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This document guides you through the setup and workflow of trade bundles.
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1. Defining Trade Bundles

A bundle allows associating trades in a medium-level relationship. Abundle is a loose link of several trades. All the
trades in a bundle can be priced and analyzed together, but each trade in a bundle exists by itself.

From the Calypso Navigator, navigate to Configuration > Books & Bundles > Trade Bundle (menu action
trading.TradeBundleWindow) to define bundles.

October 2024

A bundle is identified by its name throughout the system.
The bundle name is always displayed as Bundle Type Bundle Name.
The bundle will be associated with the trade during trade entry or on an amendment of the trade.

Atrade can belong to only one trade bundle. If there is a requirement to add a given trade to multiple groups,
trade keywords should be used.

Trade bundles should be used when there is a requirement to follow a group of trades through their entire
lifecycle.

Bundles can be used as a filtering criteria on many reports.

The Action and Status fields are populated from the trade bundle workflow. The Status field is populated only if a
trade bundle workflow has been defined. The options in the Action field are the actions available in the workflow.
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| £| Trade Bundle Window (User: calypso_user,

Bundle Id |3300 A User |calypso_user
Bundle Mame |StrategySFPrice Bundle Type |FXO Straddle

[] One Msg [] Trades Events In Same Bundle
atatus |PENDIMG Action| LIPDATE
Mirror Bundle

n [ Attributes & Propagate to Trades

i.__L-rIEI

Comment H

[ Audit ] [ BO Browser Refresh
~Trades W
Trade Id Product Cpty Status Desc
—Bundles
Id Type Mame IJser One Msg  Comment  Version  Atfributes
8300[FX0 Straddle |StrategySFPrice |calypso_user | [] | 0|{Book=Glot
1| 1] b
[ Load ] [ Delete ] [ Save | [ Help
[ Mew ] [ Save As MNew ]

Follow the steps below to create a bundle.

Nasdaq Calypso
Trade Bundles / Version 18

Step 1 - Enter a name in the Bundle Name field and select atype from the Bundle Type drop-down box. You can click

ﬂnext to the Bundle Type field to add new bundle types.

Step 2 - Check the "One Msg" checkbox if you would like to allow one bundle trade confirmation.

P See One Bundle Confirmation Setup for more information.
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Step 3 - Select the 'Trade Events in the Same Bundle' check box to place underlying trades in the same bundle. If this
option is selected, the trade resulting from physical option exercise or partial termination will be included in the trade
bundle. By default, this option is not checked.

Step 4 - Click the button next to the Mirror Bundle field to designate a bundle that mirror trades in the bundle will go
into. If no mirror bundle is designated and a trade in the bundle is mirrored, it will not go into any bundle.

Step 5 - Click Attributes|to select and add attributes to the trade bundle. If you would like to propagate the bundle
attributes as trade keywords on the associated trades, click Propagate to Trades| You need to add bundle attributes
with the same name as trade keywords for the attributes to be seen in the Trade Keyword window.

Step 6 - Any change on the Trade Bundle window is auditable . In order to activate this option, you need to add
TradeBundle into the "ClassAuditMode" domain in the Domain Values window. (From the Calypso Navigator, navigate
to Configuration > System > Domain Values).

lox)

Search: Iclassauditmode Find ||_ Yalue

o i® SyntheticHedgeParam ;I Mame: Iclass.ﬁ.uditMode
4% TaskworkflowConfig
4® Trads Walue: ITradeBundIe

radeBundle
42 TradeFilter Comment: I
4 UritizedFund

T T IR i ]

To view the audit report, related to the trade bundle, click Audit.

Any amend on a trade or addition, cancellation or removal from the bundle, generates an audit and the Trade Bundle
version is incremented. Also generating an audit on a bundle are addition of a comment or an attribute value.

In the Trade Audit report, you are able to launch all trade audits from one bundle Id. Double-clicking on an audit row
displays the old version of the bundle.

Step 7 - Click Save|to save the trade bundle.

