |15375 |B 01
1203(05/04/2010 30482673132 | BondFORTIS/AY03/02/2015/4% ALLOCATED EUROCLEAR_EUCLID 23471 ENPF\EKE -57.65625 ’EUR 1,000,000 [15375 B |01
1204/05/04/2010 GE0001058428 |BondBLUE CIRCLE INDUSTRIES/OD/29/11/2013M0.75% |PENDING_BOOK |EUROCLEAR_EUCLID -1 UNDEF -25.79 \GEP 150,000 25.79 E |01 -
q I I 1]
= ["] Real Time:
e Pricing Env default | vaipate  zt0ma0t0 [oensae
‘ Load H Clear H Print H Close |
‘ ‘ [Jinclude Archive
The automatic allocation for bond USG69552AA80 is detailed as follows:
Fee = 107,95 and Additional Fee = 5,52 => Total Fee to allocate = 113,47
Book BNP FI BK A BNP FI BK B BNP FI BK C
Actual Position / book 3,5000,000 1,000,000 4,000,000
Ratio book Position/total actual position (8,500,000) 0,4118 0,118 0,4705
Allocated Fee 46,73 13,35 53,40

One entry remains in PENDING_BOOK because no position on found on ISIN GB0001058428




24 Euroclear Fees Integration Guide

In such case, the BO user applied manually the action ‘BOOK_ALLOCATE'.

Book Allocation &

First Book BNP FIBK D -

First Book Allocation 3h percent of -25.79 GBP

Second Book BNP FIBK E -

Apply Cancel

Applying this action will allocate 35% of the fee on book "BNP FI BK D” and the remaining 65% on book “"BNP FI BK
E” as displayed in the message report.

I Message Report PE: default (31/05/10 0 8) User; calypso_user[Euroclear_fee]

Report Data View Export Market Data Process Utilities Help
= Template Description ‘ | [Vinternal  [V[External
start| [ T=] " T+]fcreationvate |+ tyme Racieer_eucuo]| .. |
- =l 1= Receter L] erse | -
Trade Id _H Method E Product Family El
Transfer Id Contact Id Product Type El
Statement Id Status JCATED PENDING_BOOK| El
Message Id pmcessinuOrg‘ALL ‘v| Grouping | El
Template L] Message LE | Action | E
MESSAGE_|D Date 121N FRODUCT_NAME hisg Status MESSAGE_TYPE BOOK | BOOK_NAME BOOK_FEE CURREMCY | MOMINAL FEE | PAYIREC| DAYS| SUP_FI
T T2 T | SDUT T US| SUTUBCUE GG L OO IS U S TR TS T T EOMOGCLEAR TEOO LD (2347 2 | orir FTE 07T or ToU,Uy S ] o
Date: 0504/2010 =
1197|058/04/2010 USGRISSIAABD | BondPCCWM 0Y/20M07/2015/5.25% ALLOCATED |EUROCLEAR_EUCLID |23471 |BMNP FIBKE |13.3484117647059 |USD 5,000,000 10795 |l 01 562
1198|08/04/2010 50486101024  |Bond TELECOM ITALIA SPA/ODA 0/02/2022/5.25% ALLOCATED |EUROCLEAR_EUCLID |23471 |BMNP FIBKE |4 5371428571428 |EUR 700,000 15.88 L 01
1 ) USGRISSIAABD | BondPCCWM 0Y/20M07/2015/5.25% ALLOCATED |EUROCLEAR_EUCLID 72 |BI BK C |53 3976470588235 |USD 5,000,000 785 L 562
i USGEI552AA20 | BondPCOWI 0/2000772016/5.26% ALLOCATED [EUROCLEAR_EUCLID 70 B A |46.7229411764706 |USD 5,000,000 705 L 5.52
i ®S0486101024 |BondTELECOM ITALIA SPAODI 0/0272022/5.26% ALLOCATED [EUROCLEAR_EUCLID 70 B A [11.3423571428571 EUR 700,000 8 L
i ME0483672132  |BondFORTISISYI0/02/20154% ALLOCATED [EUROCLEAR_EUCLID 71 B C -96.09375 EUR 1,900,000 3.75
I. ME0483672132 |BondFORTISISYI0/02/2015(4% ALLOCATED [EUROCLEAR_EUCLID 71 Bl B 6765625 EUR 1,800,000 3.75
1205|0504/2010 GBOD01 058428 |BoncdBLUE CIRCLE INDUSTRIES/OD/29/11/2013110 75% |ALLOCATED |EUROCLEAR7EUCUD 23473 |BNP FIBKD [9.0265 lcerP 150,000 2579 B 01 I
12[IE|[I51[I4/2[I1[I GBOD01 058428 |BoncdBLUE CIRCLE INDUSTRIES/DD/29/11/201310 75% |ALLOCATED |EUROCLEAR7EUCUD 23489 ‘ENF‘ FIBKE |-16TA35 ‘GEP 150,000 2579 B 01 -
d 1 I [»]
Pi E Val Dat 310052010 ||D9:03:38
Frequency (s) rictng fms i ©
| Load H Clear H Print H Close ‘

