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NOTE: The Calypso License to use this Calypso Integration Module does not include a license for any
third-party data services to which this module can interface. Clients are responsible for contracting with
the appropriate third-party data service(s) prior to using this Calypso Integration Module
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1T Introduction

This document describes the Refinitiv Trade Notification interface setup.

The Refinitiv Trade Notification interface allows an End User Firm (Buy-Side) to import trades which are delivered
by Trade Notification. Trade Notification is a secure messaging hub that captures trades electronically and delivers
notifications instantly for both voice and electronically executed trades.

The Refinitiv Trade Notification integration connects to Trade Notification service using a FIX interface. Once the
connectivity is setup, a trader can book a trade through the FXall Trading Terminal. The Refinitiv Trade Notification
is an electronic publishing venue that uses the Refinitiv Trade Notification service to publish trade confirmations to
its receiver clients who execute trades on the Refinitiv Trade Notification platform. Once the trades are booked,
Trade Notification will send notifications as a FIX message to the Refinitiv Trade Notification interface. The
message will then flow through the configured Calypso workflows which route the message through the
appropriate stages to create a Calypso trade.

This document describes the configuration required to setup the workflows, etc. for the Refinitiv Trade Notification
interface to run successfully.

1.1 Supported
The Refinitiv Trade Notification interface supports the following FX trades:

Product Type:

e FX Spot

e FXForward
e FXNDF

e FXSwap

e FXNDF Swap
e FX Options (Vanilla strategy, Drop copy messages, ACK)
e Loan/Deposit
e Structured Flows
Trade lifecycle:
e NEW

Fix Messages:
The interface supports the following FIX messages:

e Trade Capture Report (AE): Once the trade is executed within the FXall Trading Terminal, Trade
Notification will send notifications over the FIX interface. A Bilateral trade will be created in Calypso to
represent the trade between the two parties (Dealer vs. Buy-Side)

e Trade Capture Report ACK (AR)
e Conversation Capture Report (CCR)

January 2025 Revision 12.0 / Approved Page 6 /50
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1.2 Not Supported

The Refinitiv Trade Notification interface does NOT support the following:

Trade lifecycle:
e AMEND
¢ CANCEL
Fix Messages:

e Allocation Report (AS)
e Allocation Report ACK (AT)
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2 Installation

2.1 Software Requirements

2.1.1 Supported JRE Versions
Please use the appropriate JRE version depending on the supported version for the base Calypso release you are
running.

2.1.2 Supported Calypso Versions

Please refer to the Calypso Refinitiv Trade Notification release notes.

2.2 Installation Instructions

2.21 Calypso Components

Follow the Calypso System Guide “Installation and Upgrade” to install Calypso. Check the component Refinitiv-
TradeNotification during the installation.

[] & Trade web

[] & Traiana

[ & TRaX Matching Interface (@)
[] & Trioptima Interface

] & TrueEx
] & Fxall
I [v] & Refinitiv-TradeMotification I
e ] [ Optional Modules (Please consult with your Calypso Account Executive for licensing questions) -]

Calypso

I N
< Back Next = | | Cancel

The use of the Refinitiv Trade Notification interface requires the Data Uploader. All subsequent instructions assume
that all Data Uploader installation steps have been completed successfully.

This includes:
e Choosing Data Uploader from within the Calypso Installer (or using the patch tool to add it to an
existing installation)
e Applying the Gateway SchemaBase/SchemaData to your database
e Setting up the GATEWAYMSG and UPLOADESOURCEMSG workflows
e Setting up Task Station tabs for the workflows above

Please refer to the Calypso Data Uploader Integration Guide for specific installation and configuration information.
You must install and configure Calypso Data Uploader prior to configuring the Refinitiv Trade Notification interface.
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2.2.2 Setup Config Data using Execute SQL
Add the following files to Execute SQL from $CALYPSO_HOME/bin/dbscripts, if not already present:

e SchemaBase.xml

e GatewaySchemaBase.xml
e FIXSchemaData.xml

e TRTNSchemaData.xml

2.2.3 Message Workflow Setup

The Refinitiv Trade Notification interface uses the UPLOADSOURCEMSG and GATEWAYMSG workflows when
importing messages. These should have been setup as part of the Data Uploader setup.

Messages from the UPLOADSOURCEMSG workflow are translated from the external message format into Calypso’s
internal format and placed in the GATEWAYMSG workflow. The GATEWAYMSG workflow then translates the
internal format, performs verifications, and saves the trade to the database.

224 Task Station Setup

The Refinitiv Trade Notification interface uses the Data Uploader framework to create task station entries for all the
messages and exceptions that are encountered. The user can view / reprocess the messages that are failed in
validation from the task station.

Please refer to the Calypso Data Uploader Integration Guide for how to add the appropriate messages and
exceptions to the Task Station.
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3 Setup Requirements

3.1 Legal Entity Mapping

The incoming FIX messages contain Legal Entity identifiers for Party and Counterparty involved in the trade.

The Legal Entity for the Party and Counterparty identifiers populated in the FIX message need to be configured in
Calypso using the Legal Entity attribute TRTNParticipant, and the value would match the bank provider value
provided in FIX message.

The logic will look for the attribute value TRTNParticipant configured on the Legal Entity involved in trade booking
(CP-LE) which will be used to generate the counterparty for legal entity. If not found, it will search for a Legal Entity
having a matching Short Name (case-sensitive or all uppercase).

This lookup logic will be applied to Party and Counterparty. If no Calypso Legal Entity is found using the rules
above, an error will be raised.

3.2 Counterparty Mapping

For the Calypso legal entity which is intended to be used as counterparty in trade booking must be mapped to
attribute TRTNParticipant with the value configured in the Refinitiv Trade Notification platform. See illustration
below.

A Legal Entity [161036/CALYPSO_16_1/calypso_user] - 0 x
Utilities Help
Short Mame | CALYPSO Status | Enabled ~
Full Name | CALYPSO Comp Inc. Role... [CounterParty

| Parent Tssuer
ProcessingOrg

Country UNITED STATES s
| Inactive As Fr... User calypso_user
Entered Date 12/13/2012 7:55:57 FM
External Ref
() Finanial
Holidays

(@ Non Financial

A Legal Entity Attributes Window - Version - 0 - O x
Search
Legal Entity CALYPSO 5] Role ALL ~ Processing Org | ALL v
Aftribute Group ~ 5] Attribute Type TRTWPartic.. ~| 3] Value |BNK1 2]
1d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value
56696/ALL CALYPSO ALL BB_ACCOUNT_SHORT_NAME BB_CALYPSO

121202 ALL CALYPSO [ |TRTNParticipant

Mapping for TOF Migration
See TOF to Refinitiv Trades Notification Mapping for Migration.
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3.3 Book Mapping

Check if tag 79 is present from 78 group. If yes, then check if there is a book with book attribute TRTNBook = value
of Tag 79, or book name = value of Tag 79.

If no book is found, get the value of Tag 448 having 447=D and 452=3, and check if there is a book with book
attribute TRTNBook = value of Tag 448.

A Book Window - Version -30 [161036/CALYPSO_16_1/calypso_user] - m} Pas
View Help
Book Id 4060 Attributes
Name Global Name Value
Activity All Business Lines OfficialPL Treatment - -~
X . POSITION_ACCOUNT_ID
Accounting Link TRADING ™ |PositionTransferPrice -
e PricerKey
gesallEpiiy) PO = |ProfitCenter ~ 09
Location | PST .| |SwapswireBook CALYP7
RTNBook
End Of Day 23 Hour | 59| Min | ... |[TradeTemplates
TransferMargin -
Base Ccy USD ~+ [TreasuryBankingBook -
VALUATION_TIMES
Holidays LON,NYC, TARGET, TOK .| [VALUATION_TIMEZONES v
Comment
d MName Legal Entity Location Activity Accounting Link Base Currency End Of Day Time  Cc
389|FX_HELSINKI HELSINKI Europe/Helsinki [TRADING TRADING1 EUR 2359De A
365|FX_LONDON LONDON Europe/London TRADING TRADING1 GBP 2359De
359|FX_NEWYORK NEWYORK America/Mew_York [TRADING TRADING1 usD 2359|De
371|FX_PARIS PARIS Europe/Paris ITRADING TRADING1 EUR 2359|De
383|FX_TOKYO TOKYQ Asia/Tokyo TRADING TRADING1 JPY 2359De
110202|GTSAMAOL-CMA-HTM FO America/New_York Foreign Exchange Trading Book [TRADING usD 2359
4060 Global All Business Lines TRADING

If no book is found, get the PO with legal entity attribute TRTNParticipant = value of Tag 448 and the book from
legal entity attribute TRTNBook.

A Legal Entity Attributes Window - Version - 2 — O e
Q- Search
Legal Entity PO 5] Role |ALL ~ Processing Org | ALL ~
Attribute Group ~| 2] Attribute Type | TRTNBook ~| 3] VETYT RTNClientDefault 5]
d Processing Org Legal Entity Role Attribute Group Attribute Type Attribute Value

cuzuenLL I [Iaran 1 |EVLIOVE IS O UL [ |

123702 ALL
123703]ALL FO ALL TRTNParticipant CALY v

Mapping for TOF Migration
See TOF to Refinitiv Trades Notification Mapping for Migration.

3.4 Trade Keywords

Trade keyword InstrumentUPI and product code UPI are populated with incoming UPI code from Refinitiv Trade
Notification for FXForward, FXNDF, FXSwap, FXNDFSwap.

Trade keyword ReportTrackingNumber with value from tag 1903 when tag 1906 = 6.
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Mapping for TOF Migration
See TOF to Refinitiv Trades Notification Mapping for Migration.

3.5 Product Mapping

When importing product-based trade types into Calypso, mappings must be setup so that the Refinitiv Trade
Notification interface can match the incoming product details to objects contained within the client’s instance of
Calypso.

3.51 FX Trades

For saving the non-deliverable FX trades in Calypso, FX-Reset is required. User can map the given reset with the
Calypso FX-Reset using the Calypso Mapping window.

Name:  TRTN/NonDeliverableCurrencyMapping
Interface Value: TWD

Calypso Value: |TW1

Name = TRTN/NonDeliverableCurrencyMapping
Interface Value = <TRTN currency from Tag 55>

Calypso Value = <Calypso currency>

Name: | TRTN/FXReset
Interface Value: USD/TWD
Calypso Value: USD/TW1

Name = TRTN/FXReset
Interface Value = <TRTN currency pair from Tag 55>
Calypso Value = <Calypso currency pair>

When the mapping is not specified, Tag 55 is used.
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3.5.2 Loan/Deposit and Structured Flows
Product Type

Mame: |TRTHN/ProductType
Interface Value: |MMProduct

Calypso Value: |Cash

When Interface Value = MMProduct and Calypso Value = Cash, a Loan/Deposit trade is booked. Otherwise, a
Structured Flows trade is booked.