1.1 Bundle Mirroring

The Mirror Bundle field allows you to select the bundle that will contain the mirrored trades of the main bundle. If a
bundle already has a mirror bundle, that bundle name is displayed in the Mirror Bundle field when the bundle is
selected in Bundles section at the bottom of the window.
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i Trade Bundle Window -0l x|
Bundle Id I339?5 Ilser Iu:al':.-'psu:u_user LI
Bundle Mame IF‘ricingSheetl-lDD4 Bundle Type IF‘ricingSheetl LI |
[ One Msg [ Trades Events In Same Eundle

Mirrar Bundle Ilndle PricingSheet1-1004

Attributes Prdpagate to Trades
Cornrnenkt \ . . .
See the bundle "PricingSheeti-1004" creabed
inthePricing Sheet. Becausethereis a
mirrored fradein that bundle, a mimor bundle
Audit B Browser I was automatically created named
"MirrorBundle Pricing Sheef1-1004"
Trades
Trade Id | Product Cpky Status i Desc

1241|F¥Option [EUFIBO1 |[VERIFIED |FxOptichyWANILLA/PIAUD/USDIC) /117112009 Gold 9:2

[T] | B
Bundles
Id Type Marme User One Msg | Comment
33962 [Pricingshestl  [Pricingshest1-1001 calypso_user [ il
33969 |Pricingshestl  [Mirror Bundle Pricing@hestl-1002 calypso_user ]
33973|5trategy Skrategy-1003 ) calypso_user ]
33976 |PricingShestl  |PricingSheet1-1004 calypso_user |
Load Delete | Save | Help |
[ | Save As Mew |

[NOTE: If a mirror bundle is not selected, mirrored trades in the specified bundle will not go into any bundle
at all. If atrade is mirrored in the Pricing Sheet, a mirror bundle is automatically created with the same name as
the first bundle but with "Mirror Bundle" prefacing it]

P Refer to Calypso Pricing Sheet documentation for details.
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1.2 Trade Bundle Attributes
It is possible to save bundle attributes at the trade bundle level. Click Attributes|to display the Attributes Window.

£ attributes Window EI

Darmair ...

rame ‘alue
Broker BK1
_ounterparty P
CurrencyPair IISDYELR.

apply | Zancel |

It is also possible to propagate those bundle attributes as trade keywords on each of the underlying trades by clicking
Propagate to Trades| You need to add bundle attributes with the same name as trade keywords for the attributes to be
seen inthe Trade Keyword window.

[NOTE: You can define the trade keywords as system keywords so that they are not editable at the trade
level. This also makes the definition of trade bundle attributes the unique source of common trade keywords for
the bundle]

When the bundle is saved via the Pricing Sheet, the book attribute of the bundle is set to that of the trade contained in
the bundle. If there are multiple trades in the bundle, the book of the first trade in the bundle is used.

1.3 Trade Bundle Audit

You are able to view trade bundles in the Audit Report. Any change performed from the trade bundle window will be
logged in the audit table, provided that TradeBundle is added to the "ClassAuditMode" domain. in the Domain Values
window. (From the Calypso Navigator, navigate to Configuration > System > Domain Values).

Any trade added to a bundle, removed from a bundle, canceled or amended will generate an audit and the version of
the bundle will be incremented.
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In the Trade Audit report, you are able to view all trade audits from one bundle by selecting the bundle Object Id. Click
the Audit button to display the Trade Audit Report.

1.4 One Bundle Confirmation Setup

Trade Bundle Window x
Bundle Id iHDS ser ]calypsn_user LJ
Bundle Mame 1Strateg~;.-'1 Bundle Tvpe iMyStrateg';.-' LJ
¥ Dne Msg

If you would like one confirmation message to be sent for the bundle rather than for each underlying trade in the
bundle, select the One Msg check box. This checkbox is linked to the static data filter element Bundle Has One
Confirm.

If you want to see the bundle attributes in the message confirmation, you may use the keyword called
TRADEBUNDLE_xxx, which displays tradeBundle attribute xxx. This is to be set up in the message template.

[NOTE: The Trade Id attached to the back office message is the Trade Id on which the event is generated.
So the Trade Id may change on the back office message. The Bundleld is stored in the field "Statementid" of the
back office message]

Bundle Message Setup

A message configuration must be established for the event types TRADE BUNDLE and CANCELED BUNDLE. A new
message type specific to bundles may also be created, such as BUNDLE_CONFIRM. The TRADE BUNDLE and
CANCELED BUNDLE events are generatd by the PSEventBundleStatment and the message engine must subscribe to
this event.

To generate this type of event, the GenerateBundleStatement workflow rule must be in the bundle workflow. You may
want to write your own rule for this, if you would like to have more control over how and when you want to generate
this event.

P See Bundle Workflow for more information.

The default event type is TRADE_BUNDLE. If all trades are canceled inside the bundle, the rule generates a
CANCELED_BUNDLE event.

Message generation on the underlying trade event type can be prevented by setting a static data filter that stipulates
to not send a confirmation on the individual trade if the trade is in a bundle. The static data set-up is shown below.
This SD filter would need to be applied to the standard message confirmation set-up for all trade types.