] Include Archive

If you need to allocate it to additional books, you need to apply the action BOOK_SPLIT.
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I split Book

First Book

First Book Allocation

Second Book

BNP FIBK E -
a0 percent of -16.7635 GBP
BNP FIBK A -

Apply

Cancel

25

Ed

I Message Report PE: default (31/05/10 09:03:38), User: calypso_user[Euroclear_fee]
Report Data View Export MarketData Process Utilities Help

Template Description ‘

[vinternal  [vExternal

start| H [+ I+ ||CwatinnDale [+ 1wpe RocLear_evowin) | .. | Atributes
End| ~ Recoiver | Filter Set \ E
Trade ld - Method E Product Family
Transfer Id Contact Id Product Type
Statement 4 Status [JCATED,PENDING_BOOK] | ..
Message ld Prm:essinuoru‘ALL ‘v| Grouping |
Template lIl Message LE‘ Action | El
WESSAGE_ID Gae 18I PRODUCT_NAME Msg Etati | MEGBAGE TVPE | BOOK| ECOK NAWE[  BOOK_FEE | CURRENGY| NOWINAL | FEE | PAVREC| DAVS[SUP._Fl
i i USGEO6524AB0_|[BondPCCVI 0v/200712015/6.36% ALLOCATED |[EUROCLEAR_EUCLID (23471 B B [133484117647058 [USD 5000,000 10785 L 582 ||
1 i [¥50486101024|BoncTELECOM ITALIA SPAIODI 0/02/2022/5.25% ALLOCATED [EUROCLEAR_EUCLID [23471 B B |4.5371428571429 |EUR 700,000 88 L
i i US895628A80 _|BondPCCVII 0/200712015/6.35% ALLOCATED |[EUROCLEAR_EUCLID (23472 B C |53 3376470638236 |USD 5,000,000 10785 L 552
i USGB5524A80_|BiondPCCWI 0Y/20M0712015/5.25% ALLOGATED [EUROCLEAR_EUCLID [23470 B A_|46.7228411764706_|USD 5,000,000 10785 L 552
i ¥8048610 onTELECOM ITALIA SPAIODI 0/02/2022/5.25% ALLOCATED |[EUROCLEAR_EUCLID [23470 B A_[11.3428671428571_[EUR 700,000 88 L
i E048367 ondF ORTISIZYIDIM21201514% ALLOGATED [EUROCLEAR_EUCLID [23472 B © -86.09375 EUR 900,000 153.75
v 5028367 oncF ORTISISYI 015/4% ALLOCATED |[EUROCLEAR_EUCLID [23471 |BNP FIBK B -57.65625 EUR 900,000 15375
i GBO001 058428 | BondBLUE CIRCLE INDUSTRIESMIDIZ8/ 11201 3110 75% ALLOCATED [EUROCLEAR_EUGLID [23473 BNP FIBKD -60285 & 000 (257 I
i GBD001058426 |BondBLUE CIRCLE INDUSTRIES/OD/29/11/2013110.75% |ALLOCATED |[EUROCLEAR_EUCLID (23469 [BNP FIBKE |-8.38175 [ 0,000 |25.7 r
i GBO001058428 | BondBLUE CIRCLE INDUSTRIES/DI28/1 11201 310.75% ALLOGATED [EURGCLEAR_EUGLID 23470 BNP FIBKA 838175 & 0,000 (257 S
4] ] []
=H g
e vt vaone s s
Pricing Env valDate [31052010 000338
Fraquency 0 lzvosaoo foeeazo |
[ toas [[ ciear [ it || close |

| O inciude Archive

When double clicking on each message, you can see the actual document:

