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Introduction

TriReduce is a multilateral termination process proposed by TriOptima: for each session, Participants identify trades
that are no longer necessary to hold in inventory for accounting, regulatory or risk reasons. Once these trades have
been matched to those from other participants, TriReduce produces a proposal of deals that can be terminated,
and for new trades to be created (internal and external trades), depending on the product.

Once all proposals are accepted, participants execute the Trioptima proposal: terminate, create the relevant trades,
and pay / receive associated fees.

For more information, go to http://www.trioptima.com/services/trireduce.

Products supported by this module are:

e For Credit: CreditDefaultSwap, CDSIndex, CDSIndexTranche, CDSABX
o For Rates: Swap, FRA

TriOptima proposal contains different transaction types:

e For Credit: Full Termination, New trades — external, New trades — internal

e For Rates: Full Termination, Partial Termination, Increase

Product Types Full Termination Increase Creation
Partial Termination
Single Name CDS X Not Applicable X
Itraxx / CDS Indexes X Not Applicable X
Tranches X Not Applicable X
CDS ABS Index X Not Applicable X
IR Swap X X Not Applicable
FRA X X Not Applicable

TriOptima module is compatible starting with Calypso V11.1.04.5P4
There are 2 parts in this new module:

e The Trade report templates for trade description files generation

e A Scheduled Task that applies termination and for Credit, creates both new external and internal trades
suggested by TriOptima proposal CSV file.
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Configuration

TriOptima is installed as part of the Calypso Installer when you select “Trioptima Interface” in the interfaces.

There is a dependency on installing the Data uploader as well.

2.1 TriOptima Schema Data

When you run Execute SQL all required files (including TriOptimaSchemaData.xml) are already loaded.
The domain values created are:

e Scheduled task

e Event Type

e Exception Type

e Message attribute

e Message Type

e WorkflowRule Message

e Reporting Type

2.2 TriOptima Demonstration Report Templates

You can import the “TriOptimaDemoReportTemplates.zip” file using CAM Application.

It will create the following objects in Calypso, which can be used either as demonstration data or entry point for the
building of your own defined templates.

e TriOptima_CRD and TriOptima_IRD trade filters.

e TriOptimaCDS, TriOptimaCDSIndex, TriOptimaCDSIndexTranche, TriOptimaSwap, TriOptimaFRA report
templates

Column definitions included in these templates are listed below.

[Note: For CrossCurrency Swaps, only the Import action is covered by Calypso thus no Template is
currently available for this product type.]

To import the templates, start the CAM Application (ensure that the Data Server is running), and select file
TrioptimaDemoReportTemplates.zip.

Open and Import

March 2025 Revision 30.0 / Approved Page 7 /67
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4 CAM [140100/release/calypso_user]

File  Action
Export Import
BF @ mport [ Show Log

f A Open _— ==
Lock in: . samples - T EI'
2=
el
Recent [tems
! File name: TrioptimaDemoReportTemplates. zip Open
Desktop Files of type: :‘.zip - E
‘d CAM [140100/release/calypso_user]
File Acticn
Export- Import
= (&) Import = Show Log
Object Type Selected Business Key
=-DomainValueAdapter
i--DomainValue Adapter domainMame #REPORT. Types (domainMame #REPORT. Types)
EI--DumainValueA.dapter REPORT.Types#TriOptima (REPORT.Types#Tridptima)
-.domainMame 2REPORT. Types
-DomainValueAdapter domainMame #productType (domainMame £productType)
=-DomainValueAdapter productType#FRA (productType#FRA)
i...domainMame ZproductType
=-DomainValueAdapter productType#swap (productType#swap)
idomainMame £productType
- DomainValueAdapter domainMame #FRA. subtype (domainMame #FR.A. subtype)
=-DomainValueAdapter FRA.subtype#InArrear (FRA.subtype#InArrear)
.domainMame 2FR.A. subtype
=-DomainValueAdapter FRA.subtype#standard (FRA.subtype#standard)
LdomainMame £FRA. subtype
-DomainValueAdapter domainMame #5wap. subtype (domainMame£Swap.subtype)
=-DomainValueAdapter Swap.subtype#Arrear (Swap.subtypegArrear)
..domainMame £5wap.subtype
=-DomainValueAdapter Swap.subtype#standard (Swap.subtypegstandard)
idomainMame £Swap. subtype
- DomainValueAdapter domainMame #tradeStatus (domainMame #tradeStatus)
=-DomainValueAdapter tradeStatus#VERIFIED (tradeStatus#VERIFIED)
--domainMame #tradeStatus
-DomainValueAdapter domainMame #securityCode (domainMame #securityCode)
=-DomainValueAdapter securityCode#ISIN (securityCode#ISIN)
i..domainMame #securityCode
- DomainValueAdapter domainMame #REPORT. Types (domainMame #REPORT. Types)

[Note: Once imported, you need to grant users the corresponding access permission on these objects to
make them usable by the relevant user groups.]
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Please note that for both trade filters (TriOptima_CRD and TriOptima_IRD), filters are based on Product type.
Default values are.

For TriOptima_CRD:

Product Type [¥]IN | CDSIndex,CDSIndexTranche,CreditDefaultSwap

For TriOptima_IRD:

Product Type IN  |FRA,Swap
Product Family IN
Rate Index IN
Ccy Pair IN

SubType [¥]IN |FRA.InArrear,FRA,Standard,Swap. Arrear, Swap.Standard
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Trade Description Files

3.1 Data Mapping

Because you can configure many mapping rules directly on the TriOptima website, data is exported directly from
Calypso and the system relies on the TriOptima website to do the mapping of data such as dates, currencies,
frequencies, counterparty name, credit entity name, reference obligation code, etc.

Here is the list of available translations:

Countgartis
Instrument Types

...............................

Credit Entities

Day Count Fractions
Date Periods
BuyeriSeller

Load Type

Fixing Type
Seniority
M.ConfTrans Type
Partyto DTCC code
Restructuring
Reference Ohligations
ISDA Definitions
Assignment Roles
Docs Executed
Column Mames

3.2 TriReduce Trade Report

This report is based on Calypso trade browser, with some additional features specific to the TriOptima interface:

e Some additional reporting columns

e Some additional “Delta tolerance” column, retrieved from a sensitivity risk analysis for IRD products.

3.21 Delta Tolerance for IRD products

The TriOptima report only supports the Sensitivity report. You have to configure a Sensitivity report named
Trioptima.

For more information relative to Sensitivity reports, refer to Calypso Sensitivity documentation.
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TriOptima Report Setup

Step 1 - Define Sensitivity report parameters.

Example:

A i e —

Q-|

| Analysis

|- | Simulation

i @ Favorites
# Others

- ) Sensitivity

: . Favorites
if
# Others

J MultiSensitivity
i @ Favorites
i g Others

, OptionLifecyde
- # Favorites
# Others

. CrossAssetPL
: # Favorites
@ Others

, IntradayRiskPL
i # Favorites
# Others
ForwardLadder
# Favorites

]
(1)

PRNTT TR =Tl

Sensitivity: Trioptima.Sensitivity. IRD ———
5 Designer... | EY: Delete| |dl save |[mf SaveAs...

= Market
Type
Perturbation Type
Amount
Amount Type
Sensitivity As
Indude Gamma
Indude Underlying Delta
[ Settings
Measures
Custom Measures
= Advanced Settings
Scaling Factor
Trade Attributes
Grid: Trades per job
Explode Trades
Generate rolled items
=] Days Ahead
Days
Holidays
Valuation Time
Comments

Rate
Underlyings
1

bps

Single Sided
O

O

rateDELTA

1

Trade Id
1]

O

0

Current

Step 2 — Configure an analysis set for the TriOptima report.
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AA Risk Config (User:) — —— — P— — 1-
Analysis Set Name |Trio|:|tima | ’Trioptima - ]
Dispatcher Config [ - ] [ Use Dispatcher

Analysis Type | Tri0Optima - E
Trade Filter | Tri0ptima_IRD - E
Use Position Snaphot | Mo Position Snapshot and Latest... «

Analysis Params Set ’Tricpﬁma.Sensiﬁvity.IRD - ] E l

Mew Set ]
Pricing Env ’LassePE - E |:| Generate MkData ave Set
Description |Ser1si1:'wity-I for Trikeduce report IRD | ; ;
| Remove Set |
Save Qutput [~ Save To Format | C5V -
Save in File | | Append Timestamp
Email to | | l Display Market Data l
TrarhE | . | l Check Market Data ]
Calculation Server | - | l Help ]
Presentation Server | - |
[ Add Element ] [ Remaove Element ]
Analysis  Pridng Env  Trade Filter Parameters Distributed  Save SaveToFile FormatType State  Email To
TriOptima_|LassePE [Trioptima_IRD [Trioptima.Sensitivity.IRD | [[] | | | | |

e Analysis set name: Any name

e Analysis Type: TriOptima

e Trade Filter: Trade filter to run the TriOptima report

e Analysis Params Set: Sensitivity report parameters previously defined

e Pricing Env: same that will be used for ST RISK_ANALYSIS, Trioptima Report
e Save Ouput: Checked.

Scheduled Task RISK_ANALYSIS Setup
Configure and run the scheduled task RISK_ANALYSIS to get the delta tolerance for swap TriOptima report.

= Task Attributes
REPORT FAILLURE OM PRICER. ERRORS false
JOB PRIORITY
JOB TIMEQUT
CHECK MARKETDATA CONTIMUE OM MISSIMNG MARKETDATA
SHOW CHECK MARKETDATA false
BATCH_SIZE

Common Attributes: Select the same trade filter and pricing environment as in the analysis set previously defined.

Task Attributes:
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o ANALYSIS_SET_NAME: Select the analysis set previously created

e REPORT FAILURE ON PRICER ERRORS: false or true

e JOB PRIORITY: not required

e JOB TIMEOUT: not required

e CHECK MARKETDATA: Select “CONTINUE ON MISSING MARKET DATA”
e SHOW CHECK MARKETDATA: false or true

e BATCH_SIZE: not required

3.2.2 TriOptima Report
You can bring up the TriOptima report using menu action reporting.ReportWindow$TriOptima.

Prior to loading Templates, choose Data > Explode Trade to explode FX trades.

A Trioptima / TriOptima

Report Data View Export MarketData Process Uilities Help

EEIEE]

Criteria

Template Description
Trade Start End + v
Settie Start End + v

Process start End + v

< le|l<]le
<lells]le
<lells]le

Maturity Start End + v [ open
Tradeld D Bunde ol
Buy/sel v | MaxRows#
P role: ALL Baoks
Processin g Org - | [ ndude chid Legal Entities

Custody ~|  SecCode |BB_CALCTYP ~

N

Analysis Type ~ Parameter Set ~ | Report Type FX_Report ~ | PostExplode SD Filter SettleDate>2

Load, the templates you had previously imported, and fill in the required information:

The upper panel is identical to the Trade Browser panel and allows same filtering criteria.
The lower panel gives you access to additional filter options which will be applicable to each individual leg.

User must make sure that upper panel filter is aligned with the lower panel filter (ex. To be able to include the far
leg of a swap, the upper panel criteria cannot filter out FxSwaps).

The lower panel gives access to the Risk Analysis parameter set to be used if required. Note that it's only required
when “Delta tolerance” columns need to be included in the file sent to TriOptima. Credit Derivatives products report
do not require a scenario. The saved scenario output is retrieved using:

e Trade filter name: TriOptima report and Risk Analysis must use the same trade filter

e Pricing environment: TriOptima report and Risk Analysis must use the same pricing environment
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The possible values on these keywords are FX or FXForward.

Valuation date: If several Analysis outputs are saved for a given value date, the most recent is used.

Report Type: Determines type of checks and balances executed when exporting the report through the option
“Export TriOptima” from the Process Menu.

PostExplode SD Filter: SD Filter that will be applicable to all loaded trades after being Exploded allowing to filter
out individual legs of a multileg trade like FxSwaps.

[NOTE: Two new keywords NearLegType and FarLegType were added to be used as criteria in the
PostExplode SD Filter. They are only populated on the TriOptima Report (or Trade Browser) when the
“Explode Trade” option is checked]

Below an example of possible PostExplode SD Filter (excludes all legs on a multiple leg trade that are spot)

A static Data Fiter Window [144004/FXTrOptima404/calypso_user]

Name:
Comment:

Groups:

FxSwap_Nearleg_Not_Spot.

ANy

- o x

Attributes. Simulate..

Pending Modifs

Attribute

KEYWORD NearLegType

Criteria
NOT_LIKE

Fiter Value(s)
|

TriOptima Columns

The “configure columns” window provides standard trade column in addition to TriOptima specific ones and all
delta tenors. Not that only tenors calculated in the attached scenario will be displayed in the report.

Select columns: It depends on data you want to provide (specially for rates, instrument names or delta bucket).

