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Document History

Revision Published Summary of Changes

1.0 February 2024 First revision for version 18.

The following windows allow setting rates and fixing prices:
« The Rate Reset window allows resetting floating rates.

- The FX Rate Reset window allows fixing FX rates for FX NDF trades and FX trades that
have central rate fixings.

» The Price Fixing window allows fixing prices for commodity resets and equity
derivatives trades.
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1. Rate Reset

The Rate Reset window allows resetting floating rates. This is a two-step process:
« You first review and enter the reset rates
« Thenyou apply the rates to the corresponding flows

You can also use the RATE_RESET scheduled task.

1.1 Resetting a Rate

From the Calypso Navigator, navigate to Trade Lifecycle > Reset > Rate Reset (menu action
reporting.RateResetFrame).

When you open the Rate Reset window, the Trade Resets panel is selected by default. It allows setting rates for
trades that require rate reset.

To set reset rates rate indices regardless of whether it is used in a trade or not, select the All Resets panel.

P See Resetting All Rates for details.

Z Rate Reset Window (User: calypso_user) - i} = | Ellﬂ

Utilities  Help
Start Date |04f01,.f2011 Pricing Env IIN‘I‘F‘.ADM | Quote set Ideﬁ:ult
End Date |n4f29;zn11 Trade Filter IALL -] Load |
Val Date |04f29p_011 ¥ Warn If Publishing Zera [ Show Manual Reset Only
[~ Indude Manual Resets [~ Show Only New Resets [~ Hide Pure Reset Sample [+ Use Diary
Trade Resets |Trade chs' All Resetsl
Show Refresh Rates | Save | Delete |
Feed |BlonmbergSAPI j Unsubscribe | Subscribe |
Currency Index Tenar Source Date Rate Quote Type
LISD LIBOR 3M LIBORO1 04/20/2011 ield
LISD LIBOR. M LIBOR.O1 04/28/2011 ield
LISD LIBOR 3M LIBORO1 04/14/2011 0.53781000|Yield
LISD LIBOR. M LIBOR.O1 04072011 1. 35000000 Yield

» Enter selection criteria and click Load|to load trades that require rate reset during the selected period. You would
typically load the trades that require rate reset today.

Note that when the first reset is set on a trade, the corresponding cashflow will not appear in the Rate Reset
window.

"Use Diary" option - See "Using the Diary Engine" below for details.
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The following indicators apply to flows displayed in the Trade Flows panel:
— “Warn If Publishing Zero” - Check to get a warning upon publishing rates set to 0. Uncheck otherwise.

— “Show Manual Reset Only” — Check to display only flows that were reset manually in the trade windows
(customized cashflow). In order to display manual resets, you also need to check “Include Manual Resets”.
Uncheck otherwise.

— "Use Fallback Rates" - Set to true to use fallback rates on the Fallback Observation Date for Libor trades that
will not be migrated by the Libor cessation date - It only applies if the rate index is defined with
IndexCalculator = FallbackISDA. Please refer to Calypso Getting Started documentation for complete details
on setting up the rate index for fallback pricing and resetting.

The checkboxes Show Manual Reset Only, Include Manual Resets, and Use Diary should be unchecked
when Use Fallback Rates is checked. When Use Fallback Rates is checked, the All Resets tab is disabled.

— “Include Manual Resets” — Check to display flows that were reset manually in the trade windows
(customized cashflow) in addition to flows that need reset. Uncheck otherwise.

- “Show Only New Resets” — Check to display only flows that have not yet been reset.

— "“Hide Pure Reset Sample” — Check to only display simple flows and not compounded flows. Uncheck
otherwise.

» CIicleto display the rates that need to be reset.
If the rates are already populated, they will appear. You can click Refresh Rates|to get the latest rates.
To subscribe to a source feed, click Subscribel The rates will be populated accordingly.
Or you can enter the rates directly.

» Click Save|to save the rates.

The rates can be viewed in the trades’ cashflows.