Direction Type

Name = TRTN/Transfer

Interface Value = MoneyMarketTradeDirectionType
Calypso Value = Interest or Principal

If not set, it defaults to Interest.

Trade Direction

Mame: | TRTM/MoneyMarketTradePayReceive
Interface Value: |1

Calypso Value: | Pay

Mame: |TRTM/MoneyMarketTradePayReceive
Interface Value: |2

Calypso Value: |REC

Coupon Daycount

Name: |TRTH/CouponDayCount
Interface Value: 123

Calypso Value: |ACT/365
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3.6 Trader Mapping
The Processing-Org trader present in fix message can be mapped to the TRADER available in Calypso. In Calypso

Window mapping, the incoming trader name can be mapped to the existing TRADER in Calypso as shown below.

Mame: |TRTN/Traders
Interface Value: |traderl

Calypso Value: |TRADER1

But if no mapping is found, then by default Trader is set with what is present in the incoming message.

3.7 Acknowledgements

You need to add TRTN to the “PlatformMessageSourceTypes”:

Name: PlatformMessageSourceTypes
Value: TRTN

Comment:

You need to map the FixHeaderConstant as shown below:

Name: TRTN/FIXHeaderConstants
Interface Value: 8

Calypso Value: |FIXT.1.1

The following mapping is used to control the generation of acknowledgements.
Name: TRTN/Translator
Interface Value:  PublishAcknowledgement
Calypso Value: true
Name = TRTN/Translator

Interface Value = PublishAcknowledgement

Calypso Value = true/false

January 2025 Revision 12.0 / Approved Page 14 / 50
Private and Confidential



Nasdaqg Calypso
l’lNanaq Refinitiv Trade Notification Integration Guide / Version 3.13.0

When Calypso Value = true, acknowledgements of type PLATFORMMSG are sent to the Refinitiv TRTN platform
from Refinitiv TRTN import, as soon as a message is received from TRTN, whether the trade is created in Calypso
or not.

If the trade creation failed due to missing mapping or static data issue, then the user can reprocess the same
message after fixing the mapping or static data.

Also make sure that the TRTNFixEngine subscribes to PSEventPlatformPublish events.

3.8 Conversation Capture Report (35=CCR)

In Refinitiv Trade Notification, Calypso supports the Conversation Capture Report (CCR). This CCR is sent by
Refinitiv platform to Calypso which is saved as Generic Comment in Calypso.

Calypso will then send an acknowledgement of CCR depending on the type of FIX session configured by Refinitiv
(All Ack or No Ack).

After mapping the config for - PublishCCRAcknowledgement in Calypso Mapping Window, when true = CCR
acknowledgement it is sent back to Refinitiv platform. This flag is set as false by default.

For example, if the trade is created in Calypso, then Generic Comment will be linked to the trade. Value of Tag
11092 will be saved as a Document.

A GenericComment Report (3/12/24 1:11:04 AM) - X
Report Data View Export Utiliies Help

EEIEEIE]

& Criena

Object Class Object Id Object Version Comment it Comment it Type User Insert Date Comment t 1d Document t Type External Reference Invalidated Date Tnvalidated User Object Name

Adion >

Ehow) 2 Default Selection
%1 Configure > Default Selection for Template...
Object

Generic Comment can also be viewed from trade via Pricing sheet.

3.9 TOF to Refinitiv TRTN Mapping for Migration

3.9.1 Counterparty Mapping

If (TOF 500: Source of Datais In (1,2) and TOF 504:Dealer ID is JS) map this TOF message to Calypso Book
TRA_FX_SPT. If (Tag 11001is IN (1,2) and (Tag 448 448 when 452=36 (entering trader) Or 452=11 (executing
trader)) is JS) map this FIX message to Calypso Book TR4_FX_SPT.

Here, let’s say for the following cases of counterparty mapping, relationship between TOF field and FIX tag are as
follows:

TOF field
508: Bank 1 Dealing 448 when 452=17 (OBO trade) Or 452=1 (normal trade)
Code
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Refer to the following screenshots:

A TOF Mappings - =
Import Mappines

| Trade Mappines ~
= | Book Mapping

10 - Map TR4_FXSPT for Reuters Mame: | Gounterparty Mappine -
12 = MAP TRI_FX_SFT for EBS
18 - MAP TRE_FX for EBS

14 - MAP TRE_FX for Reuters Descriptior: |MUTE_TKY
15 - Map TR1_FX.SPT for EBS_2 TOF Canditions

16 - Map TRI_FX_SPT for Reuters_2

17 - Map TRGUST Fx 3 & &
18 = Map TRE_FX for F{ ALL{Maker) '
19 - Map TRGUST_FX for FX ALL(Mal Attribute Operator Mame Value
2 - Map TR2_FX_SPT for EBS TOF 508 Bank 1 Dealing Code = |BANK_1_DEALING CODE |MeTS
3 - Map TRI_FXSPT for EBS

4 - Map TRZ.FX_SPT for EBS

6 - Map DUMMY for EBS and Reuters
7 - Map TRI_FXSFT for Reuters

8 - Map TRZ_FX_SFT for Reuters

9 - Map TR3_FXSPT for Reuters
urterparty Mapping

1015

v
=

Priority: | 1

0 - GOLDSAGH.INT LDN
00 - BONY MELLON_LDN
1 - BOMY_ MELLON_LON
02 - BOHY_MELLON_TKY
0% - BSGH_MAD

04 - BTMUHKG

05 - BTMUSPR

06 - ETMU_SYD

07 - GR_AGRIGIE_HKG Trade Assienments
108 - GR_AGRIGIE_LDN

# 109 - GRAGRLGIE_LDN I &
® 11 - MEZUHO_BANK_LDN attribute
#® 110 - GRAGRIGIB_LDN
* 111 - GRAGRIGIB_LDN

$00000000080500000 00000000000

<4

Walus
GounterParty |MUTE_TKY

_A TOF Mappings
Import Mappings

48 - AIGINT CON ~ 1 1 (6519
5 - CITIBANK_LDN
50 - ANZ_BK_LON
500 - RBS_LDN Priority: 509
501 - BARG_BK_LDN
B2 - BOA SFO Description: BARC_BE_LON
805 - G5_LDN TOF Gonditions

504 - JPMGC_BK_LON

505 - MORS_INT_LDN O #

Hame: | Gounterparty Mappine

w9

506 - STAND_GH_BK_NWG Attritute Operator
507 - UBS_AG ZUR

Name Yalue
TOF 508 Bank 1 Dealing Gode 5 |508_BANK_1_DEALING GODE |BARK
TOF 500 Source of Data 5 |500 S0 URGE OF_DATA 27

i
51~ ANZ_BK_MEL
510 - JPMG_BK_NYG

512 - BAC_BK_LDN

518 - GOMM_BK_ALLEYD

514 - SOC_GEN_PAR

515 - UBS_AG_ZUR

516 - WELLS_FARGO_BK_5FP
517 - MUFG_AFS CAYMAN
518 - RES_LDN

519 - MUFG_AFS_GATClients
52 - ANZ_BK_MEL

520 - Barclays Bark Plo

521 - ENP Paribas

522 - Bark of America

528 - MUFG Bank.

524 - Gommanwealth Bank of Austral TR RSSEED
525 - Gitibank 0 & O

526 - Deutsshe Bank
527 - Goldman Sachs International Attribute Value

528 - HSBO BANK USA NA (GounterParty [SMAME_BA 011439 LDN
529 - JP Morman Chase Bank HA

2000000000008 000806000080000808080004

TOF Interpretation
When the value of TOF tag 508 = MBTQ, then counterparty in Calypso should be MUTB_TKY

Refinitiv Trade Notification Mapping
Get the value of 448 tag and map to Counterparty when 452=17 (OBO trade) or 452=1 (normal trade)

This can be done in 2 ways: All the below approaches are sequential. If the mapping via MappingCriteria is not
found, then fallback to 2nd approach.

Calypso provides mapping in the following way:

January 2025 Revision 12.0 / Approved Page 16 / 50
Private and Confidential



Nasdaqg Calypso
l’lNanaq Refinitiv Trade Notification Integration Guide / Version 3.13.0

User needs to define a MappingConfig

Interface Value = Participant

Calypso Value =

PARTY, TRADER,PARTY|CCY,PARTY|TRADER,SOURCE|PARTY,SOURCE|PARTY|CCY,SOURCE|TRADER|CCY,
TRADER|CCY,SOURCEDATA,PARTY|SOURCEDATA, TRADER|SOURCEDATA,SOURCEDATA|PARTY|CCY,SOU
RCEDATA|TRADER|CCY

A Calypso Mapping Window

i ] TradeKeywordMappings ~[4
) Traders
i1 = Translator Wame: | TRTN/MappingConfi

-0 cME Interface value:  Participang
3 COMDER

& 3 DSMatch Calypsa Value: | PARTY,TRADER, PARTY| CCY, PARTY | TRADER, SOURCE | PARTY, SOURCE | PARTY| CCY,SOURCE| TRADER| CCY, TRADER| CCY, SOURCEDATA, PARTY | SOURCEDAT A, TRADER| SOURCEDATA

&) 3 EUREX Reverse Default: [ ]

>> Remove
Configure Interf..

Canfigure Types

+ ] FXReset

i ] Keyword AmmsLengtnRule
+ [ Keyword Broker

i1 ] Keyword DTS_LOCAL_TCID
+-] Keyword.DealOrigin

- Keyword.DeaiorTiginType
4 KeywordMappings

= [ mappingConfig
# Mo

¢ MoneyMarke(TradePayReceive

Calypsos provides a mechanism to map Counterparty using Mapping Window. It also provides multiple mapping of
Calypso Entities to TRTN Parties using the Mapping window with the following 6 criteria. These criteria is used in
combination to identify the counterparty in Calypso.

Criteria Description

PARTY It is the party information coming from the Platform in the fix file. Fix value: 448 when 452=17 or
452=1

CCY It is the currency information coming in the fix file. Fix value: Tag 15

CCYPAIR It is the currency pair information present in the incoming fix file. Fix value : Tag 55

TRADER It is the trader information present in the fix file. Fix value : 448 when 452 = 36 or 452 = 11

SOURCE It is the source is the platform from which we are receiving the message. Example: FIX

SOURCEDATA | This is the value of tag 11001

The multiple combinations should be separated by coma and defined using any separator. The same separator that
we use in mapping config needs to be provided in TRTNParticipant for incoming. In case of multiple combinations
of criteria, then priority is given to the order in which the combinations are defined in the MappingConfig.
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A Calypso Mapping Window

(2 DSMatch ~
Hem

va

3 eurex Name:  TRTN/TRTHParticipant

5 furex Interface Value: | MTBQ
urexi
g FOW Calypso Value:  MUTB_TKY
FXAI
= rpmL Reverse Default: [ ]

Sren << Add
Hwms >> Remove
Configure Interf...
Configure Types

(1] OmgeoCTM
(5 ReutersDss
3 sap

3 sapaL
Hse

[ swapsMonitor

3 RN
&% CouponDayCount
7 FIXBodyConstants
(3 FixHeaderConstants
= FxReset
[ Keyword ArmsLengthRule
[= Keyword.Broker
] Keyword.DTS_LOCAL_TCID
= Keyword.DealOrigin
[ Keyword.DealOriginType
& KeywordMappings
] MappingConfig
4% MoneyMarketTradePayReceive
[ PartySubldSourceData
(= ProductType
4 SalesPerson
2] TRTNParticipant
42 1ICALYIUSD

L 42 TMNY

If the value of tag 448 having 452=17 or 452=11is MTBQ and since PARTY mapping is present in the MappingConfig

| Participant, then the Counterparty would be MUTB_TKY.