For Instrument Names:

A Configure Columns

All Blements:

Type here to fiter tree dlements

S Risk

© Delta
© Future

(&5 Instruments

@ Inst ELR/EURIBOR/10Mx 16MEURIBORO 1
@ Inst ELR/ELRIBOR, IMx7M/EURIBOR0L
@ Inst ELR/ELRIBOR/1Yx 18M/ELRIBORO1
@ Inst ELR/ELRIBOR/4M10M/EURIBOR01
@ Inst ELR/EURIBOR /6M/ELRIBORO 1

@ Inst ELR/ELRIBOR/ 7M1 3W/EURIBOR01
@ Ins

ip/EUR/10Y JELRIBOR/6M/EURIBCRO 1/1Y
ip/EUR/12Y JELRIBOR/M/EURIBCRO 1/1Y
ip/EUR /15Y JELRIBOR/M/EURIBCRO 1/1Y
ip/EUR /20Y JELRIBOR/6M/EURIECRO 1/1Y
ip/EUR /25 JELRIBOR/6M/EURIBCRO 1/1Y
ip/EUR /2Y JEURTEOR [6M/EURIBOR01/1Y
ip/EUR /3Y JEURTEOR [6M/EURIBOR01/1Y
ip/EUR /4Y JEURTEOR [6M/EURIBOR01/ 1Y
ip/EUR /5Y JEURTEOR [6V/EURIBOR01/ 1Y
ip/EUR /6Y JEURTBOR [6M/EURIBOR01/ 1Y
ip/EUR /7Y JEURTBOR [6M/EURIBOR01/1Y
ip/EUR /3Y JEURTEOR [6M/EURIBOR01/1Y

°
g

I

Selected Elements:

fTrade 1d

[Trade Currency

Pay /Receive

(Coupon Rate

(Coupon Period

Fixed Leg Day Count

Roll Date

[Trade shart Date

[Trade Settle Date

Maturity Date

MTM Date

Pricer, NPV

TRADE_KEYW/ORD.SWDealld

[Inst EUR JEURIBOR /10Mx 16M/EURIEOR01

[inst EUR JEURIEOR / IMx 7M/EURIBOR01

[Inst EUR JEURIBOR /1Y 18M/EURIBOR0L

[Inst EUR JEURIBOR /4Mx 10M /EURIBORO L

[Inst EUR JEURIEOR /6M/EURIBOR01

[Inst EUR JEURIBOR /7Mx 13M /EURIECRO L

[Inst Swap/ELR /10Y JEURIBOR /6M/EURIBOR01/ 1Y
[Inst Swap/ELR /12Y JEURIBOR /6M/EURIBOR01/ 1Y
[Inst Swap/ELR /15Y JEURIBOR /6M/EURIBOR01/ 1Y
[Inst Swap/ELR /20Y JEURIBOR /6M/EURIBOR01/ 1Y
[Inst Swap/ELR /25Y JEURIBOR /6M/EURIBOR01/ 1Y
(Inst Swap/ELR f2f /ELRIBOR,/6M/EURIEOR0 /1Y
lInst Swap/ELR /31 [ELRIBOR 6M [EURIBORO 1/1Y

I

For Delta:

oK Cancel
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Rename Columns: Rename to match expected Trioptima values.

A Configure Columns

All Elements: Selected Elements:
Type here to filter tree elements Pay /Recenve o
Coupon Rate
&3 Delta e Coupon Period
@ Delta 00 Fixed Leg Day Count
@ Delta 10M = Rol Date
@ Deltz 10¥ Trade Short Date
@ Delta 11M Trade Settle Date
@ Delta 117 Maturity Date
@ Delta 127 MTM Date
@ Delta 13w Fricer.NPY
@ Delta 137 [TRADE _KEYWORD.SWDealld
@ Delta 147 Delta 1D
@ Deltz 15D Delta 1w
@ Delta 15M Delta M 2
@ Delts 157 Delta 2M
@ Delta 167 - | peltazm
@ Delta 177 — Delta €M
@ Delta 18M Cown | Delmom
@ Delta 187 = Delta 1Y
@ Delta 19 Delta 18M
- @ Delta 1D Delta 2¢
@ Delta 1M Delta 3¥
@ Delta 1w Delta 47
@ Delta 17 Delta 5
@ Delta 207 Delta ¥
@ Delta 21M Delta 7¢
@ Delta 217 Delta &Y
@ Delta 227 Delta ¥
2 ieta Zi\’ i Delta 107 kes

e ForInstrument Names:
A Column Names & Format Dialog =Gl

Name set Display Name Format  Format Value  Column Color

Trade Id TRADE_ID ] o

CounterParty.Short Name cPID ==

Processing Org RISK_UNIT [

Book BOOK ]

External Reference CP_TRADE_ID [

Product Type INS_TVPE ]

Tnitial Notional NOMINAL [

[Trade Currency CURR. ]

Pay fReceive PAY_REC [

Copon Rate COUPON_RATE [

Coupon Period COUPON_PER ==

Fixed Leg Day Count DAYCOUNT [

Rol Date ROLL_DATE ]

Trade Short Date TRADE_DATE )| 20150420

Trade Settie Date START_DATE | 20150420 L

Maturity Date END_DATE | 20150420 7

MM Date MTM_DATE .| 20150420

Pricer NPV MTM_VALUE [

[TRADE _KEYWORD.SWDealld SWAPSWIRE_ID [

Tnst EUR/EURIEOR /10Mx 16M/EURIBORD 1 EUR/ERIECR/ 10Mx 16M/ELRIECORO 1 [

Tnst EUR /EURIBOR /M 71 EURIBORO ELR /ELRIBOR/ 1Mx7M/EURIBOR0 1 [

Inst EUR/EURIBOR/1Yx18M/EURIBOROL ELR/EURIBOR 1Y% 18M/EURIBOR01 )

Tnst EUR EURIBOR /4Mx 10M/EURIBORD 1 ELR/ELRIBOR /M 10M/EURIBOR0 | [

Inst EUR EURIBOR /6M/EURIBOR0 L ELR /ELRIBOR /6MELRIBORD 1 =

Inst EUR [EURIBOR /7Mx 13M/EURIBORD 1 ELR /ELRIBCR /M 13M/EURIBORD )

Inst Swap/ELR/ 10Y/EURTBOR /6M/EURIBOR0 /1Y | Swap/EUR/10Y/EURIBOR {SM/EURIBORO /1Y |C—ex )

Inst Swap/ELR/ 12Y/EURIEOR /6M/EURIEOROL/IY | Swap/EUR/12Y/EURIEOR /GM/EURIEORD 1/1Y | )

Inst Swap/ELR/ 15Y/EURTBOR /6M/EURIEORD /1Y | Swap/ELR/15Y/EURIBOR fM/EURIBORO 1/1Y | )

Tnst Swap/ELR/20Y/EURTECR /EM/EURIEOROL/IY | Swap/EUR/20Y/EURIEOR BM/EURIEORD /1Y |Ce )

Tnst Swap/ELIR/25Y/EURTBOR /6M/EURIBORD1/1Y | Swap/ELIR/25Y/EURIBOR (M/EURIBORO1/1Y | )

Inst Swap/ELR/2Y EURIBOR /6M/EURIBOR0 1/ 1Y Swap/EUR /2Y [EURIBOR /6M/EURIEOR0L/LY  |C s )

Tnst Swap/ELR/3Y/EURIBOR [6M/EURIBORD1/1Y | Swap/ELIR/3Y /ELRIBOR /6M/ELRIBORD1/TY | )

Inst Swap/ELR/4Y EURIBOR /6M/EURIBOR0 1/1Y Swap/EUR f4Y [EURIBOR /6M/EURIBOR01L/LY  |C s )

Tnst Swap/ELR/5Y /EURIBOR [6M/EURIBORD1/1Y | Swap/ELIR/5Y/ELRIBOR /6M/ELRIBORD1/TY | )

Inst Swap/ELR/6Y /EURIBOR [6M/EURIBORD1/1Y |+ Swap/EUR/6Y /ELRIBOR [6M/ELRIBORD1/TY | e )

Tnst Swap/ER/ 7Y /EURIBOR /6M/EURIEORDL/1Y | Swap/ELUR/TY/ELRIBOR /6M/ELRIBORD1/TY | C o)

Inst Swap/ELR/8Y /EURIBOR [6M/EURIBORD1/1Y |- Swap/EUR/BY /ELRIBOR /6M/ELRIBORDL/TY | ex ) a
2 /4% 1 RIROR [AMFLRTANR AL/ an LR (9 FFL RTROR (60 FLRTRAR A Y |

Column TriOptima Process Issue should also be added to the Template to track lines of the report not compliant
with TriOptima. Refer to section “Export TriOptima” for further details on this column.

Below is the list of columns than can be used in files sent to TriOptima. The “description” column indicates which
column of the report is used in proposed default templates.

Description Mandatory Rename

Optional

TRADE_ID Client’s unique trade ID — TriOptima_Trade_ld Mandatory Yes

If you use another field to populate the TRADE_ID
column, then take care of modifying the “Trade
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Description

Mandatory

Optional

Rename

Identification” parameter of the scheduled task
TriReducelmport accordingly

TRADE_ID_2 Client’s secondary trade ID Optional Yes

INS_TYPE Product type Mandatory No
FXForward = FX_FORWARD
FXSwap = FX_SWAP
FXNDF = NDF

PARTY_BIC The Swift BIC code for the party Mandatory No

CP_ID Client's name of counterparty — Counterparty.Short Mandatory Yes
Name

CP_BIC The Swift BIC code for the counterparty Optional No

CP_TRADE_ID The trade id used by the counterparty — External Optional Yes
Reference

BOOK The internal book — Book Mandatory Yes

RISK_UNIT The internal risk unit (you can have multiple books Mandatory Yes
under 1 risk unit) — Processing Org

TRADE_DATE When the deal was made — Trade Date Mandatory Yes

NOMINAL Swap, FRA, Index Tranche, CDS Mandatory Yes
Initial Notional

CURR Swap, FRA, Index Tranche, CDS Mandatory Yes
Trade Currency

BUY_SELL Index Tranche, CDS Mandatory Yes
Trade direction Buy/Sell

PAY_REC Swap, FRA Mandatory Yes
Trade direction — “Payer” if the PO pays the fixed rate,
“Receiver” otherwise

COUPON_RATE Swap, FRA, Index Tranche, CDS Mandatory Yes
Coupon rate - Fixed rate, given as a percentage
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Description Mandatory Rename

Optional

Example: 5.0 if fixed rate is 5%

COUPON_PER Swap, Index Tranche, CDS Mandatory Yes

Fixed rate payment frequency

DAYCOUNT Swap, FRA, Index Tranche, CDS Mandatory Yes

Fixed leg daycount

CREDIT_ENTITY Index Tranche Mandatory Yes

This field is built from the CDSIndex definition basket
name where the version number is removed

Examples:

basket name “Dow Jones CDX.NA.IG.4-V1” becomes
“Dow Jones CDX.NA.IG.4”

basket name “iTraxx Europe Crossover Series 7 Version
1" becomes “iTraxx Europe Crossover Series 7”

and the same basket for the 0-3% tranche will be
“iTraxx Europe Crossover Series 7 0.00-3.00%"

CDS

Trade report “Issuer Full Name” column or any issuer
attribute

ROLL_DATE Swap, Index Tranche, CDS Mandatory Yes
Fixed leg roll day

PREMIUM Index Tranche, CDS Optional Yes
Trade report “Fee.UPFRONT.Amount” column

Alternatively, should be defined as “Fee.<upfront fee
name>.Amount” where <upfront fee name> is the
upfront fee type defined in your system

START DATE Swap, FRA, Index Tranche, CDS Mandatory Yes

Trade Settle Date

END_DATE Swap, FRA, Index Tranche, CDS Mandatory Yes
Maturity Date
FXForward, FXSwap, FXNDF

When the money exchange takes place

March 2025 Revision 30.0 / Approved Page 17/ 67
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Description

Mandatory

Optional

Rename

Trade Settle Date

ASSIGNMENT_ROLE Index Tranche, CDS Optional Yes
Value is:
“Constant Party” when trade keyword
Novation_Transfer_Role = “Counterparty”
“Assignor” when Novation_Transfer_Role =
“ProcessingOrg”
“Assignee” when trade keyword Stepln_Transferor is set
Empty otherwise

ASSIGNMENT_DATE Index Tranche, CDS Optional Yes
Only set when ASSIGNMENT_ROLE is not empty
Value is the “TerminationDate” trade keyword value

STEP_OUY_PARTY Index Tranche, CDS Optional Yes
Trade report “TRADE_KEYWORD.Novation_Transferor”
column

DOCS_EXECUTED Index Tranche, CDS Mandatory Yes
“Yes” if legal agreement signed, “No” otherwise

MTM_DATE Swap, FRA, Index Tranche, CDS Mandatory Yes
Report valuation date

MTM_VALUE Swap, FRA, Index Tranche, CDS Mandatory Yes
Trade report “Pricer.NPV” column

DTCC_ID Index Tranche, CDS Optional Yes
Trade report “TRADE_KEYWORD.DTCCTradeld” column

SWAPSWIRE_ID Swap, FRA, Index Tranche, CDS Optional Yes
Trade report “TRADE_KEYWORD.SWDealld” column