Mational Rate | Inkerest Amk | Spread Reset Firud Beqgin Fwwd End Pt Beqgin Prak End
97,500,00) 5.22000 776.15| 0.00000(01/30/2007 0Z/01/2007 |05/01/2007 |02f01/2007 |05/01/2007

Using the Diary Engine
The Diary engine allows recording trade lifecycle events such as rate resets for all the trades in the system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

b Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

1.2 Applying a Reset Rate

Select the Trade Flows panel and click Show|to display the actual flows that need reset.
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Trade Resets Trade Flows | Al Ressts |

show ] mbish | PublchSelections | Save I.msm 'i Unselect Al
Traded | Curvency | Typs | StartDate | EndDste | ResstDste | Rate Index | DayCeunt [ Doy | motionsl | messtmate |
847410 INTEREST OLJIG/Z007 04]16/2007 01/16/2007 LSOLIBOR/IMITSTS0 |ACT/360 50| 1,000,000,00)  0,00000]
| BATSLSD  INTEREST 01f24/2007 OA[[2007 01/22/2007 \ISOILIBOA[M(TIIS0 BCT30 | 50| 1,000,000.00)  0.00000)
| 47850 INTEREST O1f24/2007 DAfZ4[2007 01j22/7007 \SDAIBOR/INTITS0 ACTI360 | 90| 1,000,000.00) T B.0o00n|
B4 [INTEREST 02/01/2007 (0S{01[2007 01/30f2007 (USOMLIBORM(TI?SD ACT/I60 | 89|  -97,500.00)  3.22000)
| BATELSD  INTEREST OIIS[2007 AJIB/007 D1/16/2007 LSOMLIBCR[IVIATEO ACT/I0 | 90| 1,000,000.00)  0,00000

[NOTE: Trade flows highlighted in gray, correspond to customized trade flows]

Trade Resets Trade Flows | Al Resets |

Rate Index DayCounk | Days |  Notional | Reset Rate | Spread(Bps) | Amount | Class Name
LISDLIBOR/3MIT3750 ACT/S60 92| 1,000,000.00 0.00000 0,00000 0.00]CashFlowSimphe
USD/LIBORJ6M/T3750 ACT/360 | 181 -13,000.00] o 0.00000, 0,00/ CachFlowsSing
LSDILIBOR3MITI7S0 ACT 360 92| 1,000,000.00 0,00000)  0.00/CashFlwSmple
LSDJLIBOR/IMITITS0 ACT/360 31| 1,000,000,00 0,00000,  0.00/CashFlowSrnple
LISO/LIBOR/3M/T3750 |ACT /360 58| 1,000,000.00] 0.00000/ 0,00/ CashFiowCompound

» Click Calc|to apply the rates to the flows. The rate amount will be calculated.

For a specific reset, or a manual reset, the rate is retrieved from the trade.

» Click Publish|to update the corresponding transfers.

The system publishes RATE_RESET events. The Transfer engine subscribes to these events to modify the
corresponding transfers (make sure that the step PENDING - AMEND - PENDING is configured in the transfer
workflow). The Message engine subscribes to these events to generate Rate Reset notices (provided message
configurations are defined). The Accounting engine subscribe to these events to generate rate reset postings.

You can also select a set of flows and click Publish Selections|

When the environment property CHECK_SAME_USER_RATE_RESET_PUBLISH is set to true, a user is not allowed
to publish a rate that he or she has saved. Another user must publish the rates.

[NOTE: The Save button and action are used for terminating conditional trades only. This applies to flexible and
chooser cap floors once they reach their number of uses — See Resetting Flexible and Chooser Cap Floors for
details]

1.3 Resetting Flexible and Chooser Cap Floors

1.3.1 Flexible Cap Floor

When resetting a flexible cap floor, you will notice that the Exercise box is checked by default, and you should keep it
this way. As long as the number of uses is not reached, the Terminable column indicates “No”.

Book Mame | Exercise Terminal:ule|
TRADINGA W [uao
Revision 1.0/ A
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» Publish the rates, then select an action (AMEND, UPDATE, or a custom action) and click Save[ The number of uses
will be updated on the trade.

After the number of uses has been reached, the Terminable column will indicate “Yes”.