/= C:\Documents and Settings\gaelle_fessler\calypso\EUROCLEAR_EUCLID_1197_Trade... [= (m)
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To see the trades, you can see the Fee Billing report

[ BillingFee Report PE: default (31/05/10 09:50:24) User: calypso_user[Euroclear fee report]
Report Data View Export MarketData Utilities Help

E Template Description |Euruu\eavfeerepun ‘

vauepate  start[ogmsznio] [v| || End = =]

Currency ‘ <= Amount <=
Processing Org Book El Legal Entity El
Billing Trade Id ‘ ‘ Grid Id ‘ | SD Filter wType=EUROCLEAR) E

Parent Tradeld | | cacu| |
Trade 1§ SN [CURREN.] NOWINAL | DAYS |  FEE | BOOK FEE | Biling Fes Amourt [PAYREC] Trads Comment | SUP NOMMNAL| _ SUP FEE |SUPPA | SUP REC Billng Fes Date

Trade Id: 1383

1383 USGoes524%80 (USD (5000000 o1 [107.85 133501 150,000 L B5i042010
Trade d: 1384

1364 XS04B10102 |EUR [700000 o 1588 asiL 05102010
Tiade 14 1305

1385 UScoaszansl USD  [5000000 o1 10795 53401 150,000 L Bsi0a2010
Trade d. 1366

1386 USGRIS52A480  |USD 5,000,000 01 107.95 4672 150,000 L 050472010
Trade 14 1367

1367 Xe04B10102 |EUR [700000 ot 1588 3L 0510412010
Tiade 41308

1388 YEMWETI3 EUR  [1e00000 o (15a7s @098 BEi042010
Trade d: 1363

1369 XE04E36713LEUR [1900000 [0 15875 7568 05102010
Trade Id: 1390

1320 OB00010%8425 [oBP [150000 01 3579 BIE B5i042010
Trade 0 1201

1381 0BOD010%8429_[oBP__[150000 01 (25,19 B398 DSI02010
Tiade 1d 1302

1302 oB00010%8428 [sBP  [150000 01 2579 ©398 bsi0a2010
(=

Pricing Env |default ¥ | Val Date |31f0512010 |09 a0:24

| Load H Clear H Print H Close ‘

In Main Entry > Processing > Accounting Operations > Billing, you can see the trade and the transfers,
messages, and accounting it generated.

£ Billing(-57.66 EUR), -PO is BMP. PARIBAS FIXED INCOME (1389) - Version : O Mod U...
Trade Back Office Billing Analytics Pricing Env Market Data UWilities Help Template

l/ Trade r Details r Fees rBiIIing Fees |

To [EUROCLEAR || .- | ngent Book BNP FIBK B | ~ |Status vaLIDATED  [ID | = |1389

From |EINF' Fl ||Z| ProcessingOrg Trade Date |DSID4IQD1 o ||DEI:03:1 u} | Settle Date|20/04/2010
Pay Transfer Type [EUROCLEAR FEE |+ | Account Id of
Fee Billing Id 23488
Principal AT .66 Ccwy
Adjustment 0.00| Templ.. |N0NE .

( Market Data r Pricer Params r Results

Val Date |31/05/2010 | |DQ:55:1 T Pricing Ermv  default Price Close
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The billing event

L Billing (-57 .66 EUR) -PO is BMP PARIBAS FIXED INCOME (1339} - Version : O Mod U..
Trade Back Office Billing Analytics Pricing Emv Market Data LWHilities Help Template

|/ Trade r Details r Fees rBiIIing Fees |

Legal Entity EUROCLEAR Agent
| Eilling Event | | Billing Grid |
Date | “Walue Date |AmountT\_,-'pe | Amount| Currencﬂ Eilling E\.-'ent| Grid 1d | Calculator Id| Calc. Descriptid
0A/04Z010 |05042010 |AMOUNT | -a7 BR[EUR |Message | 2348E| 23487|Euroclear Loan & Bor
4] i [ [ »
l/ Market Data r Pricer Params r Results |