NEXT_PAY_DATE Swap, FRA, Index Tranche, CDS Mandatory Yes
Next Payment Date

SENIORITY CDS Optional Yes
Trade report “Seniority”
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Description Mandatory Rename
Optional
REF_OB CDS Optional Yes
Trade report “Underlying.Product Code.ISIN” column
Alternatively, any Product Code can be used
RESTRUCTURING CDS Optional Yes
Give the restructuring type, if any, based on the
following mapping:
R - “Restructuring”
MR - “Mod Restructuring”
MMR - “Mod Mod Restructuring”
“None” otherwise
ISDA_DEF CDS Mandatory Yes
“ISDA_" + value of trade’s ISDA definition
“None” if no ISDA definition
JUMP_TO_DEFAULT CDS Optional Yes
Trade report “Pricer.DEFAULT_EXPOSURE” column
DELTA_<tenor> Swap, FRA, CDS Optional Yes
Or Retrieved from Scenario
Instrument Name (any User can add as many columns as available tenors /
available Instrument Instrument names in scenario
names)
FLOAT_RATE_INDEX Swap, FRA Mandatory Yes
Floating Leg Index
FLOAT_RATE_INDEX_P | Swap, FRA Mandatory Yes
ER Floating Leg Index Tenor
FLOAT_RATE_PAY_PER | Swap Mandatory Yes
Floating leg payment frequency
FLOAT_RATE_FIXING_ | Swap Mandatory Yes
PER . -
Floating leg fixing frequency
FLOAT_SPREAD Swap Mandatory Yes
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Description

Mandatory

Optional

Rename

FLOAT_RATE

NEXT_FIXING_DATE

NEXT_FLOAT_PAY_DA

TE

NEXT_FIX_PAY_DATE

SW_SINGLESIDED

FIXING_DATE

FIXING_SOURCE

PAY_CURR

RECEIVE_CURR

Floating leg spread, given as a percentage

Example: 0.015 if spread is 15bp

Swap, FRA
Last fixing’s rate, given as a percentage

Example: 2.73 if last fixing rate is 2.73%

Swap

Date of the floating leg next fixing date

Swap, FRA

Date of the floating leg next payment date

Swap, FRA

Date of the fix leg next payment date

Swap, FRA

Trade report “TRADE_KEYWORD.SWSingleSided”
column

FXNDF

The date of the final fixing

FXNDF

The source of the fixing prices — Ccy Pair Attribute
TriOptima_FIXING_SOURCE

Only the currency pairs against USD with the following
currencies are currently supported:

Currency Fixing Source
China, Yuan Renminbi SAEC-REUTERS
Indonesia, Rupiah JISDOR-REUTERS
India, Rupees RBIB-REUTERS
Korea, Won KFTC18-REUTERS
Malaysia, Ringgit KLREF-REUTERS
Philippines, Peso PDSPESO-REUTERS
Taiwan, New Dollars TAIFX1-REUTERS

FXForward, FXSwap, FXNDF
Currency payed to CP

FXForward, FXSwap, FXNDF

Mandatory

Mandatory

Mandatory

Mandatory

Optional

Mandatory

Mandatory

Mandatory

Mandatory

Yes

Yes

Yes

Yes

Yes

No

No

No

No
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Description

Mandatory

Optional

Rename

PAY_NOTIONAL

RECEIVE_NOTIONAL

REPORTING_ID

CLS_MATCH_ID

CLS_TRADE_ID

Currency received from CP

FXForward, FXSwap, FXNDF
Amount in PAY_CURR payed to CP

FXForward, FXSwap, FXNDF
Amount (in RECEIVE_CURR) received from CP

FXForward, FXSwap, FXNDF
UTl or USI
When Risk Exploded Leg = Near or Blank

If trade_keyword.UTI/UTITradeld is not Null set
REPORTING_ID = UTI/UTITradeld

Else If trade_keyword.USI/USITradeld is not Null set
REPORTING_ID = USI/USITradeld

When Risk Exploded Leg = Far

If trade_keyword.UTI/UTITradeld is not Null set
REPORTING_ID = UTI/UTITradeld

Else If trade_keyword. UniqueTradeld-FarLeg is not Null
set REPORTING_ID = USI/USITradeld

FXForward, FXSwap, FXNDF

CLS trades — Unique identifier in CLS — Trade keyword
CLS_MATCH_ID

FXForward, FXSwap, FXNDF
CLS unique ID per each leg

Mandatory

Mandatory

Optional

Mandatory

Optional

No

No

No

No

No

Process Menu Item “Export TriOptima”

The goal of this menu item is to perform a logical export of the Report by performing the below checks before

exporting.

Every check failed update the column “TriOptima Process Issues” for the failed trade/line with the description of the
Process Issue. Lines with Process Issues will be excluded from the export when done via the new option.

Column “TriOptima Process Issues” if present in the report at the screen will always be excluded from the Exported
file using this new Export Option.
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Control: INS_TYPE column is blank.

Error message: “INS_TYPE missing for some or all trades”

Control: TRIOPTIMA_TRADE_ID column is blank.

Error message: “TRADE_ID missing for some or all trades”

Control: PARTY_BIC column is blank.

Error message: “PARTY_BIC missing for some or all trades”

Control: FIXING_DATE column is blank for an FXNDF trade.

Error message: “FIXING_DATE missing for some or all NDF trades”

Control: FIXING_SOURCE column is blank if Product Type = NDF or FXNDFSwap.
Error message: “FIXING_SOURCE missing for some or all NDF trades”

Control: CLS_MATCH_ID column is blank if CLS trade.
Error message: “CLS_MATCH_ID missing for some or all CLS trades”

Process Menu ltem “Exclude Trade”

Exclude Trade allows user to exclude trades manually.

For Single Leg Trades:
When applied on a selected line set Trade Keyword TriOptimaExclude to True

The action Update should be available for the trade current status

For Multiple Leg Trades:
If Trade is exploded on the Report, retrieve the parent trade and set the keywords as follows:

o If selected line is Near leg: set Trade Keyword TriOptimaExclude to True
e If selected line is Far leg: set Trade Keyword TriOptimaExcludeFar to True

The action Update should be available for the trade current status
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Trades with the trade keywords TriOptimaExclude or TriOptimaExcludeFar set to True, will be excluded from the
Export and TriOptima Process Issue will contain message “Excluded From TriOptima Report”.

Process Menu ltem “Include Trade”

For trades with Process Issue “Excluded From TriOptima Report” the Process option “Include Trade” will set the
trade keywords TriOptimaExclude or TriOptimaExcludeFar (if applied to Far leg of MultiLeg Trade) to False.

Process Menu Item “Sent to TriOptima”

If trade is selected when applying Process Option “Sent to TriOptima”.

For Single Leg Trades:
Apply action Sent_TriOptima to the selectedtrade

For Multiple Leg Trades:
Retrieve unexploded trade and apply action SENT_TRIOPTIMA to the unexploded trade
Ex. If Far leg is being flagged as sent, then apply action SENT_TRIOPTIMA to the FxSwap

3.3 Description File Creation

The trade description file can be generated either using the Export\CSV feature of the report window or using the
REPORT scheduled task that allow exporting any report template.

= Task Attributes
REFPORT TYPE Tri0ptima
REPORT FILE MAME c: ftempftrioptimafexportfexportCRD
REPORT FORMAT sy
REPORT TEMPLATE MAME
REPORT QUTPUT TEMPLATE
SEMD REPORT BY EMAIL TO
TIMESTAMP FILEMAME
TIMESTAMP FORMAT
GEMERATE PDF HEADER.?
UMDO
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Import the TriOptima Proposal File

The TRI_REDUCE_IMPORT scheduled Task imports the TriOptima proposal file and enables to depending on
product type (refer to table in the Introduction):

e Terminate fully or partially
e Create both external and internal new trades.

e Create action uses the Data Uploader.

4.1 Configuration

411 Data Uploader

The TriOptima module uses the Data Uploader to transform data sent by DTCC into new trades in Calypso.

4.1.2 TRIOPTIMA_REDUCE Message Workflow

The message WF is required only when you select in the Import Mode “Create Messages”. Refer to section
“TRI_REDUCE_IMPORT Scheduled Task”. It concerns ONLY Credit Products.

Import the default workflow using “TriReduceMsgWorkflows.wf”.

This gives the standard workflow for TRIOPTIMA BO Messages and creates the required static data filters.
EventClass: PSEventMessage

Subtype:TRIOPTIMA_REDUCE

Product: ALL

PEMDIMNG_WALID
LOAD. LOAD

[T
AUTHORIZE COMPLETI
Bl ] Ll |
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The workflow rules and static data filters are automatically created.

The static data filters are used to identify trades to be created and trades to be terminated so that they can be
processed separately.

For trades to be created, the SD Filter “TriOptima New Trades” is defined as follows:

A Static Data Filter Window [1110045P4/trioptima/calypso_user] [ =]
Name:| TriOptima New Trades [ Attributes. .. ] [ Simulate... ]
S
Groups:| ANY B
Attribute Criteria Filter Value(s)
MSG_ATTRIBUTE. UploadObjectAction ~IN | =
[ lead Il New ][ Delete ][ Save ][ Save as ] [ Usage ][ Close

On Action “VALIDATE_NEW”, the following rules are applied:

e CheckLink — Checks whether the message that is linked to his message is processed succesfully.
e Validate — Validates that is a Calypso Document Plain Old Java Object (POJO).

On Action "LOAD": the following rules are applied:

e CheckLink
e |oader: Loads a Calypso Document POJO.

For trades to be terminated, the SD Filter “TriOptima Terminations” is defined as follows:

_ Static Data Filter Window [1110045P4/trioptima//calypsa_user] [ = s
Mame: TriOptima Terminations [ Attributes. .. ] [ Simulate. .. ]
Comment:
Groups: ANY E]
Attribute Criteria Filter Value(s)
IN Static Data Filter ~ NOT_IN |C——_Add — |[TriOptima UploadAction is NEW
[ load New ][ Delete ][ Save ][ Save as ] [ Usage ][ Close

On Action”"COMPLETE”, the following rule is applied:

e TrioptimaReduce applies terminatin action on corresponding trades

41.3 Task Station Monitoring
EXCEPTIONS
Add a TriOptima Exceptions Tab and select the event type “EX_TRIREDUCE_IMPORT".
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_A Report Configurations =5

Task Enrichment Filters ]

Mame Value
Tab Mame TriOptima Exception
Workflow Types Exception
Books _ ANY__
Book Attributes
Event Types
Priarities A L HIGH, CAL, URGENT
Task Statuses MEW, UNDER._PROCESSIMNG, UNCOMPL. ..
Enrichment Columns Filter
Task Date Type TaskDatetime
From Tenor -0
To Tenor +5D
A Task Station [140100/release/] T R - e E=REc g
I Task Station  View
571 Report Catalog O@ 8 X [ Triptim Trade Creation | =] TriOptina Exception [10]* x |
v G| E 5 g
LRI 5% 7 of Been - B ’
Q- Type here to fiter tree elements | raskd ~ | maderd ~ | comments ~ | Datetime ~  EventClass w | EventType o
EE=] SSEE“F“: Configs 5 32830 0 NulPointerException: nullin file ¢\ TempiTrioptima\importTest1.csv at line 2 2126114 2:16:28.260 PM CET Exception EX_TRIREDUCE_IMPORT
; — & 32832 0 NulPointerException: nullin file ¢\ TempiTrioptima\importTest csv at line 2 2126114 2:34:28.684 PM CET Exception EX_TRIREDUCE_IMPORT
=l 32834 0 NullPointerException: nullin fie c\Temp\TrioptimalimporTest! csv at ine 2 2/26/14 2:41:21.031 PM CET Exception EX_TRIREDUCE_IMPORT
32836 0 NullPointerException: nullin fie c\Temp\TrioptimalimporhTest! csv at ine 2 /26114 3:06:47.010 PM CET  Exception EX_TRIREDUCE_IMPORT
|Z5) DTCC Process 32838 0 NullPointerException: null in file c:\Temp\Trioptima\imporf\Test1.csv at line 2 2/26/14 3:16:58.610 PM CET Exception EX_TRIREDUCE_IMPORT
£+ Trioptima Process 32839 0 unknown_file Cannot find property file igatewayservice.properties in classpath 2/26/14 3:16:58.610 PM CET Exception EX_TRIREDUCE_IMPORT
TriOptima Trade Creation 32841 0 NullPointerException: nullin file cXTemp\TrioptimalimporhTest!.csv at ne 2 2027114 2:05:02.649 PM CET Exception EX_TRIREDUCE_IMPORT
[ TriOptima Exception| 32843 0 NullPointerException: nullin file c:\Temp\TrioptimaVimporiTest1. csv at line 2 3/3/14 12:04:41.785 PM CET Exception EX_TRIREDUCE_IMPORT
E‘“@ %";'e u 32845 0 c:\Temp\TrioptimalmportiTest1.csv:2 Invalid TRANSACTION_TYPE column 31314 3:30:51.108 P CET  Exception EX_TRIREDUCE_IMPORT
1 = 32847 0 c:\Temp\TrioptimalmportiTest!.csv:2 Invalid TRANSACTION_TYPE column 313114 3:41:06.859 PM CET  Exception EX_TRIREDUCE_IMPORT

MESSAGES

Select the event types you want to monitor.