In the below case of counterparty mapping,

A TOF Mappings

Import Mappings
(B Gounterparty Mapping

-~ ® 1- MUTB_TKY
10 - GOLDSAGH INT_LDN Name: | Counterparty Mspping
100 - BONY_MELLON LON
101 = BONY_MELLOM_LDN
102 - BONY_MELLOM_ TEY Description |BTHMU_NYG
103 - BEGH_MAD e

. ToF t

104 - ETMU_HKG Rt ons
106 - ETMU_SPR [ P < ]

I 1026

td
Ta

Priority |12

106 = BTMU_SYD

107 = GR_AGRLCIB_HKG
108 - CR_AGRLCIB_LON
108 - GR_AGRLGIE_LDN
11 = MIZUHO_BANK_LDM
110 - GR_AGRLGIE_LDN
111 = GRAGRILGIE_LDN
112 = GRAGRLCIB_LDN
118 - GR_AGRLGIB_NYG
114 - CIBC SPR.

116 - CIC_PAR.

116 - GITIBANK_HEG

117 - GITIBANE SYD

118 - GITIBANE_TAL

119 - COMM_BE_ALULDN

Attribute Oparator
TOF 508 Bark 1 Dealine Code ]

120 - GO MM_BK_ALLNYG
121 - GO MM_BK_ALLEYD
122 = COMMERZBANE_HKG
120 - GR_NORD PAR Trade Assienments

124 - GSLDN
125 - CSLDN o0

Name
|BANE_1_DEALING GO DE

Value
[Ny

126 - GS_LDN Attribate

127 - GSLON Tradekeyword ArmsLenethRule

128 = G5LON
120 - GSLDN I[cwr-tcrpurty

EEEREEEE R R R R RN RN NN E R EEREEENNENE]

TOF Interpretation
When 508 = TMNY, then

1. Counterparty = SNAME_BT_081142_NYC
2. Map TradeKeyword ArmsLengthRule =Y

Value

i
[SNAME BT 001142 NG
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TRTN Mapping

1. Counterparty mapping can be done as described earlier.
2. If the user wants to map ArmsLengthRule keyword for a specific Counterparty, then below mapping is

required.

Interface Value = TMNY (PARTY criteria in this case)

Calypso Value = Y

A Calypso Mapping Window

= Bloomberg.Ts

51 BloombergFIT

[ BrokerTec

Ecme

12 COMDER

[ psmatcn
D

= eurex

(= Eurex

[ EurexETD

= row

3 exan

3 rpmL

i HSBC

[ iceLink
LcH

3 LcHsa

Swms

Smm

Dww

= markitPv
NT

[ omgeoCTM

[ ReutersDss

= sapeL
[ swapsMonitor

= O wIN
4 CouponDayCount
12 FIXBodyConstants
5 FiXHeaderConstants
i FxReset
[ Keyword.ArmsLengthRule

FE (] Keyword Broker

>
va

Name: | TRTN/Keyword ArmsLengthRule
Interface Value: [ TMNY
Calypso Value: Y

Reverse Default: [ ]

<< Add
>> Remove
Configure Interf...

Configure Types

Here, let’'s say for ST_.STREET_BK_LDN, relationship between TOF field and FIX tag are as follows:

TOF field

509: Bank 1 Name

523 when 803=5 && 452=17 (OBO trade) Or 803=5 && 452=1 (normal

trade)

_A TOF Mappings
Import Mappings

® 416 - RABOBANK SYD -
-~ ® 417 - SHINSELBK_TKY
- ® 418 - SURLGA_BK_TKY
® 419 - TRUST_GUST_BK_TKY
® 42 - RES_NVZUR
® 420 - YAMAGUGHLBK_TKY
~ % 421 - WESTLE_LDN
- ® 422 - WESTLE_LDN
- ® 428 - WESTLE_LDM
#® 424 - WESTLE_LDN
® 425 - M_T_BK_NYG
® 425 - ETMU_MEXISO
-~ ® 427 - NOMURA INTL_FLG LON

va

® 44 - RBS WV ZUR
-~ ® 45- AIELDN
-~ ® 46 - AIGINT CON
-~ ® 47 - AIGINT.CON
® 48 - AIGINT CON
® 49- AIGINT GON
#® 5- CITIBANK_LDN

-~ ® 50— ANZ_BK_LDN
- ® 500 - RES_LDN
# 501 - BARC_BK_LDN
#® 502 - BOASFO
#® 503 - GS_LDN
-~ ® 504 - JPMC_BK_LDN
- ® 505 - MORS INT_LDN
- ® §0§ - STAND_GH_BK_NYG
® 507 - UBS_AG.ZUR

# 508 - STSTREET BK_LDN
# 503 - BARG BK LDN

1¢: | 14515
Mame: | Gounterparty Mapping
Priority: 429
Description: STSTREET_BK_LDN
TOF Gonditions

o &
Attribute COperator Mame Walue
TOF 509 Bark 1 Mame ] [509_BAMK_1_NAME [State Street Bank and Trust
TOF 500 Source of Data 5 [500_SOURCE_OF_DATA K]
Trade Assienments
¥ &
Attribute “alue
GounterParty |SMAME_ST_015709_LDN
!
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TOF Interpretation

When 509 = State Street Bank and Trust and 500=11, then Counterparty = SNAME_ST_015709_LDN

TRTN Mapping

When 11001=11, then get the value of tag 523 when 803=5 and (452=17 or 452=1)
2 levels of mappings need to be done to handle this scenario.

1st Mapping:

Interface Value = PartySulDType

Calypso Value = 5 (This is the value of FIX tag 803)

A Calypso Mapping Window

71 Bloomberg.T$ ~

Name: | TRTN/Translator
Interface Value:  PartySubIDType
Calypso Value: |5

Reverse Default: [ ]

<< Add
>> Remove
Gonfigure Interf...

Configure Types

m

2nd Mapping:

User needs to have the combination of

SOURCEDATA,PARTY|SOURCEDATA, TRADER|SOURCEDATA,SOURCEDATA|PARTY|CCY,SOURCEDATA|TRADER|C
CY in MappingConfig as in the 1st Approach Mapping Criteria.

Interface Value : State Street Bank and Trust|11

Calypso Value : SNAME_ST_015709_LDN
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3.9.2 Book Mapping

If (TOF 500: Source of Datais In (1,2) and TOF 504:Dealer ID is JS) map this TOF message to Calypso Book
TRA_FX_SPT. If (Tag 11001is IN (1,2) and (Tag 448 448 when 452=36 (entering trader) Or 452=11 (executing
trader)) is JS) map this FIX message to Calypso Book TR4_FX_SPT.

Relationship between TOF field and FIX tag:

TOF field

500: Source of Data 11001
504: Dealer ID 448 when 452=36 (entering trader) Or 452=11 (executing trader)

In the following cases of book mapping,

_A TOF Mappings
Import Mappings

Trade Mappines ~
Eook Mapping

1d | 1002

va

Name: | Book Mapping

rs
12 = MAF TRIFX_SFT for EBS
13 - MAP TRE_FX for EBS

14 - MAP TRE_FX for Reuters Description: | Map TR4_FXSPT for Reuters

Priority |10

15 - Map TRI_FXSPT for EBS_2 O i
16 - Map TRI_FXSPT for Reuters_2
17 - Map TROUST_FX O &
18 - Map TRE_FX for FX ALL(Maker) WHR_Deal
19 - Map TROGUST_FX for Fi ALL(Msker) Not WMR_De: Attribute Operator Hame Malue
2 - Map TRO_FX_SPT for EBS TOF 500: Source of Data [ |50 SOURCE OF DATA [12

3 - Map TRI_FX.SPT for EBS TOF 504 Dealer ID 5 |DEALER.ID |Js

4 - Map TR2FXSPT for EBS

6~ Map DUMMY for EBS and Reuters

7 - Map TRI_FXSPT for Reuters
8- Map TRO_FXSFT for Reuters
9 - Map TRI_FXSPT for Reuters
Gounterparty Mapping
® 1= MUTB_THY
~® 10 - GOLDSAGH INT_LDN
® 100 - BONY_MELLON LDN
~® 101 - BONY_MELLON LDN
® 102 - BONY_MELLON_TkY

Cteseseses sttt

# 103 - BSGHMAD
104 - BTMU_HKS
# 105 - BTMUSPR
* 105 - BTMUSYD
# 107 - GR_AGRLOIB_HKG Trade Assienments
# 108 - GR_AGRLOIE_LDN

# 108 - GR_AGRLOIE_LDN g Z

< o GrcAroreion Aite Voo

# 111 - GR_AGRLGIE_LDN Book. [TR8 Fx SPT

_A TOF Mappings
Import Mappines

Trade Mappines
Book Mapping
10~ Map TRE FXEPT for Reuters Mame: | Book Mapping

- ® 12 - MAP TRLFXSPT for EBS
# 13- MAP TRE_FX for EBS
® 14 - MAP TR5_FX for Reuters Description: |Map TROLST_FX
# 15 - Map TRI_FX.SPT for EBS_2 T Gl
® 16— Map TRIFXSPT for Reuters 2
» (RN < ad # e

- 18 - Map TRE_FA for FX ALL(Maker) WM

- 10 - Map TRGUST FX for FX ALL(Maker Attribute Operator HName Value
® 7 - Map TR_FXSPT for EBS ITOF 500 Source of Data [} 500 SOURGE OF DATA 2.21.25.27
#® 3~ Map TRIFXSPT for EBS
® 4 - Map TRZFXSPT for EBS

va

I 6016

Friority: (17

® G- Map DUMMY for EBS and Reuters
- ® 7= Map TRI_FXSPT for Reuters
- # 4 - Map TR2FXSPT for Reuters
® 9- Map TRI_FXSPT for Reuters
Gounterparty Mapping
Keymord Mappine
Kesword Mapping2

Trade Assienments
0 &

Atiribute Value
Book [TROUST_FX
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_A TOF Mappings
Import Mappines

Trade Mappines 4 w1008
Book Mapping M
® 10 - Msp TRA_FX SPT for Reuters Name: | Bock Mappine
@ 12 - MAP TRIFXSPT for EBS Priorite [6
® 13 - MAP TRE_FX for EBS
® 14 - MAP TRS_FX for Reuters Desoription: |Map DUMMY for EBS and Reuters
# 15 - Map TRI_FX.SPT for EBS_2 T Gl
® 16 - Msp TRI_FX.SPT for Reuters_2
# 17 - Map TRGUST FX [ & &
® 18 - Map TRS_FX for FX ALL{Maker) W
Attribute Operator Name Walue

® 19 - Map TRGUST FX for FX ALL(Maker
- Map TR2_FXSPT for EES TOF 504 Dealer ID = |DEALERID |Detauit
- Map TRA_FKSPT for EBS
- Map TR FX SPT for EBS

Wz MY Reuters

~ Wiap DUMMY
- Map TRIFX.SPT for Reuters
- Map TR2FX.SPT for Reuters
- Map TRA_FKSPT for Reuters
ounterparty Mapping

TT9
33
HE
ad
z
g
3
H

Trade Assignments

O # o
Attribute Value
Book |DUMMY

TOF Interpretation
When 500 = 1 or 2 and 504 = JS, then Book = TR4_FX_SPT
TRTN Mapping

When 11001 = 1 or 2, then get the value of FIX tag 448 having 452=36 or 452=11. This can be achieved via
MappingCriteria.