Book Mame | Exercise Terminal:ule|
TRADIMGA [V |ves

» After you have published the rates, select an action (AMEND, UPDATE, or a custom action) and click Save|to

terminate the cap floor. The trade will move to status TERMINATED and the termination keywords will be
populated.

= Keyword Window

Nane | Vakse
TerminationDiabe 03/15/2006
TerminationPayIntFlow ftrue
[TerminationTradsDate 12/13/05 3:59:59 PM
TerminationType [FullT ermranation

1.3.2 Chooser Cap Floor

When resetting a chooser cap floor, you can decide if you want to use the cap floor or not. As long as the number of
uses is not reached, the Terminable column indicates “No”.

Book Mame | Exercise Terminal:ule|

TRADINGA M |No

» Publish the rates. If you want to exercise the cap floor, check the Exercise checkbox, select an action (AMEND,

UPDATE, or a custom action) and click Savel The number of uses will be updated on the trade.

joreorer (SN

After the number of uses has been reached, the Terminable column will indicate “Yes”.

Book Mame | Exercise Terminal:-le|
TRADINGA ¥ |fes

» Publish the rates. If you want to exercise the cap floor, check the Exercise checkbox, select an action (AMEND,

UPDATE, or a custom action) and click Save. The trade will move to status TERMINATED and the termination
keywords will be populated.

Revision 1.0 / Approved
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E Keyword Window

Meame | Walue
TerminationDate iuaﬂﬁ,rzm?
FerminationPayIntFlow frue =
TerminationTradeDate [12/13/06 3:59:59 FM
Ferninal"ic;nType EFuITermiHatiJ:;'u 2

1.4 Resetting all Rates

To reset or review all rates defined in the system, regardless of whether they are used in trades or not, select the All
Resets panel.

Trasde Rezets | Trads Fws Al Resets |

Show all Refresh Rates I Swve | Delate

Currency | Do Teror SoaFce ] Dt 1 Fate | Qucte Type
LIBCR £l 13750 01 f16£2007 ekl
LR =] 13750 B1j17E0T sl
LECa e L T ok
LEBCR ] 13750 11%z007 ekl
LEBCR. =T 13750 0122f2007 ek
LEBca 3] 13750 01 fzaan? ield
LiBOR £ T3P0 812407 el
N T, - 2
Lsc =] 3750 i fzefz007 Wkl
LEBCR e 13750 012902007 ikl
LECR =T 13750 01 f3072007 |3 22000000 el
Lica =2 73780 = | ) eld
LEce £ L I T ek

» Select arate index from the Index field, and click Show. You can enter the rate for every day within the selected
period.

» You can also click Show Allto display all rate indices defined in the system.

1.5 Utilities Menu

The menu items of the Utilities menu are described below.

Menu ltems Description

Configure Columns To open the Configure Columns window that allows you to select what columns you want to
display, and to specify the order in which you want to display the columns.

Configure Sort To open the Selector window that allows you to select sort columns and the sort order. Only
columns that have been selected for display can be used for sorting.

Sort To sort according to the selected sort configuration.

Export to HTML To export the panel currently selected to an HTML file.

Export to Excel To export the panel currently selected to an Excel file.

Revision 1.0 / Approved
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Menu Items Description

Print To print the panel currently selected.
Print Landscape To print the panel currently selected.
Ensure Postings This menu item operates as a checkbox.
Loaded

Check to ensure that all postings for the selected trades are pre-loaded in the Data Server
so that the accounting matching process is faster. This only applies if you generate postings
for RATE_RESET events.

Close To close the Rate Reset window.
Secondary Market This menu item operates as a checkbox.
Processing

Check to enable processing for secondary market products. Rate reset is done by position
rather than by trade. A PSEventCARateReset is generated per position. The flows in the
Trade Flows panel correspond to positions.

Otherwise, secondary market products will be reset trade by trade.

Revision 1.0 / Approved
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2. Rate Reset Report

This document describes how to use the Rate Reset report. The Rate Reset report displays upcoming resets for a
single day or over a period.

From the Calypso Navigator, navigate to Reports > Rate Reset Reports > Rate Reset to bring up the report.