VWal Date |31s05/2010 | |DQ:55:1 T Pricing Ermmv  default Price Close

The transfer

Back Office Window for Trade 1389

Tmnsfers rMessages rPuslings rCREs rTasks rGeneral ‘

[¥] Known Only Exclude GCAMCELED El

Transfers

Transfer_id | EventType \Traﬂsfer Status \ Trade Id| Transfer Type \TraﬂsferAmUunﬂ SeﬂleCurrencH Walue Date | Payer.CUde| Paver.Role | Fayer.Inst \ FPayer.In:
2179|PAYMENT WERIFIED | 13833/EUROCLEAR_FEE | (57.66)EUR |20i04/2010 |BNPFI |ProcessingOrg |EUROCLEARIEUROCLEAR/G2542 |Default

4] Ml D

Settlements

Transfer_id | EveniType | Transfer Status | Tradeld|  Transfer Type | Transfer Amount| SefileCurrency| value Date | PayerCode|  PaverRole | Payer.nst | Payer.In
2173|PAYMENT WVERIFIED | 13233EUROCLEAR_FEE | (57 .66 EUR |20i04/2010 |ENPFI |ProcessingOrg |EUROCLEARIEUROCLEAR/G2542 Default

4] Il D

Refresh All || Refresh | Transfers hd Help

And the CRE
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Back Office Windowv for, Trade 1389

SDI | Transfers rMEssages rPuslings rCREs rTasks rGenEral

[_lonly Matching Cres Exclude II'

Cre |d| Trade || Event Type | Cre Description | Amountt | Currencyt | Cre Type | Cre Linked 1d| Original Event | Effective Date | Booking Date|  Accounting Rule | Sent Status | Matching | |
1270/ 1389)MOM_FULL |Mominal Dirty | -57.66/EUR mEw | 0/vALIDATED_TRADE 30042010 |01/06/2010 |EUROCLEAR FEE Tatal | 3

4] I D

[ Retreshan | | Refresn ||Cres |v‘ Help

3.3 Exception Management

Some exception are displayed following the scheduled task

= Task Station/calypso_user/Settlements
Configure Apply Status  Priority Action Inspect Utilities Find Help
From|_03/02/2010| Date Type [TaskDatetime || Event Class [Trade [=Jo  [~] [ Loadrer | Localfiter| [~
To | _02/08/2010] Time Zone |[EuropeParis [=] | Load | [ Process | | Free | [ Passover | [ complete |
[ root Edited Messages Auth Queue | Held [ ion Matching Actions | Nacked PayRec Messages | Other Exceptions [220] | Credit Event Monitor | Alleged Sec
Trade without SDI_| Trade with SDI Changed | Transfers for SDI Assigned | SDI Assign Auth Queue | Transfers in Netting Queue | PayRec Msg for Man Release [11] | PayRec tobesent |
From 03/02/2010 To 02/06/2010
Comment nt Type ©
ask BNP FI 1080 EUCLID_FEE_IMPOR ATIO
ask BNP FI 1080 EUCL R ATIO =
ask BMP FI 1080 EUCL R RMATIO
ask BNF FI 1080 EUGL R RMATIO
ask BNP FI 1030 EUCL R RMATIO
ask BNP FI 1080 EUCL R RMATIO
ack BNF 1080 EUCLID. R RMATIO
ask BMNF 1080 EUCLID: R R
ask BNP FI1080 EUCLID, RT File Euroclear_TestGF_103106d not found in Paih G \Dacurments and Seti &5 leriy Documentsivy Cakpsn O PTIC
ask BNP F11080 EUCLID_ R &l
ask BNF 11080 EUCLID_F RT This file has already been 011602101831LEF502642RCETA 28021 0SECURITIES LENDING AND BORROWI &l
ask BNF FI 1080 EUCLID_FEE_IMPOR Ex_EXCEFTION
ask BNF FI 1080 EUCLID_FEE_IMPORT This file has already heen 4011502101831 LEFP592542RC3 1A 2802105ECURITIES LENDING AND BORROVY.. |EX_EXCEFTIO =
Hierarchy Dzl 1] I I»]
Pricing Env [defaurt [~] [ remesn [ Task Engine [7] Xfer Engine [7]Msg Engine [Z] Event Server
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