MappingCriteria
User needs to define a MappingConfig:

Interface Value = Book

Calypso Value =

PARTY, TRADER,PARTY|CCY,PARTY|TRADER,SOURCE|PARTY,SOURCE|PARTY|CCY,SOURCE|TRADER|CCY,
TRADER|CCY,SOURCEDATA,PARTY|SOURCEDATA, TRADER|SOURCEDATA,SOURCEDATA|PARTY|CCY,SOU
RCEDATA|TRADER|CCY

January 2025 Revision 12.0 / Approved Page 22 / 50
Private and Confidential



Nasdaqg Calypso
l’lNanaq Refinitiv Trade Notification Integration Guide / Version 3.13.0

A Calypso Mapping Window - X
&} Translat ~ :
 cme
3* COMDER Mame: | TRTN/MappingConfig
] psMatch Interface Value:  Book
Hem
% EUREX Calypso Value: | PARTY,TRADER,PARTY|CCY,PARTY| TRADER,SOURCE |PARTY,5 OURCE |PARTY| CCY,SOURCE| TRADER | CCY, TRADER| CCY,SOURCEDATA,PARTY| SOURCEDATA, TRADER| SOURCEDATA, SOURCEDATA| PARTY | CCY, SOURCEDATA|
Eurex.
[ EurexeTD Reverse Default: [
Mrow
(= Fxan

[ omgeoCT™
[ Reuterspss

Calypsos provided a mechanism to map Book using Calypso Mapping Window. It also provides multiple mapping of
Calypso Entities to TRTN Parties using the Mapping window with the following 6 criteria. These criteria are used in
combination to identify the Book in Calypso.

Criteria Description

PARTY It is the party information coming from the Platform in the fix file. Fix value : 448 when 452=3
CCY It is the currency information coming in the fix file. Fix value : Tag 15

CCYPAIR It is the currency pair information present in the incoming fix file. Fix value : Tag 55

TRADER It is the trader information present in the fix file Fix value when 452=36 or 452=11

SOURCE It is the source is the platform from which we are receiving the message. Example: FIX
SOURCEDATA | This is the value of tag 11001

The multiple combinations should be separated by coma and defined using any separator. The same separator that
we use in mapping config needs to be provided in TRTNBook for incoming. In case of multiple combinations of
criteria, then priority is given to the order in which the combinations are defined in the MappingConfig.

Since in this case we have 2 conditions, i.e. 11001 = 1, then get the value of FIX tag 448. So we need to have
PARTY\SOURCEDATA mapping in MappingConfig for Book as shown above.

Interface Value : JS|1 (This is the PARTY|SOURCEDATA mapping)
Calypso Value : TR4_FX_SPT

January 2025 Revision 12.0 / Approved Page 23 /50
Private and Confidential



IOI Nasdaq

Nasdaqg Calypso

Refinitiv Trade Notification Integration Guide / Version 3.13.0

A Calypso Mapping Window

' Interface Mappings

(= [0 InterfaceName

(= annaDSB

[0 ateQ

(= Axoni

=] Bloomberg

(] Bloomberg.TS

(5] BloombergFIT

(5] BrokerTec

Ecme

4 COMDER

(X Dsmatch

Hem

(3 eurex

[ Eurex

(=] EurexETD

= row

[ rxan

] FpML

42 HSBC

(= iceLink

3 en

(= Lensa

Ewms

& vm

Emw

(2 Markitbv
NT

(2] omgeocT™

(2 ReutersDSS
SAP

] SwapsMonitor

= 3 TRIN
-+ 42 CouponDayCount
42 FIXBodyConstants
(= FixHeaderconstants.
- FXReset
[Z] Keyword.ArmsLengthRule
{21 Keyword Broker
(5] Keyword.DTS_LOCAL_TCID
= Keyword DealOrigin
[ Keyword DealOriginType
4 KeywordMappings
(=] mappingconfig
-+ 42 MoneyMarketTradePayReceive
[ PartySubldSourceData
X productType
42 salesPerson
(=21 TRTNBook
Fd

2 Jgsiz

_A Calypso Mapping Window

Name:
Interface Value:
Calypso Value:

Reverse Default:

<< Add
>> Remove
Configure Interf...

Configure Types

TRTN/TRTNBook
511
TR4_FX_SPT

O

Interface Mappings
(=[] InterfaceName
(=] ANNADSB

(= aTEO

[ Axoni

[ Bloomberg
(21 Bloomberg.TS
(2] BloombergFIT
[ BrokerTec
Hcme

2 COMDER

(5 psmaten
Hem

(3 evrex

(3 eurex

{2 EurexeTD

3 row

3 xan

Z FpML

Sw

[ MarkitPv
=l

(2] OmgeoCTM
(= ReutersDSS
[ sap

(21 swapsMonitor
Eror
RN
‘4% CouponDayCount
* FIXBodyConstants
[ FixHeaderConstants
2 FxReset
=] Keyword.ArmsLengthRule
=] Keyword.Broker
(] Keyword.DTS_LOCAL_TCID
{5 Keyword.DealOrigin
(] Keyword.DealOriginType
42 KeywordMappings.
(2 MappingConfig
2 MoneyMarketTradePayReceive
(3] PartySubld SourceData
[0 ProductType
42 SalesPerson
(= TRTNBook
2 s
o

2
[0 TRTNParticipant

va

Interface Value: 1|2

Reverse Default: [ ]

<< Add
>> Remove
Configure Interf...

Configure Types

Name:  TRTN/TRTNBook

Calypso Value: | TR4_FX_SPT

January 2025

Revision 12.0 / Approved
Private and Confidential

Page 24 / 50



lol Nasdaq

Nasdaqg Calypso

Refinitiv Trade Notification Integration Guide / Version 3.13.0

3.9.3

Trade Keywords Mapping

In the following cases of book mapping,

A TOF Mappings
Impart Mappings

T3 - BE_NOWVASCOT TOR
74 - BK_OF CHINA _BEI

76 - BK_SCOT TRE_LDMN
Th - BE_YOKOHAMA_TIY
77 - BMP_PAR_FAR

74 - BMP_PAR_PAR

749 - BMP_PAR_PAR

83 - BNP_PAR_PAR
24 - BNP_PAR_PAR
85 - BNF_PAR_PAR
86 - BOA_SFO
87 - BOA_SFO
88 - BOA_SFO
89 - BOASFO
9 - GOLDSAGH_INT_LDM
90 - BOA_SFO
91 - BOA_SFO
92 - BOA_SFO
93 - BOASFO
94 - BOA_SFO
95 - BOA_SFO
96 - BOA_SFO
97 - BOA_SFO
98 - BOLDUE
- @ 99 - BONY_MELLON_HKG
= Kewward Mappi

7N

Id: (1012
Name: | Keyword Mappine
Friority: |1
Description: | Set TradeKewword forEBS Link
TOF Gonditions

8 - GOLDSAGH_INT LDN
80 - ENP_PAR_PAR O s e

31 - BNP_PAR_PAR Attribute Operator Mame Walue
62 - BNP_PAR PAR TOF BOI: Source of Dats [ BOURGE OF DATA |+68.

Trade Assignments

O &£ e
2 - Set TradeKewword for Reuters Linl Attribute Value
3 - Set TradeKewword for Reuters Linl TradeKewvord Broker EBS
4 - Set TradeKewword for Reuters Linl Broker SMAME_EB_001125_ EBS
5 - Set TradeKewsord for Reuters Linl Tradekewvord DealOriginType EBS
G - Set Trad=Keyword for Reuters Linl TradeKeword DealOrigin EBSGenerated Trade

7 - Set TradeKewword for FXALLMak:

Broker has same value as TradeKeyword Broker in Calypso. Only need to consider Tradekeyword Broker in RTN

interface.

_A TOF Mappings
Import Mappings

73 - BE_MNOWA_SCOT_TOR
74 - BK_OF GHINA_BEL
75 - BK_SCOT_TRE_LDN
76 - BK_YOKOHAMA_TEY
77 - BNP_PAR_PAR

78 - BNP_PAR_PAR

79 - BNP_PAR_PAR

8- GOLDSACHINT_LDN
80 - BNP_PAR_PAR

21 - BNP_PAR_PAR

82 - BNP_PAR_PAR

83 - BNP_PAR_PAR

84 - BNF_PAR_PAR

85 - BNP_PAR_PAR

86 - BOA_SFO

87 - BOASFO

88 - BOASFO

89 - BOASFO

9 - GOLDSAGHINT_LDN
90 - BOA_SFO

91 - BOASFO

92 - BOASFO

93 - BOASFO

94 - BOASFO

95 - BOA_SFO

96 - BOA_SFO

97 - BOASFO

98 - BOLDUE

99 - BONY_MELLOMN_HKG
= Eewword Mappineg

1 - Set TradeKewword forEBS Link

P R S A A I

Tr
3 - Set TradeKewword for Reuters Link{Goreversation)
4 - Set TradeKeyword for Reuters Link{BARX)
5 - Set TradeKeyword for Reuters Link{JPMorgan)
6 - Set TradeKeyword for Reuters Link{&utoBahn}
7 - Set TradeKeyword for FHALLMaker)

cssenee

Y

I (1013
Mame: | Kewmword Mapping
Priority: |2
Description: |Set TradeKewsord for Feuters Link
TOF Gonditions

Oo# e

Attribute Clperatar
TOF B00: Source of Data i3]

Mame
|[SOURGE OF DATA

Walue
|12

Trade Assignments

[ <}

Attribute
TradeKewword DealOrigin

Walue
Dealing 3000-2-Match

Eroker

SMAME RE 001124 ERS

TradeKewword DealOriginTvpe

REUTERS-MATCHING

Tradekewword Broker

REUTERS
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A TOF Mappings
Import Mappines