A Report Canfigurations AR S [

J Task Station Tabs |Task Enrichment Filters ]

TriOptima Trade Creation Name Value
Tab Mame TriOptima Trade Creation
Workflow Types Message
Books _ANY__
Book Attributes |

Event Types |
o oo :

ACKED UNMATCHED_ACC_SEC_POS_STATEMEN » | (3) [COMPLETED_TRIOPTIMA_REDUCE
ACKED UNMATCHED_ACC_SEC_STATEMENT = _ INONE_TRIOPTIMA_REDUCE

ACKED UNMATCHED_ACC_SEC_TRAN_STATEME @ PENDING_TRIOPTIMA_REDUCE
ACKED UNMATCHED_ACC_STATEMENT PENDING_VALID_TRIOPTIMA_REDUCE
ACKED UNMATCHED_ACK_MSG @

ACKED UNMATCHED_BROKER_STATEMENT

[ACKED UNMATCHED_BUNDLE_CONFIRMATION | @)

®e e
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Indude Termination Fee
Termination Fee Type

Fee Date

Indude Upfront Fee
Upfront Fee Type

Trade Comment
Keywords

Process Markitivire Trades

Terminated Trade Update Action

4.2 TRI_REDUCE_IMPORT Scheduled Task
=] Task Attributes
Amended Trade Count Limit
Directory Mame C:\Temp\Trioptima\Import
File Mame ImportIRD. csv
Execution Mode Execute
Import Mode Direct Terminations
Export Date Time 04,/20,/2015 10:00:00 AM
Trade Identification Trade Id
Attributes
Trade Action TERMIMATE
Termination Effective Date 04/22/2015
Trade Date Time 04/23/2015 10:00:00 AM

frue
TERMIMATION_FEE
04/23/2015

TriOptima Compression

false

Task Attributes
Parameter Possible Values Parameter
Amended -1 or positive value The maximal numbers of trades to terminate
Trade Count that fail the pre-check control.
Limit o
-1 means no limit.
Directory Free text Directory where to get the file that contains
Name TriOptima data about trades to be terminated.
File Name Free text Name of the file to be imported. (in csv
format)
When this parameter is empty, all the files in
the directory (upper) will be imported.
Execution Pre-Check The “Pre-Check” mode will verify trades to be
Mode terminated and global position of TriOptima
ONLY if proposal is correct, as described above.
Import Mode | Execute The “Execute” mode will perform the entire
is Create S
Messages process: Pre-Checks, termination of the
concerned trades and creation of the external
and internal trades.
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Parameter

Import Mode

Export Date
Time

Trade
Identification

Trade Action

Termination
Effective date

Possible Values

Create Messages

Direct Terminations

Update MarkitWire Terminations

Any Date Time

Trade Id
Internal Reference
External Reference

Or any trade keyword

TERMINATE

Any date

Parameter

The trade will not be terminated at once, the
task will create a BOMessage instance for
each trade termination entry. This is the
processing of this message instance through
workflow rule that will terminate the trade.

This mod works only for CREDIT products
The trade will be terminated.

The MarkitWire trade will be updated by
adding the Termination Fee

Export Date time when corresponding trades
file has been exported to TriOptima.

This is used when checking is significant
amendment have been performed on existing
trades between now and the export time.
Refer to controls on trades to be terminated
section above.

Format should be: mm/dd/yyyy hh:mm:ss AM
(or PM)

Ex: 06/17/2011 10:00:00 AM
Date and time are parsed in the scheduled
task time zone.

This parameter is used to define which
Calypso field correspond to the TRADE_ID
column.

This field needs to be the same as the field
used in TriOptima report for the TRADE_ID
column.

Termination action to be applied to the trades.

Format should be: mm/dd/yyyy
Ex: 06/24/2011

Termination | Any date time Format should be: mm/dd/yyyy hh:mm:ss AM
trade date (or PM)
time
Ex: 06/25/2011 10:00:00 AM
Date and time are parsed in the scheduled
task time zone.
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Parameter

Include
termination
fee

Termination
fee type

Fee date

Include
Upfront Fee

Upfront Fee
Type

Trade
comment

Keywords

Process
MarkitWire
Trades

Terminated
Trade Update
Action

Possible Values

True / False

Any fee type

Any date

True / False

UPFRONT_FEE

Free text

Any trade keywords names and values, or
empty

True / False

Action relative to your Trade Workflow

Parameter

Set it to true if you want Calypso to add a
termination fee to each trade (MTM_VALUE or
CLOSE_OUT_AMT column of the file, when
provided).

Only available when “Include termination fee”
is set to true and mandatory in this case.

Choose the fee type of the termination fee.
Typically, this will not be “TERMINATION_FEE”
as this amount is not to be paid but only taken
in account in P&L or accounting.

Only available when “Include termination fee”
or “Include Upfront Fee” is set to true and
mandatory in this case.

Set it to true if you want Calypso to add an
Upfront Fee to each "NEW” trade
(MTM_VALUE or CLOSE_OUT_AMT column of
the file, when provided).

Text posted here will overwrite trade
comment when terminating the trade.

Leave empty if you don’t want trade comment
to be updated.

Choose which keywords you want
TriReduce_Import scheduled task to add or
update when terminating the trade. The
syntax is:

Keyword1=Valuel, Keyword2=Value2,
Keyword3=Value3...

Leave empty if you don’t want to use this
option.

True if you want to include MarkitWire Trades
Trades are MarkitWire if in Trioptima proposal
file, they have an id in SWAPSWIRE_ID column.
Ex: transition TERMINATED — UPDATE -
TERMINATED

Value = UPDATE
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[NOTE: Adding a keyword can be a convenient way of managing termination confirmation in case you
don’t want to send termination confirmation one by one when trade is terminated during a TriReduce
session.]

Trioptima monitors CDS ABS Index as product type “CreditDefaultSwapindex”. We rely on CREDIT_ENTITY to
recognize if the product type in Calypso has to be CDSABSIndex. If CREDIT_TYPE starts by CMBX or ABX, then in
Calypso, product type = CDSABSIndex.

4.2.1 Behavior of the Scheduled Task
The behavior of the scheduled task depends on the import mode:
e Direct Termination: in this mode the task will terminate the full termination directly and skip, for Credit products,
trade and internal trade creations.

e Create Messages: in this mode, ONLY Credit products are supported, the task will create BOMessage instances
for any entry of the file. It will be the choice of the user to process these messages in STP mode or to introduce
a manual check in the workflow processing of these messages.

The rest of this section describes the behavior of the Create Messages mode only.
For the files given in parameter, the task will proceed according to the following steps:

o Parse all entries and reject invalid ones,
e Perform on all the entries a functional pre-check described in next section.
e Skip silently any entries which have already been processed in a previous run (except for a log message)
e Record accepted entries in memory into 3 separate groups
— Trade termination entries (transaction type FullTermination in the file)
— External trade creation entries (transaction type Trade in the file)
— Internal trade creation entries (transaction type InternalTrade in the file)
e Process the accepted entries in the following order:
— the trade terminations first,
— then the external trade creations,

and finally the internal trade creations.

4.2.2 Processing Trade Termination Entries
Create Messages Import Mode only.
Before processing the termination on trades, controls are performed on concerned trades.

The task generates a BOMessage instance for each entry with the content of the entry. This message will be
processed later through a workflow rule either in STP either manually after a control. This process will actually
terminate the message.

e Termination trade date and termination effective date are given by the parameters of the scheduled task.
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e If “Include termination fee” is true, then the fee is added to the trade with:
— fee type: given as parameter
— fee amount: MTM_VALUE column
— fee currency: CURR column
— fee LE: trade counterparty
— fee date: given as parameter
— fee known date: termination trade date
— fee start date and end date: fee date
e Trade comment is modified if a new comment is given as parameter

e Trade keywords are added or updated if given as parameter

[NOTE: If for any reason a trade cannot be terminated, a task is created and displayed in the task station.
For example, this will occur when the action TERMINATE is not possible because the related trade is not
in VERIFIED status.]

For Cross Currency Swap the process involves more variables and Termination is applied as follows:
e Termination Reason:
If NEW_PAY/REC_NOMINAL < PAY/REC_NOMINAL or = 0 set Termination reason to “BoughtBack”
If NEW_PAY/REC_NOMINAL > PAY/REC_NOMINAL set Termination reason to “Notionalincrease”
e Termination Action: parameter Trade Action
e Trade Date: parameter Trade Date Time

e Effective Date: parameter Termination Effective Date
e If “Include termination fee” is true, then a fee per le is added to the trade with:

Termination_Fee (Pay Leg):
— fee type: given as parameter
- fee amount: PAY_CLOSE_OUT_AMOUNT column
- fee currency: PAY_CLOSE_OUT_AMOUNT_CURR column
— fee LE: trade counterparty
— Pay/Rec:
Rec — If PAY_CLOSE_OUT_AMOUNT >=0
Pay — If PAY_CLOSE_OUT_AMOUNT < 0
— fee date: given as parameter
— fee known date: termination trade date
— fee start date and end date: fee date

Termination_Fee (Receiving Leg):
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— fee type: given as parameter
— fee amount: REC_CLOSE_OUT_AMOUNT column
— fee currency: REC_CLOSE_OUT_AMOUNT_CURR column
— fee LE: trade counterparty
- Pay/Rec:
Rec — If REC_CLOSE_OUT_AMOUNT >=0
Pay — If REC_CLOSE_OUT_AMOUNT < 0

— fee date: given as parameter
— fee known date: termination trade date

— fee start date and end date: fee date

[NOTE: Calypso does not control the data in the file. For the termination process to run smoothly, the
fields PAY_NOMINAL and REC_NOMINAL and its respective currency should match the data stored in
Calypso for the Trade Id being processed. Failing to do so, will result in incorrect Termination that will
require manual actions.]

4.2.3 Processing External Trade Creation (only for Credit Products)

Any entry which will not match a terminated trade is rejected and produces an exception task displayed in the task
station.

The Scheduled task will then check the entry values and translate them into their match in the calypso client
referential. Any failure to do so will end into a task exception displayed in the task station.

For instance, TriOptima does not name the counterparty exactly as the customer does. Relating the counterparty in
the TriOptima referential to the counterparty in the calypso client referential is the job of a Mapping service that
each calypso client may customize.

For each remaining entry, the task generates a trade creation description in the XML format used by the data
uploader and provides this XML description to the data uploader. At this level, the task adds trade keywords that
can be extended by the user.

Starting from the provided XML description, the data uploader generates a BOMessage instance with an advice
document describing the trade to create.

According to the preference of the customer, this message can be processed in STP or by manually applying the
workflow transition that bears the data uploader Loader workflow rule to create the new trade.

Whenever the Loader rule fails to create the trade, it generates an exception task that will be displayed in the task
station.
4.2.4 Processing Internal Trade Creation (only for Credit Products)

An internal trade creation entry matches 2 entries of the file, one for the trade and one for the mirror trade. The
trade and its mirror are created in one step by the data uploader.
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Any entries which do not match a terminated trade will be rejected and will produce an exception task in the task
station.

The task will then check the entry columns and translate them into their match in the calypso client referential. Any
failure to do so will end into a task exception displayed in the task station.

For each remaining entry, the task generates a trade creation description in the XML format used by the data
uploader, and provides this XML description to the data uploader. At this level, the task adds trade keywords that
can be extended by the user.

Starting from the provided XML description, the data uploader generates a BOMessage instance with an advice
document describing the trade to create and its mirror.

According to the preference of the customer, this message can be processed in STP or by manually applying the
workflow transition that bears the data uploader Loader workflow rule to create the new trade and its mirror.

Whenever the Loader rule fails to create the trade and its mirror, it generates an exception task that will be
displayed in the task station.

4.2.5 Functional Pre-check (only for Credit Products)

This functional pre-check will be performed prior to any process by the Scheduled Task. You can also limit the
scheduled task to a pure pre-check by selecting the value pre-check for the Execution Mode attribute.

This pre-check performs three subtasks:

e A check that the TriOptima proposal does not affect the current position
e A control on trades to terminate

e A control on the trade creation over CDS Indexes

4.2.6 Current Position Check

This subtask checks that for each book (TriOptima column BOOK), issuer or index (Trioptima column RED_ID) and
maturity date (TriOptima column END_DATE), there is no impact on the global nominal and global nominal * spread
values.

So for each combination of BOOK/RED_ID/END_DATE, the subtasks checks that:
e Sum(Nominal) for terminated trades = Sum(Nominal) for created trades

The Nominal is the Trioptima column NET_NOTIONAL_IMPACT

Whenever a check fails for one of the BOOK/RED_ID/END_DATE combination, the process stops and an Exception
Task is generated and displayed in the Task Station.
4.2.7 Control on trades to be terminated

This subtask checks that the trades to be terminated have not been substantially amended since the export date
made to TriOptima.
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For that purpose, a list of fields to be checked has been provided in the following domain values:
TrioptimaCheckedFields.ALL List of fields to be checked for all product types
TrioptimaCheckedFields.CreditDefaultSwap | List of fields to be checked specifically for CDS

TrioptimaCheckedFields.CDSIndex List of fields to be checked specifically for CDS Indexes

TrioptimaCheckedFields.CDSIndexTranche | List of fields to be checked specifically for CDS Index Tranches

f . S — = EI
‘4 Domain Values Wlndow- - pp— — - — - —
Search: | trioptima | Find | Value :
-] transferReport.condition - MName: |TrioptimaCheckedFields.CDSIndex
+-[ transferstatus
- 4¥ Transferviewer xferattributes.DateAttributesTokeep Value: |Product.CDS_INDEX_DEF_ID
42 TransferViewer XferAtiributes. Date AttributesToKeepw
4[] TreasuryLockPricer Comment: |Relates to trioptima message columns RED_ID, ORIGINAL_EFFECTIVE_DATE and INDEX_SCALE_FACTOR
+1-[ ] TreasuryLock.subtype
=[] TrioptimaCheckedFieids, AL ) —
L. 4% Product SWAPLEG, _couponFrequency it Save Above

4 Product. SWAPLEG. _fixedRate m
42 Product,_maturityDate \—I
- -
,. Product.._notonal P —
2 _ guantity
_bookld Help
-4 _counterPartyld
Lo 4% tradeCurrency
|| | = TrioptimaCheckedFields, CDSIndex
PR B roduct. COS_INDEX_DEF_ID

- j TrioptimaCheckedFields.CDSIndexTranche

+- 4% Product.CDS_INDEX_DEF _ID
=- j TrioptimaCheckedFields. CreditDefaultSwap

+-4# Product.REF_ENTITY. _legalEntityld

L. 4% cetfleDate <

| Load || Save Selected Domain || Save Al Domains | Close

For instance, for a CDS trade to terminate, the subtask will check that no field listed in TrioptimaCheckedFields.ALL
and in TrioptimaCheckedFields.CreditDefaultSwap has been amended since export date time. If a field has been
amended since this date, an exception task will be generated and displayed into the task station.