Report Data View Export Market Data Utilities Help

BB I
| Criteria B
Start;D4fO 1/2015 = = [7] Show only new Reset [] Highlight Overdue Resets Use Diary
End ?F'Eflzflﬂﬁ = v [ Hide pure reset sample [ Show manual reset
Trade IdzID - ._ . [7] Indude manual reset
Trade Filter .h.LL '. Time Zone iMEri:ﬁﬂns_Nméles -
Product Family . B Counterparty |

Tenar E] Index : :

]
Product Type | ™ Fiter Set| ] i
. | -]

Source . E] Currency ' . E]

Quote Name Quote Type Reset Date Quote Value Reset
MM, USD.LIBOR., 3M.LIBORO1 ield 06102015 1.23 1.23000
MM, LSD, LIBOR., 3M,LIBORO1 Yield 05/27/2015 1.08 1,08000
MM, USD,LIBOR., 3M.LIBORO1 Yield 06022015 1.18 1,13000

[NOTE: The columns can be configured. Sort columns, subheadings and subtotals have to be explicitly
specified. See Help > Menu Itemsfor details]

» You can change the pricing details at the bottom of the window - By default, the pricing environment comes from
the User Defaults, and the valuation date is the current date and time.
» You can check / uncheck View > Show Frame > Criteria to display / hide the search criteria.
» Specify search criteria as applicable and click H to load the corresponding trades that need to be reset.
[NOTE: The Start and End dates are mandatory]
"Use Diary" option - See "Using the Diary Engine" below for details.
“Show Only New Reset” — Check to display only flows that have not yet been reset.

Revision 1.0 / Approved Page10/22
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- “Hide Pure Reset Sample” — Check to only display simple flows and not compounded flows. Uncheck
otherwise.

- "“Highlight Overdue Resets” — Check to highlight flows for which the reset is overdue.

- “Show Manual Reset” — Check to display only flows that were reset manually in the trade windows
(customized cashflow). In order to display manual resets, you also need to check “Include Manual Reset”.
Uncheck otherwise.

— “Include Manual Reset” — Check to display flows that were reset manually in the trade windows (customized
cashflow) in addition to flows that need reset. Uncheck otherwise.

» You can select a template, and click'—% to display the number of objects that will be loaded from the database,
before loading the report.

» You can click & to print the report results.
Note that for the Pivot view and the Aggregation view, the printicon is disabled.

You can use [Ctrl+P] or [Ctrl+L] to print the report, or you can export the report to Excel and print it from there.

Using the Diary Engine
The Diary engine allows recording trade lifecycle events such as rate resets for all the trades in the system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

P Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

Rate Reset Report Results
The information displayed in this report matches the data displayed in the Rate Reset Window for the same date.
You can click any column heading to sort the results based on that column.

You can right-click any row to invoke the functions of the report menus. See Help > Menu ltems for details.

Revision 1.0 / Approved
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3. Rate Reset Overdue Report

This document describes how to use the Rate Reset Overdue report. The Rate Reset Overdue report displays reset
rates that have not been set for a single day or over a period.

From the Calypso Navigator, navigate to Reports > Rate Reset Reports > Rate Reset Overdue to bring up the report.

Report Data View Export Market Data Utilities Help

B RE I
| Criteria
start 01}01/2015 " - ][ = } 7] Show only new Reset ] Highlight Overdue Resets Use Diary
End EU_E:.EEIZME |[ - |[ v J [ Hide pure reset sample ] Show manual reset
Trade 1dID - | [ Indude manual reset
Trade Filter | ALL - Time Zone | America/Los_Angeles -
Product Family | | E] Counterparty | | E]
Product Type | | E] Filter Set| |

f Tenor | | E] Index i | E]
Source | | E] Currenq.r| | E]

Quote Mame Quote Type Reset Date Quote Value Reset
MM.USD.CP.1M.T133 Discount 022042015 i) 0.00000
MM.USD.CP.1M.T133 Discount 01202015 i) 0.00000
MM.USD.CP.1M.T133 Discount 04202015 i} 0.00000
MM.USD.CP.1M.T133 Discount 032042015 i) 0.00000
MM.USD.CP.1M.T133 Discount 05/20/2015 [i] 0.00000
(%) Load completed 5... || Pricng Details:  6/12/15 12:42:56 PM POT - INTRADAY

[NOTE: The columns can be configured. Sort columns, subheadings and subtotals have to be explicitly
specified. See Help > Menu Itemsfor details]

» You can change the pricing details at the bottom of the window - By default, the pricing environment comes from
the User Defaults, and the valuation date is the current date and time.