73 - BK_NOWA_SCOT_TOR

74 - BK_OF_CHINA_BEI

76 - BK.SCOT_TRE_LDM

76 - BK_YOKOHAMA_TEY

77 - BNP_PAR_PAR

78 - BNP_PAR_PAR

79 - BNP_PAR_PAR

8- GOLDSACGHINT_LDMN

80 - BNP_PAR_PAR

21 - BENP_PAR_PAR

22 - BNP_PAR_PAR

23 - BENP_PAR_PAR

24 - BENP_PAR_PAR

25 - BNP_PAR_PAR

86 - BOASFO

87 - BOASFO

88 - BOASFO

89 - BOASFO

9 - GOLDSAGH INT LDM

90 - BOASFO

91 - BOASFO

92 - BOASFO

93 - BOASFO

94 - BOASFO

95 - BOASFO

96 - BOASFO

97 - BOASFO

98 - BOLDUE

99 - BONY_MELLON_HKG

= Kewward Mapping

1 - Set TradeKewword farEES Link

2 - Set TradeKewword for Reuters Link
3 — Set Trade rd for Feuters

4 - Set TradeKewword for Reuters Link(BAR)
§ - Set Tradekeyword for Reuters Link{JPMargan)
B - Set Tradekeyword for Reuters Link{ AutoBahn)
7 - Set TradeKewword for FXALL Maker)

R EEIIEEPIEEPIIERRIEEROIEOIROS

LA R R R XN ]

TOF Interpretation

T

I 6015
Mame: | Keyword Mappine
Priority. 3
Description: | Set TradeKewword for Reuters Link{Conversation)
TOF Gonditiohs

O & e

itribute Dperator Mame Walue
TOF 500: Source of Data = |s00_S0URCE_OF_DATA |2
Trade Assignments

f & ©

Attribute Value

Broker SMAME_RE 030724 ONY
TradeKewword DealOriginType REUTERS

TradeKewword Broker

REUTERS GO N

When 500=4 or 5 or 6, then map the following keywords :

e TradeKeyword.Broker = EBS

e TradeKeyword.DealOriginType - EBS

o TradeKeyword.DealOrigin - EBSGeneratedTrade

TRTN Mapping

Equivalent of TOF tag 500 is 11001. When 11001=4 or 5 or 6, then map the TradeKeywords

e Broker
o DealOriginType
e DealOrigin

This should be done using following steps:

To map static values, user will need to do 2 level of mappings:

1. Map tag 11001 with the keyword names with which they want in TradeKeywordMappings.
2. Define a new Interface type Keyword.<KeywordName> e.g. Keyword.DealOriginType. When the value of
11001 is 4, then map Keyword.DealOriginType to value : “EBS”.

Step 1: 1st Level of mapping:
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Interface Type: TradeKeywordMappings

Interface Value: 11001

Calypso Value: Broker, DealOriginType, DealOrigin

A Calypso Mapping Window

-5 cmEe

-~ 4¢ COMDER
-] DSMatch
[+ ETD
[+-] EUREX
[ Eurex
[ EurexETD
= row
- Fxan
- FpML

- 4¢ HSBC
-] ICELink
[+ LCcH
[+ LCHSA
HAms

O mm

I mw
(-] markitPv
ENT

H

SwapsMonitor
TOF
TRTN
-4 CouponDayCount
--4¢ FIXBodyConstants
[ FiXHeaderConstants
[ FXReset
[+ Keyword.ArmslLengthRule
7 Keyword.Broker
] Keyword.DTS_LOCAL_TCID
=] Keyword.DealOrigin
[#- Keyword.DealOriginType
-4 KeywordMappings
--4¥ MoneyMarketTradePayReceive
[ PartySubld SourceData
"j ProduciType
-4 SalesPerson
(=] TradeKeywordMappings
o
4 30402

EEHHEEEEE

Step 2: 2nd Level of mapping:

Interface Type: Keyword.DealOriginType

Interface Value: 11001-4
Calypso Value: EBS
Keyword.DealOriginType

a

Name: | TRTM/TradeKeywordMappings
Interface Value: |11001
Calypso Value: |DealOriginType,DealQrigin,Broker|

Reverse Default:  [_]

<< Add
>> Remove
Configure Interf...

Configure Types
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A Calypso Mapping Window

(- cME

-4 COMDER
H- (] DSMatch
b ETD

i ] EUREX

b Eurex
H-[] EurexETD
H- [ Fow

H- [ FxAN

H- (2] FpML
-4 HSBC
-] ICELink

i LcH

il [ LcHsA

H- [ ms

H- [ MM

H- L Mw

H- (] MarkitPV
{0 NT

t- 2] omgeoCT™
b ReutersDSS
A sap

[ sapGL

feru W eru eru el W Mo Werm

=
[Z] swapsMonitor
[H ToF
[E TRTN

¥ CouponDayCount

¥ FIXBodyConstants
-] FIXHeaderConstants
H-[] FXReset

FaWern W erm W erm W erm W W W Werm Worm W o W B B e B e B

-
-
-
-
-
=

4

4

£

[#-7] Keyword.Broker
[

[+ Keyword.DealOrigin
E

4 110011

4 11001-2

4 11001-3

g
2110015
“42 110016

t-7] Keyword.ArmsLengthRule
H-[7] Keyword.DTS_LOCAL_TCID

—[ Keyword.DealOriginType

T

Name: |TRTNjKe'yword.DeaIDriginType
Interface Value: |1100174

Calypso Value: |EBS

Reverse Default:

| renee

O
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A Calypso Mapping Window

Hcme Py :
LA

5 (I;‘S}:;E:ﬁ Name: |TRTN/Keyword.DealOriginType
% EDREX Interface Value: |11001-6

&

g E::};HD Calypso Value: |EBS

= row Reverse Default: [ ]

1 Fxan

[ FpML

© 3 HSBC << Add

[ IcELink

= => Remove

: P [ LCHSA Configure Interf...

Configure Types

=l

1 omgeoCTM
= ReutersDSS§
= sap

1 sAPGL

 sel

=1 SwapsMonitor

= ToF

= ETRIN

4¥ CouponDayCount

4¢ FIXBodyConstants

[3 FiXHeaderConstants

[ FxReset

2] Keyword.ArmsLengthRule
=] Keyword.Broker

{21 Keyword.DTS_LOCAL_TCID
[+ Keyword.DealOrigin

[2] Keyword.DealOriginType
4 110011

4 110012

4 110013

4 110014

42 110015

4

4¥ KeywordMappings

A Ml ce e b AT A PP i

A Calypso Mapping Window

- eme ~
-4 COMDER
H-] DSMatch

%% EDRB( Tnterface Value: | 11001-5

&
=
=
E] [ Eurex Calypso Value: |EBS
&
&
&

va

Name:  TRTN/Keyword.DealOriginType

i EurexETD
H [ Fow Reverse Default: [ ]
i Fxan
£ FpML
4 HSBC << Add
¢ ICELink
Dicu >> Remove

LCHSA Configure Interf...

M Configure Types

HE

rkitPV
N

=1

OmgeoCTM
ReutersDSS

€2

SAPGL
SEI
SwapsMonitor
TOF
TRTN
4¢ CouponDayCount
-4 FIXBodyConstants
7 FiXHeaderConstants
] FXReset
i Keyword.ArmsLengthRule
(] Keyword.Broker
=] Keyword.DTS_LOCAL_TCID
[+ Keyword.DealOrigin
(=[] Keyword.DealOriginType
42 110011
4 11001-2
42 11001-3
42 110014
e
42 110016
-4 KeywordMappings.
v e

E

-
)
e
-
)
-
-
)
-
)
)
-
)
e
=)

DUDUUDUUDUUDUD
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Keyword.DealOrigin

AcC

alypso Mapping Window

i

frarnBrnlrn Rrn B Brn Bl

M

Ac

T e

H- CME
-2 COMDER
i-Z DSMatch
H- ETD

i1 ] EUREX
H-[] Eurex
H-Z] EurexETD
i Fow
H- FXAl
H-] FpML
;‘ HSBC

H- ] ICELink
t- LCH
i LCHSA
i- ms

fE
i35

2] MarkitPV
ANt

-] omgeoCTM
-] ReutersDSS
- sap

- SAPGL
=

H-[7] SwapsMonitor

i ToF

-] TRTN

-4 CouponDayCount

--4¥ FIXBodyConstants

[+ FIXHeaderConstants
(- FXReset

[#Z] Keyword.ArmsLengthRule
£

4

(EngE g E e s R s g

i1 Keyword.Broker

H- ] Keyword.DTS_LOCAL_TCID
[=+-Z] Keyword.DealQrigin

42 110011

4 110016

=]

alypso Mapping Window

a

£

¢
[t
[
[t
¢
[t
[
&

Furm Wl e W O e O B e W O e el e W O B B W

H- [ cME
-4 COMDER
i Dsmatch
{0 ETD
-] EUREX
H- [ Eurex

b EurexETD
H- [ FOow

H- [ FXAN

H- [ FpML

4 HSBC
- ICELink
H- LcH

H- ] LCHSA
i ms

-E

ENT

-] omgeoCTM
-[Z] ReutersDSS
-E
|

[ sEl

-4 CouponDayCount

--42 FIXBodyConstants

[+Z] FIXHeaderConstants

[ FXReset

[+ Keyword.ArmsLengthRule
[+ ] Keyword.Broker

[+ ] Keyword.DTS_LOCAL_TCID
1= Keyword.DealOrigin

o4 1100141

-4 11001-2

-4 110014

e

L-42 11001-6

[ Keyword.DealOriginType

Y

Name: | TRTN/Keyword.DealOrigin
Interface Value: |11001-4
Calypso Value: |EBSGeneratedTrade

Reverse Default:  []

<< Add
>> Remove
Configure Interf...

Configure Types

Name: | TRTN/Keyword.DealOrigin
Interface Value: |11001-5
Calypso Value: | EBSGeneratedTrade

Reverse Default: I:‘

<< Add
=> Remove
Configure Interf...

Configure Types
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A Calypso Mapping Window

G- cmE ~
-4% COMDER
[ DSMatch

b 7N

Name: | TRTN/Keyword.DealOrigin
Interface Value: |11001-6
Calypso Value: |EBSGeneratedTrade

Reverse Default: [ ]

<< Add
=> Remove
Configure Interf...

Configure Types

- NT
-] OmgeoCTM

-0 SwapsMonitor

[0 ToF

-3 TRTN

--42 CouponDayCount
42 FIXBodyConstants

[ FiXHeaderConstants

[ FXReset

i | Keyword.ArmsLengthRule

71 Keyword.Broker
[ Keyword.DTS_LOCAL_TCID
{7 Keyword.DealOrigin

L2 1100141

& 110012

42 110014

& 110015

&

[7] Keyword.DealOriginType
4 KeywordMappings

Keyword.Broker:

A Calypso Mapping Window

- cme ~
-4 COMDER
[+-[Z] DSMatch

Hem Interface Value:  11001-4

va

Name:  TRTN/Keyword.Broker

[ Eurex Calypso Value:  EBS
[ row Reverse Default: [ ]

(-] FpML
-4 HSBC << Add

[ ICELink
B >> Remove

Configure Interf...