From the Calypso Navigator, navigate to Configuration > Messages & Matching > Message Set-up.
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Product Type IN,l’A Language IEninsh {United Kingdom} LI

Address Type IEMAIL LI _l
Gateway IMERVA LI
[

Event Type ITRADE_BUNDLE

Message Type ICONFIRM

Processing Org IALL Format Type IHTML hd

Template I _l
5D Fiter | _l

I~ Makching

PO Contact Type IDeFauIt

Receiver InLL

Receiver Role ICounterParty

Rec Contact Type IDeFauIt [ Do nat Send Message

[ e o

Nasdaq Calypso
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Grouping I LI [~ Inactive

Config Id |14801 Delete | Save Update
Id - Product Event Message Type ProcessingOrg | PO Contact Type | Receiver | Receiver Role | Rec Contact Type Language Adc
a7 Mfa STATEMEMT ACC_STATEMEMT ALl Default ALL CounkerParty  |Defaulk English MAIL
10 M CANCELED_RECEIPT |[RECEIFTMSG ALL Default ALL Agent Default English SWIF
105 My e VERIFIED_RECEIPT RECEIPTMSG ALl Default ALL Agent Default English SWIF
106 M & CANCELED_PAYMENT  [PAYMENTMSG ALL Default ALL Agent Default English SWIF
107 M e VERIFIED_PAYMEMT  |PAYMENTMSG ALl Default ALL Agent Default English SWIF
1102 |M}A STATEMENT ACC_SEC_POS_STATEMENT |ALL Default ALL Addressee Default EMal
A STATEMENT ER.COKER_STATEMENT Default ALL EMA]

ZOMFIRM

T

DE_ELI
CANC

ELEC+ BUMDLE

14302 IMiA

Zﬁtatic Data Filter Window [110100/LAPTOP_RELEASE/calypso_us - | Ellﬂ
Name:IBundIeNntDneCnnFirm Attributes. .. Simulate, ..
Cnmment:l Pending Modifs

Gru:uups:l.ﬁ.r'-.h’ aoo

Akkribuke Criteria Filker Waluels)
Bundle Has COne Confirm - 15

false

.

Load Tlew Delete

Save as Ilsage Close

You can find a sample trade bundle confirmation in "<calypso
home>/client/resources/com/calypso/templates/BundleConfirmation.html".
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1.5 Modifying a Bundle

Select a bundle type and click Load|to load existing bundles. Select a bundle from the Bundles list - the trades
associated with the selected bundle, if any, appear in the Trades list. Modify as needed then click Save|to save the
bundle.

Trades

Trade Id | Product | Cpty Status | Desc |
12015wap  |CREDILIONPAR |VERIFIED |Swap/02/23/2009/P:USD 3,00000 JR:USD/LIBOR/3M |

Bundles
d | Type Narne User One Msg Comment
1403 MyStrategy |Strategyl icalypso_user

b ||

[NOTE: A bundle in use cannot be modified]

1.6 Deleting a Bundle
Select a bundle type and click Load|to load existing bundles. Select a bundle from the Bundles list and click Delete!

[NOTE: A bundle in use cannot be deleted]

1.7 Associating a Bundle with a Trade
The bundle is associated with a trade during trade capture and on trade amendment.

You can select the bundle in the Details panel of atrade worksheet.

Trade Detals | Cashfiows | Resets | Fees|

Trader | TRADER w| | Trade Date [e:ai Bundles. 1
e LINGEs. .. 10
Sales ﬁ [ - I 7 Currank Trade DataTime 3

vith thetrade.

m[ j | I{hrs;rqtm{ﬂrm;rl]

Status |VERIFIED Remave From Bunde | Show . |

1.8 Security Financing Allocation compliance

From the Calypso Navigator, navigate to Reports > Cross Asset Reports > Trade Bundle Report to view a secfinance
allocation compliance report.

If you do not see the menu item, from the Calypso Navigator, navigate to Utilities > Main Entry Customizer and add a
menu item for the action reporting.ReportingWindowS$TradeBundle.
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A TradeBundle Report (L1/11/11 6:42:13 PN (User: Jererir) N el
Report Data  View Export MarketData  Utilities  Help
EEE |
% Criteria
d Type Hame User Skakus
13092 |SecFinanceAlocation CP 1171011 10:26:58,000 AM PST jeremiah WERIFIED
| 13108 |SecFinanceAlocation CP 11710411 10:39:31.000 AM PST jeremiah WERIFIED
13141 SecFinanceAllocation CP11/10/11 Z:41:17,000 PM PST jeremiah WERIFIED
13121 SecFinanceAlocation CP11/10/11 2:44:33,000 PM PST jeremiah WERIFIED
13185 SecFinanceAlocation CP 1171111 12:29:51.000 PM PST jeremiah WERIFIED
13084 SecFinanceAlocation CP 11/3/11 2:58:47.000 PM PDT jeremiah WERIFIED
13075 |SecFinanceAlocation MOKE 11f3/11 2:58:47.000 PM PDT jeremiah WERIFIED
I
I
| | & Load completed successully H Pricing Details:  11/11f11 6:42:13 PM PST - default ”

Please note the following:

e Theregular reporting functionality is available.

e Ifyouselect atrade bundle, you can access:
— The TradeBundle window. Displays trades belonging to that bundle.
— The Trade Browser. Displays trades belonging to that bundle.