» You can check / uncheck View > Show Frame > Criteria to display / hide the search criteria.

» Specify search criteria as applicable and click & to load the corresponding trades that need to be reset.
[NOTE: The Start and End dates are mandatory]

"Use Diary" option - See "Using the Diary Engine" below for details.

Revision 1.0 / Approved
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- “Show Only New Reset” — Check to display only flows that have not yet been reset.

— "“Hide Pure Reset Sample” — Check to only display simple flows and not compounded flows. Uncheck
otherwise.

— "“Highlight Overdue Resets” — Check to highlight flows for which the reset is overdue.

- “Show Manual Reset” — Check to display only flows that were reset manually in the trade windows
(customized cashflow). In order to display manual resets, you also need to check “Include Manual Reset”.
Uncheck otherwise.

— “Include Manual Reset” — Check to display flows that were reset manually in the trade windows (customized
cashflow) in addition to flows that need reset. Uncheck otherwise.

» You can select a template, and cIick'—E to display the number of objects that will be loaded from the database,
before loading the report.

» You can click = to print the report results.
Note that for the Pivot view and the Aggregation view, the printicon is disabled.

You can use [Ctrl+P] or [Ctrl+L] to print the report, or you can export the report to Excel and print it from there.

Using the Diary Engine
The Diary engine allows recording trade lifecycle events such as rate resets for all the trades in the system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

b Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

Rate Reset Overdue Report Results
You can click any column heading to sort the results based on that column.

You can right-click any row to invoke the functions of the report menus. See Help > Menu ltems for details.

Revision 1.0 / Approved
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4. Rate Reset Validation Report

This document describes how to use the Rate Reset Validation report. The Validation Report displays information
related to rate reset that have been entered and authorized through the Rate Reset process.

From the Calypso Navigator, navigate to Reports > Rate Reset Reports > Rate Reset Validation to bring up the
report.

_A ResetValidation Report (6/12/15 12:4528 PM) =l
Report Data View Export Market Data  Utilities Help
BRSPS
P — 2 x
SErt%IDGL’DHEUIE . - vl [] Show only new Reset [7] Highlight Overdue Resets Use Diary
End %UEIEIEUIE x v [ Hide pure reset sample [ Show manual reset I
Trade Id{ID '. : [] Indude manual reset Flow Type ;1ALL -
Trade Filter ALL v_ Time Zone {Amerim,r‘l_ns_.ﬂ.rmeies - .
Product Family E] Counterparty -
Product Type E] Filter Set

[ Tenor | [ E] Index |
Source : E] Currency

ala]ala]

|| Trade 1d Quote Name Quote Type  ResetDate  Quote Value  Reset Is Missing Reset  Is Specific Reset
13446 (MM, USD,LIBOR. 3M.LIBORO1  |Yield 06,/10/2015 1.23) 1.23000 |:| |:|
I 13438 MM.USD LIBOR. 3M.LIBORO1L [Yield 06,/10/2015 1.23| 1.23000 |:| |:|
22439|MM,USD.LIBOR. 3M.LIBORO1 [Yield 06/02/2015 1,18 1.18000 W] ]
|
4| i | b
(& Load completed... || Pricing Details: 6/12/15 12:45:28 PM POT - INTRADAY || ”'EI |

[NOTE: The columns can be configured. Sort columns, subheadings and subtotals have to be explicitly
specified. See Help > Menu Itemsfor details]

» You can change the pricing details at the bottom of the window - By default, the pricing environment comes from
the User Defaults, and the valuation date is the current date and time.

» You can check / uncheck View > Show Frame > Criteria to display / hide the search criteria.

» Specify search criteria as applicable and click & to load the corresponding trades that have been reset.
[NOTE: The Start and End dates are mandatory]

"Use Diary" option - See "Using the Diary Engine" below for details.