Configure Types

(2] markitPv
EANT
[Z1 omgeoCT™

i
ez | SwapsMonitor
[E ToF
£ TRTN
42 CouponDayCount
-4 FIXBodyConstants
[+ FiIXHeaderConstants
[+ FXReset
[+ Keyword. ArmsLengthRule
2] Keyword.Broker
A 1100141
-4 1100111
-4 11001-2
-4 11001-3
-
A 110015
A 110016
ez} ;! Keyword.DTS_LOCAL_TCID
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A Calypso Mapping Window

- cME ~
4* COMDER

-] DSMatch

%% EEDRF_K Interface Value:  11001-5

H- [ Eurex Calypso Value:  EBS

H- ] EurexETD

- FOW Reverse Default: I:‘

b FXAN

H- [ FpML

- *0 HSBC

b ICELink

o o | oRemoe

Jfﬂ:;m
Configure Types

L 7N

Name: ‘TRTNfKeyword.Eroker

for W erm B W B e W e W W

5
=

rkitPV

=fs

OmgeoCTM
ReutersDSS

REE
a'ﬂ

SwapsMonitor

TOF

TRTN

--4¥ CouponDayCount
--4* FIXBodyConstants
t-] FiXHeaderConstants
H-] FXReset

i1 Keyword.ArmsLengthRule
=21 Keyword.Broker
110011
11001-11
11001-2

11001-3

110014

3 1001.5]
3

[+ Keyword.DTS_LOCAL_TCID

=1 wawnmnrd Nasinrinin

For Worm e W B e W e B e B e W O e W e W

EHEHEHEHEHEHEIEHEHEIEHEHEH

mEEE

A Calypso Mapping Window

[ cmE ~
42 COMDER

- DSMatch

E EEDREX Interface Value:  11001-6
E Eﬁ:::ETD Calypso Value: ‘EES
% FOW Reverse Default:  []
[0 Fxan
= FpML

e e
-2 ICELink

e | >>Remove |
E ::Sﬂﬂ __Cnnﬁgure Interf...
E mﬂl __Gonﬁgure Types

va

Name: ‘TRTN!Ke'yword.Broker

- markitPv
Nt

-] OmgeoCT™M
-] ReutersDss
-3 sap

‘[0 sAPGL

[ sEl

-3 swapsMonitor
- TOF

£ TRTN

-4 CouponDayCount
--42 FIXBodyConstants
+- ] FIXHeaderConstants

H- (] FXReset

t-[7] Keyword.ArmsLengthRule
= E Keyword.Broker

110011

11001-11

11001-2

11001-3

110014

11001-5

T

ihﬂsh’ﬂiﬂsh’ﬂi

B E Keyword.DTS_LOCAL_TCID

9 e e Pl i
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In the following case:

TOF field

551: Local TCID

_A TOF Mappings
Import Mappings

72 - BK_NOVA_SCOT_TOR,

74 - BK_OF_CHINA_BET

76 - BK_SCOT_TRELDM

76 - BE_YOKOHAMA TEY

77 - BNP_PAR_PAR

78 - BNP_PAR_PAR

79 - BNP_PAR_PAR

8 - GOLDSACHINT_LDN

40 - BNP_PAR_PAR

21 - ENP_PAR_PAR

42 - BNP_PAR_PAR

22 - BENP_PAR_PAR

31 - BNF_PAR_PAR

26 - BNP_PAR_PAR

86 - BOA_SFO

47 - BOASFO

48 - BOASFO

49 - BOASFO

9 - GOLDSACHINT_LDN

90 - BOASFO

91 - BOA_SFO

92 - BOASFO

92 - BOA_SFO

94 - BOA_SFO

95 - BOA_SFO

96 - BOA_SFO

97 - BOASFO

98 - BOLDUB

99 - BOMNY_MELLOMN_HKG

eymord Mapping

1 - Set Tradekeyword forEES Link

2 - Set TradeKewyword for Reuters Link

3 - Set TradeKeyword for Reuters Link{Gonversation)
4 - Set TradeKeyword for Reuters Link(BARX)
5§ - Set TradeKeyword for Reuters Link{JPMorgan)
6 — Set TradeKewword for Reuters Link{ AutoBahnd

SPGB EBEIED

T
=

tsssene

TOF Interpretation

Ta

448 when 452=3

Id: 7017
MName: | Keyword Mappine
Priority: |7
Description: |Set TradeKewward for FRALL Maker)
TOF Conditions

g &

Attribute Operator Hame Value
TOF 500 Source of Data IIs |SOURGE_OF_DATA |11
TOF 561: Local TCID |AzsIEN [LoGAL_TCID |
Trade Assienments

& &

Attribute Walus

Brroker [SHAME_F¥_104013_ALL

TradeKeyword OTS_LOGAL TCID

[$LocAL_TCID

When TOF tag 500=11, then assign the value of Tag 551 to DTS_LOCAL_TCID Trade keyword.

TRTN Mapping
This is a 2 level of mapping

1st Level:
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A Calypso Mapping Window

H-] Bloomberg.TS
H- ] BloombergFIT
-] BrokerTec
H- ] CME
-4 COMDER
b- ] DSMatch
H- ETD
H- EUREX
H- Eurex
H- EurexeTD
H- Fow
H- XAl
H-1 FML
- 4% HSBC
H- ICELink
H- LCH
H- LCHSA
H- I Ms
-8 MTM

[
£
£
[

E
£
£
[
E
d
£
E

Marlulw

=
3

OmgeoCTM
ReutersDSS
SAP

SAPGL

UUUDUUUDDU

SwapsMonitor
TOF
O TRTN
4¥ CouponDayCount
-~42 FIXBodyConstants
t- ] FIXHeaderConstants
H- ] FXReset
t- 7] Keyword.ArmsLengthRule
i Keyword.Broker
-] Keyword.DTS_LOCAL_TCID
i1 Keyword.DealOrigin
i Keyword.DealOriginType
42 KeywordMappings
(-] MappingConfig
42 MoneyMarketTradePayReceive
(-2 Party Subld SourceData
-2 ProductType
4 salesPerson
(-] TRTNBook
-] TRTNParticipant
=8| TradeKeywordMappings
L4
-4 30402
-l: 552453 [447 DAND452 3]448

2nd Level:

E
£
£
[
-
-
[
[
-
-
-
[
[
-
-
=%

-

We need to get the value of 448 tag when 452=3 when 11001=11 (equivalent of TOF tag 500).

va

Mame: | TRTN/TradeKeywordMappings
Interface Value: | 11001
Calypso Value: | DealOriginType, DealOrigin,Broker, 0TS _LOCAL_TCID

ReverseDefault: [ |

<< Add
> Remove
Configure Interfaces

Configure Types

This is a conditional based mapping where the user will have to provide the FIX tag for mapping which means:

1. 552 -is the main group in the FIX message

2. 453 -is the subgroup of 552
- 448 - take the value of 448 tag having 452=3 and 447=D

3. [447=D and 452=3]
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A Calypso Mapping Window

-4 Bloomberg.TS ~
=3 BloombergFIT

- BrokerTec

Hcme

¥ COMDER

{21 DSMatch Calypso Value: | FIX[552-453-[447=D AND 452=3]-448]
e
‘] EUREX Reverse Default: [ |
- Eurex

1 EurexETD

O row

- Fxan

i | FpML >> Remove
-4 HSBC

1 ICELink

& LeH

- LcHsA

dwms

- MM

Emw

= markitPv

SNt

-] omgeoCT™

- ReutersDsS

O sap

- sAPGL

= se

= SwapsMonitor

- ToF
= TRTN
& CouponDayCount
4¥ FIXBodyConstants
F+[Z] FiXHeaderConstants
- FXReset
: 53| Keyword. ArmsLengthRule
+ 53| Keyword.Broker
j Keyword.DTS_LOCAL_TCID
e

a

Name: | TRTN/Keyword.DTS_LOCAL TCID

Interface value: |11001-11

Configure Interf...

Configure Types

i+ 7] Keyword.DealOrigin
. Pt

In the following case:

TOF field

553: Comment Text 11057+11058 (Dealing & Matching)

A TOF Mappings
Import Mappings

76 - BK_SCOT_TRE_LDN ~ : It | 7016
76 - BK_YD KO HAMA_TIC
77 - BNP_PAR_PAR

78 - BNP_PAR_PAR Priority: |0
# 79- BNP_PAR PAR
& - GOLDSACH INT LDN Description: |Set ExternalReference for FXALL{Maker)
80 - BNP_PAR_PAR TOF Conditions

81 - BNP_PAR_PAR

82 - BNP_PAR_PAR g #

Name: | Keyword Mapping2

43 - BNP_PAR_PAR Attribute Operator Mame Value

:;: EEE—EQE—EQQ TOF 558 Gomment Text |ASSIGN [0 MMENT TEXT |
- TOF 500 Source of Data = |SOURGE OF DATA |11

86 - BOASFO
87 - BOASFO
28 - BOASFO

89 - BOA_SFO
9 - GOLDSACH_INT_LDM
90 - BOASFO
91 - BOA_SFO
92 - BOA_SFO
93 - BOASFO
94 - BOASFO
95 - BOASFO
96 - BOA_SFO
97 - BOA_SFO
98 - BOILDUB
- @ 99 - BOMNY_MELLON_HKG
= Kewward Mapping )
1- Set TradeKeyward forEBS Link ac-discieqrents
2 - Set Tradekewword for Reuters Link j (/"

»
-
-»
»
-
-
-»
-
—_
-
-
-»
»
-
-
-
-
»

8 - Set TradeKesword for Reuters Link{Caonversation)
4 - Set TradeKewword for Reuters Link{BAR) Attribute “alue
5 - Set TradeKewword for Reuters Link(JPMargan) ExternalReference [$50 MMENT TEXT

6 - Set TradeKewvord for Reuters Link{AutoBahn)
7 - Set TradeKewword for FXALLLMaker)
Keyword Mapping 2

-
-
—_
-
-
-

« |1 FRa )
#® 1 - Set TradeKewword for Gammon w - — —
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TOF Interpretation
When TOF tag 500=11, then re-map External Reference with value of TOF tag 553.

TRTN mapping

When 11001=11 (TOF equivalent of tag 500), then re-map the External Reference with values of combination of
11057 and 11058 FIX tags.

There are 2 levels of mapping.

1st Level: User will provide the FIX tag number in Interface Value under TradeMappings type and Calypso Value will
be the field that needs to be mapped.e.g externalReference.