A check failure will not prevent the execution of the scheduled task as the customer might amend the issue
manually. However, you can block the task if too many trades to terminate fail the check by setting the scheduled
task attribute Amended Trade Count Limit to a value different than -1. In that case, the processing will stop
whenever the number of trades failing the check exceeds that limit.

Mapping between TriOptima value and Domain Value:

Product type IncomingTrioptima Message Expected value TriOptimaCheckFields Domain value
column
All BOOK Book Name _bookld
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Product type

IncomingTrioptima Message
column

Expected value

TriOptimaCheckFields Domain value

CDS Index

CDS Index
Tranche

CURR

CP_DTCC_CODE

COUPON_PERIOD

END_DATE

BUY_SELL
NOMINAL

RED_ID

ORIGINAL_EFFECTIVE_DATE

COUPON_RATE

INDEX_SCALE_FACTOR

ORIGINAL_EFFECTIVE_DATE

RED_ID

ATTACHMENT_POINT

Trade Currency

Trade
Counterparty
DTCC_LE_ID
attribute value

Payment
frequency

Trade Maturity
Date

BuySell
Trade Notional

Trade CDS Index
Definition RED
security code
value

CDS Index
definition start
date

Trade Premium /
100 for CDSIndex

Trade CDS Index
Definition Current
factor

CDS Index
definition start
date

CDS Index
definition RED
security code
value

Trade original
tranche
attachment point

_tradeCurrency

_counterPartyld

Product.SWAPLEG._couponFrequency

Product._maturityDate

__quantity
Product.notional

Product.CDS_INDEX_DEF_ID

Product.CDS_INDEX_DEF_ID
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Product type

IncomingTrioptima Message Expected value

column

TriOptimaCheckFields Domain value

CreditDefaultSwap

DETACHMENT_POINT

Trade original
tranche
detachment point

RED_ID First 6 characters Issuer RED_PAIR

COUPON_RATE

attribute value

Premium for
CreditDefaultSwap

ORIGINAL_EFFECTIVE_DATE | Start date

Product.REF_ENTITY._LegalEntityld

Product.SWAPLEG._fixedRate

_settleDate
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FX Compression

TriOptima offers a compression Service for FX Forwards, including NDFs and FX Swaps.

TriOptima proposes a few cycles to compress open trades reducing exposures and thus credit risk maintaining
same hedging strategy.

In a nutshell there are 3 steps for the compression to proceed:

e Process starts by sending list of trades (FX Trades File) to be included in next compression cycle

e TriOptima will then send back a proposal (called an Unwind Proposal) with list of trades to be terminated and
new trades to be created (FX rate of new trades will be calculated to guarantee PnL is maintained — FX Rates
can be out of bounds).

e Each participant will analyse the proposal and if in agreement send an acceptance confirmation to TriOptima
(for the moment manual fax confirmation — confirmation messages out of scope). Only when all participants
accept, the unwind proposal can be processed (if at least one participant refuses, unwind proposal should be
cancelled).

Termination implies cancellation of all future Transfers and generation of Accounting to cancel Contingent Postings
(remove trades from Off Balance Sheet accounts).

Valuation Postings should not be impacted by this process as reversal of previous day valuation will materialize the
new value of the trade which is zero (as reversal is not compensated by new valuation nor a termination fee, there
will be a loss in Accounting representing the drop from previous day valuation to zero).

New Trades should be done with existing Counterparties and FX Rate should compensate the loss described in
previous paragraph. FX Rates can be out of bounds when compared to current market rates.

For each termination / replacement trade in the Unwind Proposal, TriOptima will include TriOptima’s CP identifier,
the CP identifier as submitted by Calypso, TriOptima’s identifier for CP BIC, as well as CP BIC submitted by
Calypso. So there will be at least 1 field that exactly matches the CP_ID value in Calypso trade file.

There are 2 cycle types: CLS and non-CLS

e CLS will only include CLS eligible trades and requires CLS_MATCH_ID to be included in the FX Trades File.
e Non-CLS can also include NDFs. NDFs require additional information: FIXING_DATE and FIXING_SOURCE.

There can also be Internal Compression Files.

These files will compress internal trades belonging to different books but under same Risk Unit. The goal is to
manage risk globally instead of managing it at the book level.

The Internal Unwind proposal will also include trades to be terminated and new trades to be created. The
difference with regards to the External Unwind proposal is that new trades will be duplicated to reflect the view
from each book

5.1 Domain Values

All domain values are updated by the schema data when you run Execute SQL.
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5.2 Scheduled Task TRI_REDUCE_FX_IMPORT

5.21 Scheduled Task Attributes

The scheduled task TRI_LREDUCE_FX_IMPORT is used to import the Unwind_Proposal File from TriOptima and
create BO messages.

Specific Task Attributes:

e File Name — Name of the File to be imported (without extension). Expected format is csv.
Date Concatenation — Select true or false.

— If false — Look for the file with exact name in Attribute “File Name”

— If true — Look for the file with name in Attribute “File Name” concatenated with Valuation Date in format
yyyyMMDD

(ex. File Name = test.csv If Date Concatenation = True then look for test20180801.csv if launching the task with
Valuation date 01/08/18)

e Directory Name — Name of the Directory where the file to import should be stored.

e File Rename - Select true or false. Set to true to rename the new file so that you can keep a copy of the file, or
false otherwise. Default value is false

e ExecutionReportDirectory Name of the Directory where the log should be stored (default value = Directory
Name)

e ExecutionReport — Select true or false.
- If false — Do not generate log.
— If true - Lists Message Id created per each TRIOPTIMA_MATCH_KEY in the file.

If Message |d could not be created, an error message is set on Comment column.
Comment column should only be filled in case of process issue (i.e. when Message Id in log is blank)

Below header of the log file:

TRIOPTIMA_MATCH_KEY ’ EVENT_PROCESSING_ID ’ Message Id ‘ Comment

5.2.2 BO Message
A BO message is created per line of the Unwind File with following characteristics:
ADDRESS_METHOD => TRI_REDUCE
FORMAT_TYPE => CSV
GATEWAY => TRI_REDUCE
I_TRADE_CLASS =>0 (Trade)

MESSAGE_TYPE => FX_TRI_OPTIMA_REDUCE
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The following fields are parsed for each BO Message and stored as Message Attributes:

Calypso Field Unwind File Field

MESSAGE_ID
TriOptimaUniqueld
TriOptimaTradeld
TriOptimaTransactionType
CompressionDate
TriOptimaEventld
TriOptimaProductType
TriOptimaCtpty
TriOptimaSubmittedCP
TriOptimaCtptyBIC
TriOptimaCtptyLEl
TriOptimaBook
TriOptimaProcessingOrg
TriOptimaRisk_Unit
TriOptimaLEl_ProcOrg
TriOptimaTradeDate
TriOptimaTradeSettleDate
TriOptimaCcyPair
TriOptimaNewReceiveNominal
TriOptimaNewReceiveCcy
TriOptimaNewPayNominal
TriOptimaNewPayCcy

TriOptimaFxRate

Calypso message identifier (no enhancement)
TRIOPTIMA_MATCH_KEY (unique TriOptima reference per line)
TRADE_ID

TRANSACTION_TYPE

Date and Time the BO Message is created (i.e Integration Date&Time)
EVENT_PROCESSING_ID

INS_TYPE

Counterparty (Short Name)
SUBMITTED_CP_ID

CP_BIC

CP_LEI

BOOK

PO (Short Name)

RISK_UNIT

PARTY_LEI

TRADE_DATE

END_DATE

CURRENCY_PAIR

NEW_RECEIVE_NOTIONAL

RECEIVE_CURR

NEW_PAY_NOTIONAL

PAY_CURR

EXCHANGE_RATE

In case the message cannot be created:

e Comment is added on log generated by Scheduled Task TRI_LREDUCE_FX_IMPORT if attribute Log = True

e Task is created with following characteristics:

—  Workflow Type: Exception
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— Exception event type : EX_TRIREDUCE_FX_IMPORT

—  Error message:

“TRIOPTIMA_MATCH_KEY” from “EVENT_PROCESSING_ID” could not be processed due to “reason”

To obtain the list of BO messages created by an Unwind Proposal, user should use Message Report and set
Attribute TriOptimaEventld to the Event ID in that file.

A Message Repart (16/04/19 05:03:57) / FX_TRIOPTIMA

Report Data View Export Process  Utilities  Help
EEEE]
B oriteria
Criteria
A
Template Description Internal External
Start, = w - CreationDate | Type FX_TRIGPTIMA_REDU | ... Attributes PrET o
End + v ~ Receiver Filter Set
Name Value
Trade Id |ID ~ Method Product Family [TriOptimaCtptyBIC -
[TriOptimaCtptyLET
Transfer 1d Contact1d Product Type reiGotmaEventid Eventid
Statement Id Processing Org | ALL - Status [TriCptimaFxRate
[TriOptimalEI_Counterparty
Message Id Message LE Grouping [TriOptimalEI_ProcOrg
[TriOptimaNewPayCCy
Template Msg Linked 1d Action MrioptmaNewPayCey
Bundle e - [TriOptimaNewPayNominal
| [TrioptimaNewReceiveCey

Additional information on BO Message creation:
Trade Id is retrieved as follows:
System will look for the Calypso Trade Id corresponding to the value in column TRADE_ID of the Unwind_Proposal.

Column TRADE_ID should match the TRADE_ID sent in the outgoing FX file (see TriOptima Columns — it is imperative
that outgoing file is sent with TRADE_ID as explained in this chapter)

e |f TRADE_ID does not contain “Near” nor “Far” — TRADE_ID = Calypso Trade Id
o |If TRADE_ID contains “Near” — Remove last 4 characters to retrieve Calypso Trade Id
e |If TRADE_ID contains “Far” — Remove last 3 characters to retrieve Calypso Trade Id

TriOptimaProcessingOrg is retrieved as follows:
RISK_UNIT (RISK_UNIT of Outgoing File should be populated with Processing Organisation)
If not found return Legal Entity with LE.Attribute LEI = PARTY_LEI
Else look for Legal Entity in Contact Table with the following characteristics:
Swift = PARTY_BIC
Role = ProcessingOrg or ALL
Product = Product Type of the identified Trade or ALL
Contact Type = TriOptima or ALL
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TriOptimaCtpty is retrieved as follows:

Return Legal Entity with Short Name = SUBMITTED_CP_ID (Outgoing CP_ID should be populated with
Counterparty.Short Name)

If Legal Entity with Short Name = SUBMITTED_CP_ID not found,

If not found return Legal Entity with LE.Attribute LEI = PARTY_LEI

Else look in the Contacts Database Legal Entity with the following characteristics:
Swift = CP_BIC
Role = CounterParty or ALL

Product = Product Type of the identified Trade or ALL
Contact Type = TriOptima or ALL

5.2.3 Checks at Import

Check 1: Mandatory Fields are present
List of Mandatory fields should be stored in the Domain Values below and bear TriOptima column names
Domain Value for FullTermination Mandatory Fields: TriOptimaFx.TerminationMandatory

Domain Value for Trade Mandatory Fields: TriOptimaFx.TradeMandatory

If TRANSACTION_TYPE = Full Termination, look for Mandatory fields in Domain Value
TriOptimaFx.TerminationMandatory

At least the below fields should be included in Domain Value TriOptimaFx.TerminationMandatory:

e TRIOPTIMA_MATCH_KEY
e EVENT_PROCESSING_ID
e TRADE_ID

e TRANSACTION_TYPE

If TRANSACTION_TYPE = Trade, look for Mandatory fields in Domain Value TriOptimaFx.TradeMandatory
At least the below fields should be included in Domain Value TriOptimaFx.TradeMandatory:

e TRIOPTIMA_MATCH_KEY

e TRANSACTION_TYPE

e INS_TYPE

e EVENT_PROCESSING_ID

e SUBMITTED_CP_ID or CP_BIC (at least one should be available)
e BOOK
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o TRADE_DATE

o END_DATE

e NEW_RECEIVE_NOTIONAL
e RECEIVE_CURR

e NEW_PAY_NOTIONAL

e PAY_CURR

If one of the fields above is missing an exception is thrown: “Missing Mandatory Fields”

Check 2: Check Trade Id, Book and Counterparty consistency:

If TRANSACTION_TYPE = Full Termination, then Trade Id, Book and Counterparty should match the Trade Id, Book
and Counterparty from the Trade Id found by the system

Check 3: Duplicate

When creating a BO Message a duplicate control should be done based on the TriOptima column pair
EVENT_PROCESSING_ID/TRIOPTIMA_MATCH_KEY:

If a BO Message in a status different than CANCELLED with TriOptima.Eventld=EVENT_PROCESSING_ID and
TriOptimaUniqueld=TRIOPTIMA_MATCH_KEY has already been created:

e Message is not created

e An exception is thrown: “Trade TRIOPTIMA_MATCH_KEY already been processed”

[Note: if a message exists but is in CANCELLED status then new message will be processed]

Check 4: Book and PO consistency

If PO associated with Book on Unwind File Field BOOK is not the same as the PO on the Unwind File Field an
exception is thrown: “Book PO and File PO do not match”.

