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Copyright © 2024, Nasdaq, Inc. All rights reserved. 

All content in this document is owned, or licensed, by Nasdaq, Inc. or its affiliates (‘Nasdaq’). Unauthorized use is 
prohibited without written permission of Nasdaq.  

While reasonable efforts have been made to ensure that the contents of this document are accurate, the document 
is provided strictly “as is”, and no warranties of accuracy are given concerning the contents of the information 
contained in this document, including any warranty that the document will be kept up to date. Nasdaq reserves the 
right to change details in this document without notice. To the extent permitted by law no liability (including liability 
to any person by reason of negligence) will be accepted by Nasdaq or its employees for any direct or indirect loss 
or damage caused by omissions from or inaccuracies in this document. 
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Overview 
The implementation is provided via scheduled task SWAPSMONITORHOLIDAY_FEED. 

You need to provide two files while running the scheduled task: Codes CSV file and Holiday Data CSV file. 

CSV is the only supported format. 

FTP support is provided where you can input remote location details to download and import the files. 
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File Formats 
 

 

The Codes CSV file contains two columns: Code and Holiday. 

The first column contains a number whereas the second column contains the holiday description. 

 

The Holiday Data CSV file can contain either 3 columns also called (TriCol) or 5 columns (Deltas layout). 

 

 

The first column is a date. 

The second column is a holiday code. 

The third column contains a number, or g or w. 

• g indicates a good business day so the date will be saved as a working day. 

• w indicates a weekend so the date will be stored as a non-working day (holiday) 

• If the 3rd column contains a number, this number will be picked from the Codes file and the description against 
that number in the Codes file will be set as comment against the date in calypso. 

 

The TriCol data file corresponds to “NEW” action in Calypso. 

 

There needs to be a mapping present in the Calypso Mapping Table as shown below. 
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Name = SwapsMonitor/Holidays. 

This interface mapping is required to map the data coming from the holiday data file to a holiday code defined in 
Calypso. 

The value mentioned in the second column of the holiday data file both for TriCol and Deltas Layout should be 
mapped to a holiday code present in Calypso. 

 

 

Example: 

 

The value CBY in the first row of the file is mapped to the Calypso holiday code ATH. 

One to many mappings is possible as well using comma-separated codes: 

 

The value YBL from the holiday data file is mapped to both Calypso holiday codes AUN and BLT. 
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The Codes file contains 1 as ADULTS. 

The Holiday Data file contains XYZ which is mapped to the ATH holiday code in Calypso. 

After running the scheduled task the following dates are created:

 

 

The deltas layout format contains 5 columns. 

This format is considered as AMEND action by Calypso. 

The status of the date mentioned in the first column will be amended/changed with the status mentioned in the 4th 
column. 

The behavior of the status remains the same where g stands for good business day, w stands for weekend, and if it 
contains a number then the number will be derived from the Codes file. 
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Scheduled Task 

 

 

Type – Select “Download and Import” or “Import to Calypso”. 

If the files are located locally , the option “Import To Calypso” should be selected and the other attributes namely 
host name , user name , password and transport type are not applicable. 

If the files are located at a remote location, the option “Download and Import” should be selected. 

Other details as shown should be provided which give information about the remote location. 

Holiday Data File Name - Holiday Data File name can contain either 1 or more data files separated by commas. 

If the option selected is Download And Import , the data from the remote location will be saved in a temp location 
i.e. the same location where the holiday data file is downloaded. 

The acknowledgement files and translated CUDs will be present in the same location as well. 

 