A Calypso Mapping Window

H- Axoni 2
-] Bloomberg

1] Bloomberg.T$

-] BloombergFIT Interface Value: 11001
H-1 BrokerTec

H- cME Calypso Value:  externalReference
4 COMDER

va

Name: TRTN/TradeMappings

-

£ ] DSMatch Reverse Defaul: [ ]
H-= ETD
H-] EUREX
H- Eurex << Add
-] EurexETD
b1 FOW >> Remove
% % Eﬁat Configure Interf...
& HSBC
H- ICELink
H-J LCH
H-] LCHSA
H-2 ms
- MM
MW
MarkitPV

fem B Brn N rnl el W B}

Configure Types

=
=1

OmgeoCTM

ReutersDSS

SAP

SAPGL

SEl

SwapsMonitor

TOF

TRTN

¥ CouponDayCount

4 FIXBodyConstants

+- [ FIXHeaderConstants

[0 FXReset

i} [£] Keyword.ArmsLengthRule
H ] Keyword.Broker

#- (] Keyword.DTS_LOCAL_TCID
i1 Keyword.DealOrigin

R Keyword.DealOriginType
4¥ KeywordMappings

T - e -

2 D D R

- -

4% MoneyMarketTradePayReceive
([ PartySubld SourceData
[ ProductType
4 SalesPerson
[+ TradeKeywordMappings
([ TradeMapping.externalReference
[ TradeMappings
L4

& Traders
[} [ Translator
== .

2nd Level Mapping: User needs to create another mapping of Type TradeMapping.<FieldName>.e.g
TradeMapping.externalReference.

Interface Value : 11001-11 = This is the FIX tag and its corresponding value

Calypso Value : FIX[11057]+ +FIX[11058] = This the tag number from which external reference needs to be taken.
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When 11001 = 11, then re-map the external reference with the values of FIX tags 11057 and 11058

A Calypso Mapping Window

- Axoni ~
1 Bloomberg
-7] Bloomberg.T§
-] BloombergFIT
-] BrokerTec
- cmE Calypso Value: |FIX[11057]+ +FL[11058]
-4 COMDER
-Z] DSMatch Reverse Default:  [|
- ETD
- EUREX
1 Eurex << Add
-] EurexETD
= row >> Remove
% E:ﬁ[ Configure Interf...
47 HSBC
I ICELink
- LCH
I LCHSA
- ms
Hwmm
- Mw
- MarkitPV
dnT
-] omgeoCTM
-] ReutersDSS
- sap
- SAPGL
- sEl
£ swapsMonitor
- ToF
— I TRTN
-4 CouponDayCount
4 FIXBodyConstants
[ FIXHeaderConstants
F+ [ FXReset
T Keyword.ArmsLengthRule
F+5] Keyword.Broker
++7] Keyword.DTS_LOCAL_TCID
] Keyword.DealOrigin
+ [ Keyword.DealOriginType
-4 KeywordMappings
-4 MoneyMarketTradePayReceive
[ PartySubldSourceData
&+ ProductType
-4 SalesPerson

i

Name: | TRTN/TradeMapping.externalReference

Interface Value: |11001-11

Configure Types

F-Z TradeKeywordMappings
=g _:] TradeMapping.externalReference
H 3

4
=+ TradeMappings
L4 11001

In the following case,

TOF field
562: User-defined Data 1 30402
551: Local TCID 448 when 452=3
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‘4 TOF Mappings
Import Mappings

75 - BK_SGOT_TRE_LDN 2 : o [1014
76 - BE_YOKOHAMA_TKY
77 - BNP_PAR_PAR

7% - BNP_PAR_PAR Priority |1
79 - BNP_PAR_PAR
% - GOLDSAGH INT LON Description: | Set TradeKeyword for Sommon
80 - BNP_PAR_PAR. TOF Gonditions

81 - BNP_PAR_PAR y

82 - BNP_PAR_PAR ¥ & ©

83 - BNP_PAR_PAR Bttribute Operator Hame: Walue
B4 - BNP_PAR_PAR TOF 562 User-defined Data 1 |assiGN |USERDEFINED_DATA_I |

85 - BNP_PAR_PAR
86 - BOASFO TOF 561 Local TOID! [EEEED [LoGAL_TCID I

87 - BOA_SFO
2% - BOASFO
89 - BOASFO
9 - GOLDSAGHINT_LDN
a0 - BOA_SFO
41 - BOASFO
92 - BOASFO
93 - BOASFO
94 - BOASFO
45 - BOA_SFO
96 - BOA_SFO
47 - BOA_SFO
9% - BOLDUE
99 - BOMY_MELLON_HKG
= | Keyword Mapping .
1 - Set TradeKewword forEBS Link Trade Assienments
2 - Set TradeKeyword for Reuters Link & O
2 - Set TradeKeyword for Reuters Link(Gonversation)
4 - Set TradeKeyword for Reuters Link(BARX) Attribute Walue
& - Set TradeKeyword for Peuters Link({JPMorean) TradeKeyword EES_ReferenceMum [$USERDEFINED_DATA_1
B - Set TradeKewword for Reuters Linki AutaBahkn) TradeKeyword DTS_LOGAL_TGID |$LOOAL7TOID
7 - Set TradeKeyword for FXALL(Maker)
= Keyword Mapping2
o # [ - Set ExternalReference for FXALL(Maker)

Mame: | Keyword Mapping2

N nInnmn

tevesee

= = Hew Savespdst
TOF Interpretation

1. Assign the value of TOF tag 562 to TradeKeyword EBS_Reference

2. Assign the value of TOF tag 551 to TradeKeyword DTS_LOCAL_TCID
TRTN Mapping

1. Map TradeKeyword EBS_Reference with the value of FIX tag 30402

Value of FIX tag 30402 will be mapped with EBS_ReferenceNum keyword.
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A Calypso Mapping Window

-] Axoni ~ :
g ::gx:x s Mame: | TRTM/TradeKeywordMappings
g :Io(')‘ml_)remFlT Interface Value: 30402

rokerTec

Calypso Value:  EBS_ReferenceMum

Reverse Default: [ ]

<< Add
>> Remove

Configure Interf...

ke FpML
..... 4 HSBC
1 ICELink
e

Configure Types

=] swapsMonitor
ETor
- TRIN
4* CouponDayCount
4* FIXBodyConstants
[+ FIXHeaderConstants
[+ FXReset
[+-7] Keyword.ArmsLengthRule
(-2 Keyword.Broker
(-] Keyword.DTS_LOCAL_TCID
(-] Keyword.DealOrigin
(-] Keyword.DealOriginType
42 KeywordMappings
----- 4 MoneyMarketTradePayReceive
(-] PartySubld SourceData
[+-7] ProductType
4 SalesPerson
=3 TradeKeywordMappings
42 11001
4 ETE
- 4¥ 552.453.[447=D AND 452-3]-448
[}-.g TradeMapping.externalReference

2. Map the value of TradeKeyword DTS_LOCAL_TCID with the value of 448 when 452 = 3. User will have to
provide the FIX tag for mapping which means:
a. 552 -is the main group in the FIX message
b. 453 -isthe subgroup of 552
c. [447=D and 452=3] - 448 - take the value of 448 tag having 452=3 and 447=D
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A Calypso Mapping Window

[+-Z] BloombergFIT
[+ BrokerTec
-5 cmEe

4% COMDER
-] DSMatch
- ETD

[+ EUREX
- Eurex
-1 EurexETD
[ row

[ Fxan
(-] FpML
*0 HSBC
(-1 ICELink
- LcH

- LCHSA
- ms

- MTm
-1 mw

+
[}

S
3

OmgeoCTM
ReutersDSS

£

w
o

SwapsMonitor

TOF

TRTN
--42 CouponDayCount
-4 FIXBodyConstants
[ FIXHeaderConstants
[ [ FXReset
[+ Keyword.ArmsLengthRule
[+ Keyword.Broker
[E
[E
[E

il ek
1 T [ Tm [
£
2

i Keyword.DTS_LOCAL_TCID

i-[] Keyword.DealOrigin

-] Keyword.DealOriginType

4% KeywordMappings

--42 MoneyMarketTradePayReceive
[+ PartySubld SourceData

[ ProductType

42 SalesPerson

£ TradeKeywordMappings

S 11001

A7 30402

4
[+ TradeMapping.externalReference
[+ TradeMappings

L 7N

Name:
Interface Value:
Calypso Value:

Reverse Default:

<< Add

>> Remove

Configure Interf...

Configure Types

TRTN/TradekeywordMappings
552-453-[447=D AND 452=3]-448
DTS_LOCAL_TCID

|
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4 Fix-Engine Configuration

The FIX engine is responsible for getting messages from the Refinitiv Trade Notification platform and handing them
off to the appropriate workflows.

All setup steps are listed below.

Please review also the standard Calypso documentation for engine setup to read about several useful engine
parameters (such as thread count) and how to set them.

4.1 Configuring the Engine

All the database-based Engine configuration is completed as part of applying the schema, including the engine
name, event subscription, event filter, event policy, as well as assigning a unique id to the Engine.

You may refer to the schema file for more details.

Engine Configuration

Engine Name: @ Engine ID: Max Queue Size: @ Max Batch Size: @

|FIXEngine 421018 \ | |

Engine Class: Number of Threads: @ Event Pool Policy: @
|com.calypﬁo.tkengine.FIXEngine ‘ | | FIXEngine v |
Display Name: @ Application Type: Pricing Environment: @

|FD( Engine | |EngineServer

Description: Save settle position changes: @

p

Configuration attributes

STARTUP A
Persisted Event Configuration: TIMEQUT_RESTART
| PSEventAccountBilling V| ° USE_BOOK_PRICING_ENV
PSEventFIXMessage VALUATION_TIMES

PSEventPlatformPublish VALUATION_ TIMEZONES

VERSION_CHECK

Event Filters: XFER_CHECK_FIRST
AllTransfersKnownFEventFilter V| (+]-) XFER_NEVER_BV

FIXEngineEventFilter
KFER_NEXT_EVENT

XFER_PAST_GEMNERATION

Engine Manager Configuration: Start on Startup: KFER_POS_AGGREGATION_NAME

U XFER_USE_AUTOMATIC_ACCOUNT
XFER_USE_MONEYDIFF
XFER_USE_POS_AGGREGATION_ONLY
XFER_USE_REVERSE

config trtn-fix.properties

feedname v

PSEventPlatformPublish is used to send acknowledgements to TRTN.

Engine parameters:
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config = trtn-fix.properties

OPTIONAL_FEATURE = trtn

4.2 Setting Up the FIX Config File

To run the FIX engine out-of-the-box, you need a properties file with the name “trtn-fix.properties” with the
appropriate FIX connection settings.

A sample file is included under $CALYPSO_HOME/client/resources with the name “trtn-fix.properties.sample”.
You will need to rename the file to “trtn-fix.properties”.

All property files that have been modified need to be copied to <calypso home>/tools/calypso-

templates/resources.
You will need to re-deploy your environment to your application servers so that they can be included.
Please refer to the Calypso Installation Guide for details on deployment.