53 Workflows

5.3.1 FX_TRIOPTIMA_REDUCE Message Workflow
A Message workflow should be created with the following characteristics:
Product Type = All
SubType = FX_TRIOPTIMA_REDUCE
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Orig Status Action Resulting Status Use STP Rules

NONE NEW PENDING False

PENDING PROCESS PROCESSED True TriUnwindFX
PROCESSED REPROCESS PROCESSED False TriUnwindFX

Message Workflow Rule TriUnwindFX

Workflow Rule TriUnwindFX will apply one of two processes described below depending on the value of data item
TriOptima.TransactionType (TRANSACTION_TYPE of the UNWIND_PROPOSAL file).

TRANSACTION_TYPE can only take one of two possible values: FullTermination or Trade

e |f TRANSACTION_TYPE = FullTermination — Apply Compress Action to the Linked Trade — See Action
COMPRESS

e |f TRANSACTION_TYPE = Trade — Create an FxForward or NDF Trade — See Create Trade

If Compress Action cannot be applied or New Trade cannot be created — Message will remain in Original Status

5.3.2 Trade Workflow

It is recommended to create a new workflow for MultiLeg Trades (FXSwap and FXNDFSwaps)

For single leg trades, a transition containing action COMPRESS should be available.

When importing the Unwind Proposal, the status of the trade being compressed should allow for action COMPRESS

Below an example of the transition:

Orig Status Action Resulting Status Use STP Rules
VERIFIED COMPRESS TERMINATED False
TERMINATED REJECT* VERIFIED False Reject

* The action REJECT (or the action of your choice like UNDO_COMPRESS for example) must be specified in the
domain “TradeRejectAction” so the workflow rule Reject to be applicable.

For multiple leg trades, a subsequent transition containing action COMPRESS should be available.
It is recommended to have two different status to manage the fact that legs are compressed separately.

Different status does are also important as triggers to generate cancellation messages for each leg being
compressed.
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When importing the Unwind Proposal, the status of the trade being compressed should allow for action
COMPRESS.

Below an example of the transition:

Orig Status Resulting Status SD Filter

VERIFIED COMPRESS PARTLY_COMPRESSED False

PARTLY_COMPRESSED CLOSE TERMINATED True Yes
(ex.
Is_FXSwap_Terminated?)

PARTLY_COMPRESSED COMPRESS TERMINATED False

PARTLY_COMPRESSED REJECT* VERIFIED False Reject

TERMINATED REJECT* VERIFIED False Reject

TERMINATED REJECT* PARTLY_COMPRESSED False Reject

* The action REJECT (or the action of your choice like UNDO_COMPRESS for example) must be specified in the
domain “TradeRejectAction” so the workflow rule Reject to be applicable.

Static Data Filter on the second transition should identify if the leg being compressed is the last remaining leg. See
example below.

Main Filter (ex. Is_FXSwap_Terminated?)

_A Static Data Filter Window [144004/FXTriOptimald04/calypso_user]

Mame: Is_FXSwap_Terminated?
Comment:

Groups:| ANY

Attribute Criteria Filter Value(s)
[N Static Data Fiter [+ m Add |Farleg_is_Lastieq CaselFarleg_is Lastleg_Case2,Farleg is_Lastleg_Case3

The Main filter is composed by 3 SD Filters:
FarLeg_is_LastLeg_Casel
FarLeg_is_LastLeg_Case2
FarLeg_is_LastLeg_Case3

Component Filters:

FarLeg_is_LastLeg_Casel
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Name: Farleg_is_Lastleg_Casel
Comment:

Groups: ANY

Attribute Criteria Fiter Value(s)
Is Settle Date BeforeOrEqual |- 15 | | true
KEYVIORD.C Date |~ 15_MaT UL | |

KEYWORD. C teFar |~ 1s_noT o | |

FarLeg_is_LastLeg_Case2

Mame: Farleg_is_Lastleg_Case2
Comment:

Groups: ANY

Attribute Criteria Filter Value(s)
s Settle Date BeforeOrEqual [~ 15 | | true
KEYWORD. CompressionDate [~ 15_nu | |

KEYWORD. CompressionDateFar [~ 15_NOT_MuLL | |
r

FarLeg_is_LastLeg_Case3

Name: Farleg_is_Lastleg_Case3
Comment:

Groups:| ANY

Attribute Criteria Filter value(s)
s Settle Date BeforeOrEqual |-1s | O | false
IKEYWORD, CompressionDate |+ 15_NOT_NULL | |

IKEYWORD, CompressionDateFar |~ 15_NOT_NULL |
I

Action COMPRESS
For single leg trades, Action COMPRESS will

e Move the trade to the resulting status
e Set the following Trade Keywords:

CompressionDate = UNWIND_DATE from unwind proposal file

TriOptimaUniqueld = TRIOPTIMA_MATCH_KEY from unwind proposal file

TriOptimaEventld = EVENT_PROCESSING_ID from unwind proposal file

Compression = TRIREDUCE

TerminatedByCompression = True

TerminationReason = TriOptima

TerminationType = TRANSACTION_TYPE from unwind proposal file (it should always be FullTermination)
TerminationTradeDate = Date & Time when action COMPRESS was applied

TerminationDate = UNWIND_DATE from unwind proposal file

e Cancel Transfers with Value Date > CompressionDate
e Amend (by Cancel/Replace) Effective Date on COT_REV and COT_RES postings/CRE to match CompressDate
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For multiple leg trades, Action COMPRESS will

Move the trade to the resulting status
Set the following Trade Keywords:

If Near Leg being compressed:

CompressionDate = Date from Message Attribute CompressionDate

TriOptimaUniqueld = TRIOPTIMA_MATCH_KEY from unwind proposal file

TriOptimaEventld = EVENT_PROCESSING_ID from unwind proposal file

Compression = TRIREDUCE

TerminatedByCompression = True

TerminationReason = TriOptima

TerminationType = TRANSACTION_TYPE from unwind proposal file (it should always be FullTermination)
TerminationTradeDate = Message Attribute CompressionDate

TerminationDate = Date from Message Attribute CompressionDate

If Far Leg being compressed:

CompressionDateFar = Date from Message Attribute CompressionDate

TriOptimaUniqueldFar = TRIOPTIMA_MATCH_KEY from unwind proposal file
TriOptimaEventldFar = EVENT_PROCESSING_ID from unwind proposal file

CompressionFar = TRIREDUCE

TerminatedByCompressionFar = True

TerminationReasonFar = TriOptima

TerminationTypeFar = FullTerminationFar

TerminationTradeDateFar = Message Attribute CompressionDate

TerminationDateFar = Date from Message Attribute CompressionDate

Cancel Transfers with Value Date > CompressionDate

If Near Leg being compressed, only Near leg Transfer will be Cancelled

If Far Leg being compressed, only Far leg Transfer will be Cancelled

Amend (by Cancel/Replace) Effective Date on contingent postings to match CompressionDate(Far)
If Near Leg being compressed, only COT_REV_NEAR_LEG and COT_RES_NEAR_LEG is amended
If Far Leg being compressed, only COT_REV_FAR_LEG and COT_RES_FAR_LEG is amended
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Regulatory (DTCC Module)
Two new reporting attributes were added

e CompressionFAR
e TerminatedByCompressionFAR

PSEvent Message triggered by compression is only generated for the leg being compressed when action =
Compress

If Statement Id = 0 OR Msg_Attrib.LegType = Near — Near Leg is being Compressed
If Statement Id = 1 OR Msg_Attrib.LegType = Far — Far Leg is being Compressed
Message SetUp should be configured to trigger Termination Fpml file

Termination Template is generated with Transaction Type = Exit and LifeCycle Event = Compression

5.3.3 Create Trade

When TRANSACTION_TYPE = Trade, Message Workflow Rule TriUnwindFX will create a trade with the following
characteristics:

Assume CURRENCY_PAIR = Currency 1/ Currency 2 - Identify Currency 1 from CURRENCY_PAIR - First 3
characters of CURRENCY_PAIR.

Product Type:

e IfINS_TYPE = FX Forward — Product Type = FXForward
e IfINS_TYPE = Non-Deliverable Forward — Product Type = FXNDF

SubType:

e IfINS_TYPE = FX Forward — Product Type = FXForward
e IfINS_TYPE = Non-Deliverable Forward — Product Type = FXNDF

Trade Direction:
If Currency 1 = PAY_CURR - Trade Direction = Sell

Else Trade Direction = Buy

CounterParty:
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Return Legal Entity with Short Name = SUBMITTED_CP_ID (Outgoing CP_ID should be populated with
Counterparty.Short Name)

If Legal Entity with Short Name = SUBMITTED_CP_ID not found,

If not found return Legal Entity with LE.Attribute LEI = PARTY_LEI

Then look in the Contacts Database Legal Entity with the following characteristics:

e Swift = CP_BIC

e Contact Type = TriOptima or ALL

Book = BOOK (BOOK of Outgoing File should be populated with Book)

Processing Organisation = Processing Organisation from Book obtained in 5

Trade Date = Message Attribute CompressionDate

Trade Settle Date = END_DATE

Ccy Pair = CURRENCY_PAIR

FXRate = EXCHANGE_RATE

Nominal:

PAY_CURR - Nominal = NEW_RECEIVE_NOTIONAL

If Currency 1

Else Nominal = NEW_PAY_NOTIONAL

Trade Currency:

If Currency 1 = PAY_CURR - Trade Currency = RECEIVE_CURR

Else Trade Currency = PAY_CURR

External Reference = TRADE_ID

Trade Keywords:
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e TriOptimaUniqueld = TRIOPTIMA_MATCH_KEY
e TriOptimaEventld = EVENT_PROCESSING_ID
e CreatedByCompression = True

5.3.4 Internal Replacement Trades

TriOptima can also send Unwind Proposal “Internal” csv file — only applicable if you are grouping multiple books into
single risk units.

For example, if a flow trader has 3 books, but is happy to only control overall risk — then in your trade file you can
specify books 1, 2 and 3, but have all of them under Risk Unit “FLOW”. When TriOptima compress, TriOptima will
prescribe internal trades between books 1, 2 and 3 to keep each risk-flat, whilst all new external facing trades will
come from one of these books. Doing this allows for better unwind results.

The file format Is identical to the External file. Both sides will be printed —if there is a new trade between book 1
and 2, there will be 2 rows printed, one from book 1's perspective, the other from book 2.

No specific process is required to handle these files, but SDIs with the role CounterParty need to be setup for the
Processing Organisation of each book.

March 2025 Revision 30.0 / Approved Page 49 / 67
Private and Confidential



Nasdaqg Calypso
I'INanaq TriOptima Integration Guide / Version 3.2.0

Extending TriOptima Module

Clients can extend the TriOptima report if additional custom columns are needed.

Base knowledge about how to extend and customize Calypso reports can be found in the Calypso Developer’s
Guide in the “Reporting” chapter.

TriOptimaReport can be extended. Here is the list of involved classes:

TriOptimaReport

TriOptimaReportStyle
TriOptimaReportTemplate
TriOptimaReportTemplatePanel
TriOptimaReportTemplateAdditionalPanel
TriOptimaReportWindowHandler

When TriOptimaReportStyle is extended, you can customize the report in order to get additional custom columns
and customize the way Calypso searches for the Scenario output.
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Cleared Trades Compression

Compression is widely used in the Clearing Industry to reduce the outstanding notional and the operational cost/
risk. Several compression methods coexist. For instance, Automatic/ Selective netting that is offered directly by the
CCP to its participants. This type of netting typically does not affect the risk profile of the portfolio since it is only
reducing the notional based on trade netting keys. TriOptima on the other hand offers a compression service,
TriReduce, that will optimize the risk of the portfolio and that allows compressing trades with different coupons,
end dates and cashflows.

The solution consists of:

e A setof 3 outbound reports produced by Calypso and manually uploaded to the TriOptima Portal for trade
linking. The REPORT scheduled task can be defined in Calypso to produce the reports at any given time.

e Aninbound report is manually imported from TriOptima’s portal and saved into a local directory. The file is then
processed to Terminate the relevant trades and create replacement trades when needed using the
TRI_REDUCE_CLEARING scheduled task. It translates the inbound report into Calypso format.