Revision 1.0 / Approved
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- “Show Only New Reset” — Check to display only flows that have not yet been reset.

— "“Hide Pure Reset Sample” — Check to only display simple flows and not compounded flows. Uncheck
otherwise.

— "“Highlight Overdue Resets” — Check to highlight flows for which the reset is overdue.

- “Show Manual Reset” — Check to display only flows that were reset manually in the trade windows
(customized cashflow). In order to display manual resets, you also need to check “Include Manual Reset”.
Uncheck otherwise.

— “Include Manual Reset” — Check to display flows that were reset manually in the trade windows (customized
cashflow) in addition to flows that need reset. Uncheck otherwise.

» You can select a template, and cIick'—E to display the number of objects that will be loaded from the database,
before loading the report.

» You can click = to print the report results.
Note that for the Pivot view and the Aggregation view, the printicon is disabled.

You can use [Ctrl+P] or [Ctrl+L] to print the report, or you can export the report to Excel and print it from there.

Using the Diary Engine
The Diary engine allows recording trade lifecycle events such as rate resets for all the trades in the system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

b Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

Rate Reset Validation Report Results
You can click any column heading to sort the results based on that column.

You can right-click any row to invoke the functions of the report menus. See Help > Menu ltems for details.

Revision 1.0 / Approved

February 2024 Proprietary and Confidential

Page 15/22



I'I NﬂSdaq Nasdaq Calypso

Rate Reset and Price Fixing / Version 18

5. FX Rate Reset

The FX Rate Reset window allows fixing FX rates for FX NDF trades and FX trades that have central rate fixings. This is
a two-step process:

* You first review and enter the FX rates
e Then you apply the rates to the corresponding flows
You can also use the FX_RATE_RESET scheduled task.

You can run the FX Rate Reset report to display FX reset requirements for today - From the Calypso Navigator,
navigate to Reports > Rate Reset Reports > Rate Resets > FX Rate Reset Report (menu action
reporting.ReportWindow$FXRateReset).

5.1 Setup Requirements

5.1.1 Workflow

Configure RATERESET as a workflow Action, if not already configured. To do this, add RATERESET to the tradeAction
domain value.

Be sure that the task PENDING - AMEND - PENDING is configured in the transfer workflow.

5.1.2 Events

Make sure that the following engines subscribe to PSEventFXRateReset: Accounting engine, Diary engine, Message
engine, Position engine, and Transfer engine.

5.2 Setting FX Rates

From the Calypso Navigator, navigate to Trade Lifecycle > Reset > FX Rate Reset to reset today’s FX rates.

Revision 1.0 / Approved
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B atereserwndon ~I0 %)

Start Date Inznz;znng Pricing Env IdeFauIt LI Load Resets |
End Date IDZIIZIZDDE—J Trade Filter IP.LL LI Refresh Daomains |

Yal Date |D2,|'12,|'2DDQ + @l Resets|Trades Redisplay Resets |
Timezans |-ﬂmerica.fLos_F\ngeles LI " Manual Ressts ¥ Mot Reset Qnily (ses also Status)
Include Status: IIT,TTM_SPOTRES;UNHEDGED,VERIFIED | " Publicized Resets W Use Diary
Fx Rate Fixings | Trade Flow Fixings | All FxResets |
Refresh Rates I Save Resets
Prim Coy | SecCoy | Mame | Timezone | Time | Curve Side | Quoke Twpe Date Bid » Ask, Close High Lo
=) KR KRWO3 |AsiafSeoul | 1530[MID Multiphy 02/12/2009 | 0.480000] 0.480000| 0.480000| 0.480000| 0.480000

Clear IID LI I add Trades | Help Close

» Select a pricing environment and a trade filter.

» Click Load Resets|to display the FX rates that need to be fixed today.
"Use Diary" option - See "Using the Diary Engine" below for details.
The FX Rate Fixings panel displays the rates that require resetting.

» Entertherates.

» Click Save Resets|

The rates can be viewed in the trades' cashflows.