Note that, as previously mentioned, the FIX engine uses the QuickFIXJ library for the FIX connectivity
implementation. The QuickFIXJ library has many options that can be configured on a FIX session, using a standard
properties file. The FIX engine uses this same file for internal settings as well.

For simplicity, we have provided a sample trtn-fix.properties file and will only refer to the minimum settings that
must be changed to work with Refinitiv Trade Notification connectivity. You can view all the available settings on
the QuickFIXJ Configuration page located at their documentation site at:
http://www.quickfixj.org/quickfixj/usermanual/1.5.3/usage/configuration.html

4.2.1 Sample Properties File

The sample “trtn-fix.properties” file appears similar to the following example:
# Default settings for sessions.

# These are inherited by each session defined below
# unless they are overridden in the session settings.
[DEFAULT]

ConnectionType=initiator

ReconnectInterval=10

HeartBtInt=20

LogonTimeout=20

LogoutTimeout=20

Calypso.LogOnInterval=5000

Calypso.LogOnRetryCount=5

# SSL Support

SocketUseSSL=Y
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SocketKeyStore=trtn dropcopy.jks
SocketKeyStorePassword= passwordl23

EnabledProtocols=TLSv1.2

Calypso.UploadMode=Local

Calypso.PersistMessages=All

# DUMMY TRTN session definition (TRTN client)
[SESSION]

Calypso.FIXMessageType= TRTN
BeginString=FIXT.1.1
DefaultApplVerID=8
DefaultCstmApplVerID=01.005.00
SenderCompID= CALYPSO
TargetCompID= RTNSFIXUAT
DataDictionary=DD_ TRTN.xml
AppDataDictionary=DD TRTN.xml
SocketConnectHost= pts-uat.trading.thomsonreuters.net
SocketConnectPort=16008
FileLogHeartbeats=Y
FileIncludeMilliseconds=Y
FileIncludeTimeStampForMessages=Y
ValidateIncomingMessage=N
RequiresOrigSendingTime=N
ResetOnLogon=Y

ResetOnLogout=Y
ResetOnDisconnect=Y
StartTime=01:00:00
EndTime=23:00:00

TimeZone=America/New York

4.2.2 QuickFIXJ Settings

To connect to the Refinitiv Trade Notification platform successfully, you need to change the SenderComplID,
TargetComplD, SocketConnectHost and SocketConnectPort connection properties to the correct values for your
setup. Please contact Refinitiv Trade Notification support for these details.

Additional points to note regarding the core QuickFIXJ settings:

e The QuickFIXJ settings allow you to configure multiple sessions in a single properties file. This means if you
have multiple session logins, you can use a single FIX engine to connect to all of them.
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e FileStorePath and FileLogPath are defaulted to USER_HOME/Calypso/FIXEngine/Store and
$USER_HOME/Calypso/FIXEngine/Log respectively. These may be overridden at the DEFAULT or SESSION
level within the config file. There is no support for other Store or Log mechanisms currently.

4.3 Launching the FIX Engine

4.3.1 Adding Logging Categories

To see logging messages for the Data Uploader and Refinitiv Trade Notification, you need to set the following log
categories:

e UPLOADER: Set this to see logging for the Data Uploader translation from the internal Calypso xml format to the
actual trade object.

e TRTN: Set this to see logging for the translation from the external format to the internal Calypso xml format.

e FIX: Set this to see logging for the shared FIX connectivity & message processing pieces of the FIX engine.

4.3.2 Running the FIX Engine
With the previous steps completed, you are now ready to run the FIX engine.
To start/stop the engine use the Calypso Engine Server Admin Web Console.

With the engine operating, you can then allege trades through the FXall Trading Terminal. The engine will process
the trade messages and create corresponding trades in Calypso.

The Task Station will display any errors that may occur.

4.3.3 Daily Stop/Restart

The FIX server is shutdown daily after business hours and startup again at the start of business the next day. As
part of this daily cycle, the Sequence Numbers for the FIX connections are reset as well.

The FIX engine handles this for you automatically, based on the values set in the trtn-fix.properties settings file for
the properties StartTime, EndTime, and TimeZone. These properties control when the engine determines that a
new session should be started & the Sequence Numbers reset.

For more details on these settings, please refer to the QuickFIXJ documentation site.
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5> Test Tool Setup: FileWatcher

*Note* The details in this section are provided for testing purposes only, and not recommended for production use.

As mentioned in the previous section, the FIX engine also supports processing FIX messages from files. To achieve
this, you must run the Data Uploader FileWatcher in Refinitiv Trade Notification mode, so that it will load files from a
specified location and pass them on to the FIX engine.

The steps below assume you have already setup the Data Uploader.

5.1 Setup the FileWatcher Config File

To run the FileWatcher for the Refinitiv Trade Notification interface, you need a properties file with the appropriate
settings. A sample file “trtnuploader.properties” is included under $CALYPSO_HOME/client/resources with the name
“.sample” as the suffix.

Please change the fileDir as required for the polling directory. Also note that the fixSettings property must point to
the FIX engine’s property file.

For other details, please refer to the Calypso Data Uploader Integration Guide.

All property files that have been modified need to be copied to <calypso home>/tools/calypso-

templates/resources.
You will need to re-deploy your environment to your application servers so that they can be included.

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

5.2 Launching FileWatcher

5.21 Adding Logging Categories

To see logging messages for the Data Uploader and Refinitiv Trade Notification, you need to set the following log
categories:

e UPLOADER: Set this to see logging for the Data Uploader FileWatcher component.
e TRTN: Set this to see logging for the FileWatcher component.
e FIX: Set this to see logging for the shared FIX FileWatcher component.

5.2.2 Running FileWatcher
With the previous steps completed, you are now ready to run the FileWatcher.
To start/stop the engine use the Calypso Engine Server Admin Web Console.

With the FileWatcher operating, you can then place a "fix’ file to import in the watched directory (specified by fileDir
in the properties file). At the end of the current wait interval, the FileWatcher will notify the Data Uploader which
will then load the file and hand it off to the FIX Engine.
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The Task Station will display any errors that may occur.

Please also review requirements for FileWatcher from the Calypso Data Uploader Integration Guide.
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o Test Tool Setup: GUI

*Note* The details in this section are provided for testing purposes only, and not recommended for production use.

The Refinitiv Trade Notification interface is built on the Data Uploader framework, and therefore supports uploading
FIX files through the Data Uploader GUI. This can be useful for testing and does not require you to run the FIX
Engine.

The steps below assume you have already setup the Data Uploader as per the Calypso Data Uploader Integration
Guide, including adding the GUI window to your menu.

6.1 Setup the GUI config file

*Note* The need for this step will be removed in a future release.

To upload FIX files through the GUI, you need a properties file with the appropriate settings. A sample file “trtn-
datauploader-gui.properties” is included under $CALYPSO_HOME/client/resources with the name “.sample” as the
suffix.

Note that the fixSettings property must point to the FIX Engine’s property file, although the engine itself does not
need to be running.

You must also ensure that the 3rd party jars have been installed on the client side.

6.2 Uploading via the GUI

With the previous steps completed, you are now ready to upload FIX files using the GUI. Simply launch the Data
Uploader GUI from the menu, choose the Source/Format, browse to select your . fix’ file, and upload.

For further details on using the Data Uploader GUI, please refer to the Data Uploader Setup Guide.

*Note* The uploaded file must have a . fix’ extension, not ‘.xml’
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/ Troubleshooting

This section contains details on how to troubleshoot any issues you may encounter.

7.1 Connectivity

The FIX engine automatically attempts to reconnect if a connection with the Refinitiv Trade Notification platform is
lost. On reconnect, it will first process any queued messages, and then be available to process new messages.

In case messages are not being received by the engine, please check the log files produced by the QuickFIXJ
library. As mentioned previously, the default location for these logs is $USER_HOME/Calypso/FIXEngine/Log. You
can also check the Calypso FIX engine logs.

7.2 Message Processing

For message processing failures, check the Task Station of UPLOADSOURCEMSG or GATEWAYMSG workflow
errors. Please review the installation section of this document for details.

7.3 Debug Logging
Additional logging can be configured to help with debugging errors; just set the following log categories:

e FIX_DEBUG_XML: Set this category to create xml files of the incoming messages from the Refinitiv Trade
Notification platform as well as the interim Calypso xml format created by the translation under
$USER_HOME/Calypso/TRTN. Note that these files can be used for loading via the File Watcher.

e FIX_DEBUG_API: Set this category to see additional logging statements for the FIX connectivity, including
Login/Logout and Admin messages (such as resend requests). These logging statements are helpful to debug
any FIX connectivity issues, as well as see headers of the messages coming in from the Refinitiv Trade
Notification platform before they are interpreted by the FIX engine.

7.4 Reporting Issues to Calypso

If you still need to contact Calypso, please ensure that your ticket contains the following information:

o All available logs, including:

— QuickFIXJ connectivity logs

— FIXengine logs

— FileWatcher logs

— DataServer and EventServer logs
e FIX messages, if applicable

e Clear description of the issue, including:
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— What steps were executed to produce the issue, both in the FXall Trading Terminal and Calypso
— What attempts, if any, were made to debug the issue, and what were the results
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8 FAQ

1. Unable to connect to Refinitiv Trade Notification platform

Ans: It can be a network issue. Try Telnet on the IP and port provided by the Refinitiv Trade Notification
platform. If Telnet fails kindly check firewall and contact Refinitiv support.

2. FIX Session frequently disconnect

Ans: It is mostly due to poor network connectivity. Kindly contact Refinitiv Trade Notification support and ask
them to confirm session heartbeats.

3. How to enable logs for Refinitiv Trade Notification
Ans: Add debug log categories ‘TRTN, FIX' on EngineServer/Navigator.

4. Unable to connect to FIX session during certain time.
OR

FIX connectivity stops after certain period.

Ans: Refinitiv Trade Notification provides StartTime and EndTime, only during which user can connect to FIX
session. User will not be able to connect to fix session before StartTime and after EndTime.

This connectivity time frame can be controlled via fix properties.
Example:

StartTime=07:00:00

EndTime=23:00:00

TimeZone=America/New_York

For StartTime and EndTime value, please contact Refinitiv Trade Notification support.

5. FIX message gets rejected due to missing or unorder tag.
OR

Data-Dictionary outdated / out of sync.

Ans: Refinitiv Trade Notification interface keeps it data-dictionary in sync with Refinitiv Trade Notification
platform. But in case the data-dictionary is outdated and fix messages start getting rejected from FIX session,
then user is advised to disable the data-dictionary validation by adding property ‘ValidatelncomingMessage=N’
in fix config file. Disabling the validation check, will stop the fix messages from getting rejected. The Refinitiv
Trade Notification interface has its own data validation check and if any required data is missing or invalid on
fix message, the Refinitiv Trade Notification interface will log an error in task-station.
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