Scope

Only vanilla IRS and Basis Swaps are currently supported with the full economic reconciliation process

7.1 Outbound Reports

7.1.1 Scenario Analysis
The Delta report allows extracting data from the Scenario analysis.
The Scenario analysis needs to be run prior to the Delta report using the RISK_ANALYSIS scheduled task.
Go to Scenario Editor and:

e Define a Market Data Set that is linked to the relevant curves

A scenario Editor - m] *
MarketDats Sets Rules  Risk Measures

Type here to filter folder

] Market Data Groups
-, Calypso Type: MarketData Comments:
# al_fx
- m
# all_ir_cad
- 4 all_ir_credit
# all_ir_usd
- all_vol
# Basis_curve

Name: all_ir

s Selection Ttem
- Market data item{s)

-~ Discount CurveZero USD LIBOR 3M ANY:

: Usage: Discount ~
-1 Forecast CurveZero USD LIBOR 3M ANY

Curve type:  CurveZero ~

- # Correlation_Issuer usp ~
# credit_curves
- 4 Credit_Recovery_curv IndexiType: LIBOR 4
® FX_Data
- 4 Quotes_Cash 3m ™
® Quotes Equity Name: ANY v
- 4 Quotes_FX
# Vol_Bond
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e Define a rule for each date bucket

3 months bucket

A Scenario Editor
Market Data Sets Rules  Risk Measures

Q- Type here to filter folders

Rule Groups
E Calypso Type: [Curve Comments:
FXQuotesipct
ul_simul_ZeroShift
ul_up_1 bp_10y
ul_up_1 bp_12y
ul_up_1 bp_15y
ul_up_1_bp_1y

Mame: |ul_up_1_bp_3m

s Selection

=& Rule
=3 0D 3M 1.0 bps Underlyings {,) Perturb: | FROM-TO

+ Separately shifted: Yes

» Generate dependency: Yes

Type: | Underlyings ~

Recovery: [ ]

ul_up_1_bp_20v
ul_up_1_bp_25y
by

»
ulup_1_bp_2y Convert to Risk Ccy ~ 0D - 3M

» Generate dependent basis curve: Yes From To Amount

Type
1.00 4|~ bps

ul_up_1 bp_3y
ul_up_1 bp_ 4y

ul_up_1_bp_ 50y
ul_up_1_bp_5y
ul_up_1_bp_&m
ul_up_1_bp_8y
ul_up_1_bp_7y
ul_up_1_bp_8y
ul_up_1 bp_9m
ul_up_1 bp 9y
Vol_0Obp_BpVol

Shifts market data separately
Generates dependents
[[]indude Probability

Indude Basis

Convert to Risk Ccy

se S80S SBREERESIRERSE

6 months bucket, etc.

A Scenario Editor

Market Data Sets Rules  Risk Measures
Type here to filter folders

Q- Typ Name: |ul_up_1_bp_ém
Rule Groups
- | Calypso Type: |Curve Comments:
FXQuotes pct
ul_simul_Zeroshift
ul_up_1 bp 10y
ul_up_1_bp_12y

L. Selection

=@ Rule
=+ 3M 6M 1.0 bps Underlyings {} Perturb: | FROM-TO

--» Separately shifted: Yes

ul_up_1_bp_15y
ul_up_1_bp_1y

Type: |Underlyings ~

Recovery: [ ]

Generate dependency: Yes
Generate dependent basis curve: Yes From To
Convert to Risk Ccy - M &M

ul_up_1 bp 20y
ul_up_1_bp_25y
ul_up_1_bp_2y

Amount

Type
1.00 4|~ bps

ul_up_1 bp 3m

Shifts market data separately

-
*
-
-
*
-
-
-
*
Y
o i
-
*
-
-
-
*
-
-
-
-

Generates dependents
U_up_1_bp_7y [ include Probabilty
ul:uni _bDiSY Incude Basis
ul_up_1_bp_9m
ul_up_1_bp_3y Convert to Risk Cey
Vol Obo BoVol

e Define arule for the Base NPV
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A Scenario Editor
Market Data Sets  Rules  Risk Measures
Q- Type here to filter folders
Mame: |ul_simul_ZeroShift
Rule Groups
Calypso Type: ParametricCurve Comments:
- @ FXQuoteslpct
o W _simul_ZeroShift O selection
-~ ul_up_1 bp_10y E__‘ Rule Type: Underlyings v Recovery: [ ]
: ::f:"—if:"fi? | &3 Underlyings Perturb: | SIMULTANEOUSLY -
Sl -+ Perturbation: SIMULTANEOUSLY @ Al Underyings

: E:_Ep_i_:p_g -+ Generate dependency: Yes
. u\_up_l_hp_ﬁy -+ Generate dependent basis curve: Yes Amount Type Min Max
_up_1_bp_25y¥ » Convert to Risk Ccy 0.00 4|~ bps » 4

: u:-uD—i-:D-i:‘ﬂ E1@ Buckets
UP2 P 5@ Set0

-~ ul_up_1 bp_3y
—P— b
- ul_up_1 bp 4y ANY 0 bps () Select Underlyings
: u:,up,i,:pfguy Add Recommendations
@ uly
- U‘_UE_l_hE_ﬁg’V [ shifts market data separately
L3 u\_up_l_hp_sy Generates dependents
® u_up_1bp_7y [ tnclude Probabiity
- @ ul_up_1_bp_8y Include Basis
- # ul_up_1_bp_9m )
- ul_up_1 bp 9y Convert to Risk Ccy
- 4 Vol_Obp_BpWol
- @ Vol_Oper_Black
-~ @ Vol_lbp_Bpvol
# Vol_lper_Black set = |0 -

Add Del.

New Delete Save Save As Undo Close

Add Del. Save

o Risk Measures: define a risk measure for each tenor/swap leg (pay/rec)

The formula should be the following:

Shift rule minus base rule

Double underscore after the rule name and before the Pricer Measure to be called

The (“SUM”) only needs to be added after the Simultaneous Base Rule

3 months Tenor Pay Leg config
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A Scenario Editor - m] X

Market Data Sets  Rules Risk Measures

QL~ Type here to filter folde
Parameter set name: |TriOptima_Clearing_Delta_Report
Groups

Calypsa - =

Risk Measure
@ TriOptima_Clearing Delts | | Selection ~
[=-@ Risk Measures

5]
Delta3M_RECLEG [all_ir]
Delta6M_PAYLEG [all_ir]
Delta6M_RECLEG [all_ir]
Deltaly_PAYLEG [all_ir]
Deltaly RECLEG [all_ir]
Delta2y_PAYLEG [all_ir]
Delta2y_RECLEG [all_ir]
Delta3y_PAYLEG [all_ir]
Delta3y_RECLEG [all_ir]
Deltady_PAYLEG [all_ir]
Delta4y RECLEG fall irl hd

Convert to base currency

MName: Delta3M_PAYLEG
Mkt Data Set: | all_ir

Product type: |ANY

ul_up_1_bp_3m__NPV_PAYLEG-ul_simul_ZeroShift__NPV_PAYLEG("SUM?)

LULUDULDLULDDD

Generate rolled curves
[] Indlude probability

[ Use alternate interpolator

[ Explode Trades [] Optimize Risk
[] Look Through Fund [ skip marketdata dependendies - — — o —
[ Rollup Allocations [] Approx. daily avg. instruments
Strategy: simple Viewer: |apps.risk. ScenarioRiskAnalysisViewer
Mb trades perjob: 0O Comments:
< >
add el save New Delete Save Save As Check all Close
3 months Tenor Receive Leg config
A Scenario Editor - O x
-
Market Data Sets Rules Risk Measures
Q- Type here to filter folde
Parameter set name: |TriOptima_Clearing_Delta_Report
Groups
Calypso Risk Measure

b Selection ~
E-@ Risk Measures
-~ Delta3M_PAYLEG [all_ir]

# TriOptima_Clearing_Delta
Mame: |Delta3M_RECLEG

5]
Delta6M_PAYLEG [all_ir]
Delta6M_RECLEG [all_ir]
Deltaty_PAYLEG [all_ir]

Mkt Data Set:  all_ir

Product type: AMY

ul_up_1 bp 3m_ NPV_RECLEG-ul_simul_ZeroShift_ NPY_RECLEG(™SUM™)

Deltaly_RECLEG [all_ir]
Delta2y PAYLEG [all_ir]
Delta2y_RECLEG [all_ir]
Delta3y_PAYLEG [all_ir]
Delta3y_RECLEG [all_ir]
Deltady_PAYLEG [all_ir]
Deltady RECLEG fall_irl hd
Convert to base currency
Generate rolled curves
[ Indude probability
[] Explode Trades
[ Look Through Fund
[ rollup Allocations
Strateqy: simple
Mb trades perjob: O

DLLUDLLLDDDD

[] Use alternate interpolator

[] Cptimize Risk
[[] Skip marketdata dependencies
[] Approx. daily avg. instruments

7 Editor... Test Apply Remove

Wiewer: |apps.risk.ScenarioRiskAnalysisviewer

Comments:

New Delete Save Save As Check Al Close

Add Del.

Save

Repeat the same config for each Tenor that has been defined earlier.

e Add the Risk config with the desired Trade Filter based on the trade population to be submitted for
compression to TriOptima
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A Risk Config — O x
Analysis Set Mame | TriOptima Clearing Delta report TriOptima Clearing Delta report w
Dispatcher Config | default ~ | [JUse Dispatcher
Analysis Type | Scenario v
Trade Filter |Risk_trio ~
Use Position Snaphot | No Position Snapshot and Latest...

Analysis Params Set | TriOptima_Clearing_Delta_Report  + EE New Set
Pricing Env | default LUl Generate Market Data Save Set
Description |Tri Reduce Clearing - Delta Report

Remove Set
Save Output Save To Format | €5V -
Savein File delta
Timestamp Format | Date and Time v Display Market Data
Email to Check Market Data
Template - Help

Calculation Server
Presentation Server

Add Element Remove Element

Generate MarketData  Description
[Tri Reduce Clearing - D)
i Reduce Clearing -D|

Distrbuted  Save SaveToFile FormatType State EmaiTo  Snapshottime
O | O |deha |csv |No Position Snapshot and Latest Trade Version

] INo Position Snapshot and Latest Trade Version

No and n
[No Position Snapshot and Latest Trade Version
| | INo Position Snapshot and Latest Trade Version

Analysis  PridngEnv  TradeFiter  Parameters
|defautt AL [Test

Pricing
Fricing

i Reduce Clearing
[Tri Reduce Clearing -D

ity
Sensitivity |default

The Scenario analysis can be run using the RISK_ANALYSIS scheduled task.
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[ Task Description
Task Type: |RISK_AMALYSIS
External Reference: | TriOptima Delta Repord]
Comments: | TriOptima Delta Report
Description: | TriOptima Delta Report
Execution Parameters
Attempts: |1 Retry After: |0 minutes  Expected Execution Time (SLA): |5 minutes

JYM Settings: |-Xms512m -Xmx1024m

Log Settings: |narding. default,AgedMarginCall ,Monitoring. ServerRequest, Monitoring. IncomingServerRequest, Monitoring. ClientRequest, SCENARIO_VERBOSE_MODE

Task Notification Options
[]send Emails [ ] Publish Business Events ~ To User: w

El Commen Attributes

Task ID 29001

Processing Org EUC

Trade Filter Risk_trio

Filter Set

Pricing Environment default

Timezone AmericaMew_York

Valuation Time Hour
Valuation Time Minute

Undo Time Hour 0
Unde Time Minute 0
Valuation Date Offset

From Days 0
To Days a

Pricer Measures
Business Holidays
El Task Attributes
AMALYSIS_SET_MAME Trioptima Clearing Delta report
REPORT FAILURE OM PRICER ERRORS
JOB PRIORITY
JOB TIMEOUT
CHECK MARKETDATA
BATCH_SIZE

7.1.2 Trade Lean File (TriOptimaClearing Report)
This report contains the trade specifics, MTM and curves used for pricing.

Add following action in your Navigator's menu: reporting.ReportWindow$TriOptimaClearing

Set up a trade template with column names as shown below, note that RISK_UNIT is user defined, it can be set as a

book, PO, Keyword etc. depending on your organization.
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A Column Names & Format Dialog >
Mame Set Display Mame Format  Format Value
Trade Id » TRADE_ID

TRADE_KEYWORD.CCPTradeID » CCP_TRADE_ID

Book ¥ RISK_UNIT

TRADE_KEYWORD.MARKITWIRE_ID |» MARKITWIRE_ID

MTM Date » MTM_DATE

Trade Currency

» TRADE_MTM_CURR

Pricer.NPV_PAYLEG Currency

» PAY_MTM_CLRR

Pricer.NPV_RECLEG Currency

» RECEIVE_MTM_CLRR

Pricer. NPV

+ TRADE_MTM_VALUE

Pricer NPV_PAYLEG

» PAY_MTM_VALUE

Pricer NPV_RECLEG

» RECEIVE_MTM_VALLE

Pay Forward Curve Name

» PAY_FORWARD_CURVE_MNAME

Receive Forward Curve Name

» RECEIVE_FORWARD_CURVE_MAME

Discount Curve Name

¥ DISCOUNT_CURVE_NAME

Define the relevant criteria in the report such as Currency, CCP, trade status etc. to retrieve the desired trade

population.