Motional Amartization IBuIIEt - I . |

df Type allknown | Interest amk KRYW | Settlement Fx Rate | Settlement Reset | Settlement Fr Descripkion
0. 00000000 INTEREST = 2,174 0, 480000|0212 2009 S0 ERW KRWO3. Reuters

Mational Rate | Inkerest Amk | Spread Reset Firud Beqgin Fwwd End Pt Beqgin Prak End
97,500,00) 5.22000 776.15| 0.00000(01/30/2007 0Z/01/2007 |05/01/2007 |02f01/2007 |05/01/2007

Forward Starting FX Options

If the calculated strike for Fwd Starting FX options is manually amended, the trade keyword "FXResetlnput"is set to
"Manual".

Using the Diary Engine

The Diary engine allows recording expected trade lifecycle events such as FX rate resets for all the trades in the
system.
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If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

b Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

5.3 Applying FX Rates

Select the Trade Flow Fixings panel.

Fi Rate Fixings Trade Flow Fixings | all FxResets |

| ____F_:__alculate I Set Ackion: IF\MEND - I Sek Selected I Sek all I Publish I Publish

zing Date I Fx Reset Rakte I Strike I Arnounk I Skatus I Apply Action I Manual Re:
12j2009  |[USD.ERW . KRWO3.Reul 0.45000] | 4.529.17 WERIFIED |NOMNE [ | siz0l

» Select the trades you want to reset, and click Calculate|to compute the settlement amount.

The application automatically checks the "Need Save" and "Need Publish" checkboxes.
» You can select an action to apply to the trades, it is AMEND by default.
You can set the default action in domain "fxRateResetAction" - FXRESET for example.
You can click Set Allto apply the action to all trades.
» Click Publish|to update the corresponding transfers.

The system publishes FX_RATE_RESET events. The Transfer engine subscribes to these events to modify the
corresponding transfers (make sure that the step PENDING - AMEND - PENDING is configured in the transfer
workflow). The Message engine subscribes to these events to generate FX Rate Reset notices (provided
message configurations are defined). The Accounting engine subscribe to these events to generate rate reset
postings.

You can also select a set of flows and click Publish Selections|

When the environment property CHECK_SAME_USER_RATE_RESET_PUBLISH is set to true, a user is not allowed
to publish a rate that he or she has saved. Another user must publish the rates.

» Click Save Trades to amend the trades.

You can view the updated transfers in the BO Browser.
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6. FX Rate Reset Report

This document describes how to use the Rate Reset report. The FX Rate Reset Report displays FX reset requirements
for a single day or over a period.

From the Calypso Navigator, navigate to Reports > Rate Reset Reports > FX Rate Reset Report to bring up the
report.

A FYRateReset Report (6/12/15 120652 PM) L= | |

Report Data View Export Market Data Utilities Help

BRE S
Start%[ll![]lflﬂlﬁ I - E } [] Show only new Reset [7] Highlight Cverdue Resets IUse Diary
I |
=06/12/2015 ” - " + | [ | Hide pure reset sample [] Show manual reset
| f L |
Trade IdlID v] | | [7] Indude manual reset
Trade Filter !r.ﬂd_L - | Time Zone iﬁmaimﬁ_cs_kngeles - ]

Product Family | | D Counterparty | | E]
Product Type | i E] Filter SlEt| | E]

Base Ccy  Quote Ccy  Name Timezone Time Curve Side Quote Mode Date Bid Ask Close
UsD 3Py |USD/IPY FIX |America/Mew_York | 1230[MID [Multiply [p3/23/2015 | 98| 98] 93

i T | F

(% Load completed s... || Pridng Details:  6/12/15 12:06:52 PM POT - INTRADAY

[NOTE: The columns can be configured. Sort columns, subheadings and subtotals have to be explicitly
specified. See Help > Menu Itemsfor details]

» You can change the pricing details at the bottom of the window - By default, the pricing environment comes from
the User Defaults, and the valuation date is the current date and time.
» You can check / uncheck View > Show Frame > Criteria to display / hide the search criteria.
» Specify search criteria as applicable and click H to load the corresponding trades that need to be reset.
[NOTE: The Start and End dates are mandatory]
"Use Diary" option - See "Using the Diary Engine" below for details.