A TiiOptimaClearing / TriOptimaClearing —_ o x
Report Data View Export Market Data
EEIEE]

Criteria A x

Utiities Help

Template Description [ UndoDate

Trade Start - v v End + v v TradeFilter | ALL ~

Settle Start = w - End + v - 5D Filter

Process Start = v - End + v - Fiter Set

Maturity Start Y ~ End + v Currency

Tradeld D~ Bunde w4~ Product Famiy

Buyfsel ~ | Max Rows= Product Type |Swap

CProlez ALl |LCH Books Product1d

Processing Org [Jindude Chid Legal Entties Status | CLEARED, VERIFIED

Custody ~| SecCode |AGENCY LEND BENCH RATE ~ [ Exd. Underlying products Action

Risk Explode  []
Keywords
% Vo
Search

Criteria

TRADEID  CCP_TRADEID  RISKUNIT  MARKITWIREID ~ MTM_DATE  TRADE_MTM_CURR  PAY_MIM_CURR  RECEIVE_MTM_CURR  TRADE_MTM_VALUE  PAY_MIM_VALLE  RECEIVE_MIM_VALUE  PAY_FORWARD_CURVE_NAME  RECELVE_FORWARD_CURVE_NAME  DISCOUNT_CURVE_NAME

No data was found based on riteria

© Using templzte: TrioptmaClearedTrades H Pricing Details: Current - FROMDE ”mmw OFF ”

7.1.3 TriOptima Delta Report

This report contains risk data for each leg.

Add following action in your Navigator's menu: reporting.ReportWindowSTriOptimaDelta

Set up a trade template with column names as shown below, note that the tenor buckets need to exactly match the

tenor defined in the Risk analysis or the system will throw an error

Note that prior to running the Delta report, you need to run the Scenario analysis previously defined.
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A Column Names & Format Dialog *
Mame Set Display MName Format Format Value Column Color
Trade Id » TRADE_ID [
Delta Type + DELTA_TYPE [——
PayRec » PAY_REC [v—
Delta Curr » DELTA_CURR [E——
Delta_3M + DELTA_3M

Delta_6M » DELTA_GM

Delta_1Y » DELTA_1Y

Delta_2Y » DELTA_ZY

Delta_3Y + DELTA_3Y

Delta_4Y + DELTA_4Y

Delta_5Y » DELTA_5Y

Delta_&Y + DELTA_&Y

Delta_7v + DELTA_TY

Delta_8Y » DELTA_SBY [E——
Delta_oy + DELTA_SY

Delta_10Y » DELTA_10Y ——
Delta_12Y » DELTA_12Y ——
Delta_15Y » DELTA_15Y ——
Delta_20Y + DELTA_20Y —
Delta_25Y » DELTA_25Y —
Delta_50v » DELTA_S0Y [E——

In the Analysis Params Set field set the Scenario analysis that you have set up and eventually defined a trade filter

for the trade population that needs to be submitted for compression.

A TriOptimaDelta Report (7/29/2110:25:10 AM) / TriOptimaCleared - Delta Report

Report Data View Export MarketData Utiliies Help

EEIEE]
e R0 o] sty paransset. g, Cearing Bl v

TRADEID  DELTATYPE  PAYREC  DELTACURR  DELTA3M  DETASM  DETALY  DETA2f  DETASY  DETA4  DETASY  DETASY  DETAZY  DETASY  DELTASY  DETAIY  DELTAI2Y  DETALSY  DETA2Y  DELTA2SY  DELTA_SOY

Nodata was found based on criteria

© Using template: TrioptimaCleared -Delta Report | prcng petate: 7729721 10:25:10 A DT - defaut |

7.1.4 Discount Curve Report
This report contains the discount factors and curves.

Add following action in your Navigator's menu: reporting.ReportWindow$TriOptimaCurve

Set up a trade template with column names as shown below
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_A Column Mames & Format Dialeg

MName Set Display Mame Format  FormatValue  Column Calor
MTM Date ¥ MTM_DATE

DF Mid ¢ DISCOUNT_FACTOR

Curve Point Date | DISCOUNT_FACTOR_DATE

Curve Mame ¢ DISCOUNT_FACTOR _CURVE_MAME

Select the curve(s) required for the compression cycle

A TriOptimaCurve Report (7/29/21 10:34:29 AM) / TiOptimaCleared - Curve Report

Report Data View Export Market Data Utiliies Help

BRIBAa

Criteria

Curve Name  [USD_LIBORIM_UL Currency  |ANY

7.2 Inbound Report

7.21 Post-Compression Activity

Once the compression cycle has been completed, TriOptima will provide the Proposal Complete file that includes
the information about the trades to be terminated and (if applicable) the residual trades to be created. This file is
also enriched with the CCP information (CCP trade id, UTI/USI, Cleared date etc.)

The user will have to upload the file from TriReduce portal and store it in a local directory for Calypso to process.

7.2.2 Mapping Window

The rate indexes need to be mapped as shown below

March 2025 Revision 30.0 / Approved
Private and Confidential

Page 59/ 67



IOI Nasdaq

Nasdaqg Calypso

TriOptima Integration Guide / Version 3.2.0

/‘ Calypso Mapping Window

I Interface Mappings
= InterfaceName

-] Eurex

-7 ExchangeFeed. CME
-[7] ExchangeFeed. HKEX
-] ExchangeFeed.LCH

-[Z] SwapsMonitor
-] Tradeweb
-] Traiana
- Trioptima
-2 Ratelndex
s

[ Ratelndex Source

O 0y W 0 WO e O O O O e O O B o o e O A O O
=
E

b N

Name: ‘TriOptima,fRabeIndex

Interface Value: ‘USD-LIEDR-Reuters

Calypso Value: ‘USD ~LIBOR~RT

Reverse Default:

<< Add
== Remove

Configure Interfaces

Configure Types

|

A Calypse Mapping Window

[ Interface Mappings
=] InterfaceName

[ ExchangeFeed.CME
[Z ExchangeFeed HKEX
[ Exchangefeed.LCH
= FpML

[ HKEX

[ ICELink

[ LcH

[ LcHsa

A mtm

A mw

i) SwapsMonitor

[T Tradeweb

-] Ratelndex
. -4 USD-LIBOR-BBA
=21 RatelndexSource

-4 SD-LIBOR-BBA

b 7

Name: |TriOpﬁmafRabeIndex50urce

Interface Value: |USD-LIBOR-Reubers

Calypso Value: |RT|

Reverse Default:

<< Add
>> Remove
Configure Interfaces

Configure Types

|
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7.2.3 TRI_REDUCE_CLEARING Scheduled Task

Task Description
Task Type: |TRI_REDUCE_CLEARING
External Reference: | TriReduce Clearing|
Comments: |TriReduce Clearing

Description: | TriReduce Clearing

Esecution Parameters
Attempts: |1 Retry After: |0

VM Settings: |-Xms512m -Xmx 1024m

Log Settings:

Task Notification Options

[]sendEmails ] Publish Business Events

=| Common Attributes
TaskID
Processing Org
Trade Filter
Filter Set
Pricing Environment
Timezone
Valuation Time Hour
Valuation Time Minute
Undo Time Hour
Undo Time Minute
Valuation Date Offset
From Days
To Days
Pricer Measures
Business Holidays

= Task Attributes
Directory Name
File Name

Task Attributes

minutes

To User:

Expected Execution Time (SLA): |5 minutes

30501

FO1

default
AmericaMew_York

C:\UsersMatthieuDelpeuchDesktop\Demo TriOptima
TriOptima Cleared Trade compression. csv

e Directory Name — Complete path to the directory where the file is stored

e File Name - TriOptima’s Proposal file name

The system will populate the trade keywords below on the Original terminated trades and on the residual trades:

Trade Keywords Value

TriOptimalD

TERMINATING_EVENT

TR_CompressionType

This ID binds all the trades together that are part of the same
compression

Set to ‘TriReduce’

Set to ‘Termination’ for the original trades and to ‘Residual’ for the
Residual trades
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Release Notes

8.1 Version 1.7.4

HD169333 / TRI-152 — Unable to create TriOptima report template.

8.2 Version 1.7.5

TRI-211 - SQL binding implementation.

8.3 Version 1.7.6
TRI-234 — Compatibility with DTUP schema changes for trade ID.

8.4 Version 1.8.2

TRI-159 - Error when opening “Configure Column” in TriOptima Report.
TRI-155 = Compatibility with Data Uploader schema changes.
TRI-220 — Modify Schema Data message attribute TriOptimaTrade Id with TriOptimaTradeld.

HD158551/ TRI-175, TRI-173, TRI-222 — New Scheduled Task TRI_REDUCE_FX_IMPORT to perform compression of
FX Forwards.

TriOptima report — To perform reporting for FX compression, you must set the report type to FX_Report.
See details above.

HD169333 / TRI-151 — Unable to create TriOptima report template.

8.5 Version 1.8.3

Component HelpDesk Description

TriOptima 1.8.3 TRI-243 Enh Issue — Upgrade com.thoughtworks.xstream:xstream
library to version 1.4.11.1.
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8.6 Version 1.8.4

Component HelpDesk Description

TriOptima 1.8.4 TRI-252 Enh Issue — Remove duplicate domain values from
TriOptima schema data.

8.7 Version 1.8.5, 1.8.6

Component HelpDesk Issue Type Description

TriOptima 1.8.6 TRI-278 Issue Issue — Error when loading TriOptima report when
report type is FX_Report due to CLS module
dependency.

Fix — Modified TriOptima report to use a method from
BindVariablesUtils to load CLS Trade info.

8.8 Version 1.10.0

Component | HD/Case Description
TriOptima 00010746 | RPM-5388 TRI-296 Enh Issue — Add support for TriOptima for Cleared
1.10.0 Trades.

Fix — Please refer to Cleared Trades
Compression section for details.

8.9 Version 1.10.1

Component HD/Case Type | Description
TriOptima RPM-4313 TRI-309 Enh Issue — Technical issue — Changes for using
1.10.1 “internal” Data Uploader module.

8.10 Version 1.11.0

Component HD/Case RPM Type | Description
TriOptima RPM-6946 | TRI-326 Sec Issue — Security — Upgrade Xstream library to
1.11.0 version 1.4.18.
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8.11 Version 1.12.0

Component HD/Case Issue Type | Description
TriOptima RPM-10798 | TRI-333 Sec Issue — Secure JaxbUnmarshaller.
1.12.0

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

8.12 Version 1.13.0

Component HD/Case Description
TriOptima APL-4782 TRI-342 Sec Issue — Security — Upgrade Xstream library to
1.13.0 version 1.4.20.
8.13 Version 1.14.0
Component HD/Case APL Issue Type | Description
TriOptima TRI-362 Enh Issue - Removal of calypso-id-api jar
1.14.0 dependency.

Impact Analysis - Created packages
"com.calypso.helper" and
"com.calypso.cia.util", created wrapper classes
by module.

8.14 Version 2.1.0

Component | HD/Case Description
TriOptima RPM-6946 TRI-327 Sec Issue — Security — Upgrade Xstream library to
2.1.0 version 1.4.18.
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8.15 Version 2.2.0

Component HD/Case Type | Description
TriOptima RPM-10846 | TRI-334 Sec Issue — Secure JaxbUnmarshaller.
2.2.0

Fix — Addressed security issue with
JaxbUnmarshaller.

8.16 Version 2.3.0

Component HD/Case Description
TriOptima RPM-10048 | TRI-331 Enh Issue — Technical - Add support for gradle
2.3.0 bom.

Fix — Added support for gradle bom.

8.17 Version 2.4.0

Component HD/Case Description
TriOptima APL-4671 TRI-341 Sec Issue — Security - Upgrade the
2.4.0 com.thoughtworks.xstream:xstream library to

version 1.4.20.

8.18 Version 2.5.0, 2.6.0

Important Note - Using "yyyy" pattern instead of "YYYY" for dates - See issue TRI-381 for details.

Component | Case APL Issue Type | Description
TriOptima APL-13016 TRI-378 Sec Issue — Security - Upgrade the
2.6.0 com.thoughtworks.xstream:xstream library to

version 1.4.21.

TriOptima 00148356, TRI-381 Issue | Issue - Year-end Java Date Formatting Issue
2.6.0 00148550 with "YYYY" pattern. It should be "yyyy".

Impact Analysis - Local impact - Using "yyyy"
pattern instead of "YYYY".

TriOptima TRI-361 Enh Issue — Technical - Removal of calypso-id-api
2.6.0 library dependency.
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Component Description

Impact Analysis — Removed calypso-id-api
library dependency.

8.19 Version 3.1.0

Component | HD/Case APL Issue Type | Description
TriOptima APL-10821 TRI-371 Sec Issue — Security — The following libraries have
3.1.0 been upgraded:

spring.springframework:spring to version
6.1.11

springboot-* to version 3.3.1
spring-security to version 6.3.1
commons-text to version 1.12.0
camel to version 4.7.0

activemq to version 6.1.2
Jackson Library to version 2.17.2
Log4j2 library to version 2.23.1
xbean-spring to version 4.25

guava to version 33.2.0-jre

8.20 Version 3.1.1

Important Note - Using "yyyy" pattern instead of "YYYY" for dates - See issue TRI-380 for details.

Component Issue Description
TriOptima 00148356, TRI-380 Issue | Issue - Year-end Java Date Formatting Issue
3.1.1 00148550 with "YYYY" pattern. It should be "yyyy".

Impact Analysis - Local impact - Using "yyyy"
pattern instead of "YYYY".
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8.21 Version 3.2.0

Component | Case Type | Description
TriOptima APL-13204 | TRI-387 Sec Issue — Security - Upgrade
3.2.0 com.thoughtworks.xstream:xstream library to

version 1.4.21.
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