“Show Only New Reset” — Check to display only flows that have not yet been reset.
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- “Hide Pure Reset Sample” — Check to only display simple flows and not compounded flows. Uncheck
otherwise.

- "“Highlight Overdue Resets” — Check to highlight flows for which the reset is overdue.

- “Show Manual Reset” — Check to display only flows that were reset manually in the trade windows
(customized cashflow). In order to display manual resets, you also need to check “Include Manual Reset”.
Uncheck otherwise.

— “Include Manual Reset” — Check to display flows that were reset manually in the trade windows (customized
cashflow) in addition to flows that need reset. Uncheck otherwise.

» You can select a template, and click'—E to display the number of objects that will be loaded from the database,
before loading the report.

» You can click & to print the report results.
Note that for the Pivot view and the Aggregation view, the printicon is disabled.

You can use [Ctrl+P] or [Ctrl+L] to print the report, or you can export the report to Excel and print it from there.

Using the Diary Engine
The Diary engine allows recording trade lifecycle events such as rate resets for all the trades in the system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to
be running.

P Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

FX Rate Reset Report Results
The information displayed in this report matches the data displayed in the FX Rate Reset Window for the same date.
You can click any column heading to sort the results based on that column.

You can right-click any row to invoke the functions of the report menus. See Help > Menu Items for details.
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7. Price Fixing

Use the price fixing process to fix prices and apply them to the cashflows. This applies to commodity resets, and
equity derivatives trades.

Note that you can also set the FX quotes required in the price fixing of cross-currency trades, and the price fixing of
precious metal trades.

From the Calypso Navigator, navigate to Trade Lifecycle > Reset > Price Fixing (menu action
reporting.PriceFixingFrame).

B price Fixing

Start Date ||:|4;|:|-| AA005 Pricing Ere |real_time_pu:uints ﬂ
End Date |[|4;1 142005 Trade Filter |ﬁLL ﬂ Load
Wal Date ||:|4.-"'| 1/2005 Refresh Lists |
[ Show Only Hew Flows [ Use Diary
Frices l Trade F|DWS]
Show | Refresh Prices Save | Delete |
Feed |Custu:|merI] uateEnag... j Urzubzcribe | Subzcribe |
Aszzet D ate Quaote Tupe Quate

Future 15D NYME=. CLAPR.05 04/01./2005 Price 52390000
Fe USDJPY TTM_USDAIFY TTM 04/01./2005 Price 105350000

The Price Fixing Window contains two panels. The Prices panel gives you a summary of all the Prices in the system for
your chosen period. The Trade Flows panel shows you only the cashflows for which saved trades require Prices within
your specified period.

To work in the spreadsheet tables, click any row to highlight it, and double-click any cell to edit it. Rows that you have
edited but not saved will be shown in blue-green. Rows that you have saved will be shown in yellow.

» Prices Panel — Set the criteria in the top of the window and click Load. The Prices panel displays all of the prices
and FX quotes that require setting, according to the criteria that you specified. You can get the price from a feed
or enter it manually.

"Use Diary" option - See "Using the Diary Engine" below for details.

Select the feed from the drop-down menu and click Subscribe|

Enter the price in the Quote field. Click Save|to save the price to the quote set.
» Trade Flows — Calculate and apply the amount for the cashflows.

Click Showto display the flows requiring resetting.
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Click calc|to calculate the amount of the cashflows.

Click Publish|to apply the prices to the cashflows. This also generates payments and advices for approval in the
Task Station.

Click Publish Selections|to apply the prices to the selected flows only.

Using the Diary Engine
The Diary engine allows recording expected trade lifecycle events such as price fixings for all the trades in the
system.

If the Diary engine is configured to subscribe to trade events, the "Use Diary" checkbox is checked by default. In that
case, the system only loads trades that have diary entries, for optimization purposes. This requires the Diary engine to

be running.
b Refer to Calypso Trade Diary documentation for details on running the Diary engine.

You can clear the checkbox if you do not want to use the Diary engine.

[NOTE: You may also set up and run the PRICE_FIXING scheduled task]
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