All bundles generated by the SecFinance Allocation window will have 'One Msg' set to true, so the box must be
checked in order to view them. You can also enter a specific trade id to view specific criteria.

In the Pricing Sheet, you can choose to save the trades to a bundle. You only need to select a bundle type, and upon
saving, a bundle containing the selected trades is automatically created. Un-saved 'Hypo trade' types will be loaded
to the Trade Blotter User Workspace with the appropriate bundle description.

P Refer to Calypso Pricing Sheet documentation for details.

[NOTE: For FX trades, you can bring up the details panel in the FX Deal Station]
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2. Trade Bundle Workflow

There is a workflow that is specific for Trade Bundles and the back office specifics of handling them. The Trade
Bundle Workflow gives the ability to generate one uniqgue message when certain changes are made to the trade
bundle. It also allows for the generation of specific exceptions based on Underlying Trade status or Trade Bundle

status.

CANCELED

UPDATE

VERIFIED:

|

EXECUTE

» There is an AMEND constraint related to trades in a bundle that are added, amended or canceled. The applied
action depends on the environment property APPLY_TRADE _ACTION_TO_BUNDLE.

If the property is false or not set (default), we apply the action AMEND on the bundle when a trade is added

or removed to the bundle.

If the property is set to true, we apply NEW when we add a trade to a bundle, and REMOVE when we remove

atrade from a bundle.

» When the Trade Bundle workflow is implemented after having already entered a bundle, the bundle status is set
to NONE. In order to modify this bundle, the transition of NONE-AMEND-PENDING is needed.

[NOTE: Only one Trade Bundle workflow can be defined to deal with ALL trade bundles]

2.1 Trade Bundle Workflow Creation

Step 1 - Activate the Trade Bundle workflow by adding TradeBundle in the Workflow Type domain. (From the Calypso
Navigator, navigate to Configuration > System > Domain Values.)

Revision 2.0 / Approved
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ZDomain Yalues Window

=101 %]

Seatch: Iworkﬂow

ind e 4
Firt ||-'\n'aue N

[~ Warrant.Underlying

]j Watrant, UnderlyingEditable
\j ‘Warrantlssuance.Pricer

- WebFxServerConfig, PropertyMame
4% WHTAccountattribute

A% WHTEOokAktribuke

4% WHTLEALLribute

[ workflowRuleERSReport

1 workflowRuleMassage

[ workflowRuleTrade

H 4% ERSReport
4% Message
4% Trade

4% TradeBundle
Lo ¥ TransFer
:'_| A CySwap

[

Mame: IworkﬂowType

Yalue: ITradeBundIe|

Comment: I

<< fidd |
= Remove |
Constraints |
Help |

Save Above |

Nasdaq Calypso
Trade Bundles / Version 18

Step 2 - Configure the Trade Bundle workflow by opening the Workflow Configuration window to create a new

workflow. (From the Calypso Navigator, navigate to Configuration > Workflow > Workflow).

Select the Event Class TradeBundle.

Step 3 - Choose Domain > Entity > Add Status, and add the status: codes NONE, PENDING, CANCELED and

VERIFIED.

ZAdd TradeBundle Status x|

Search kexk: I

&dd TradeBundle Status
CAMCELED
MOME
PEMDIMNG
WERIFIED
fl
(o] 4 Cancel

Then, choose Domain > Entity > Add Action, and add the actions AMEND, CANCEL and EXECUTE.

Step 4 - The Trade Bundle rule GenerateBundleStatement is required to trigger a message to the Message Engine. To
add this rule, choose Domain > Entity > Add Rule.

Then add this rule to the PENDING EXECUTE VERIFIED transition.

October 2024
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d Orig Status | Action | Resulking Status | Different User | Use STP | Log | Subtype | Produck Type Rules Processing Org | Kick OFff Cut OFf | Create Task | Comment | Filter | Prefered | KOJC
23156 NONE MEW PEMDING r r e ALL ALL r = r
23157 MONE AMEND  [PEMDING r r [ |at ALL ALL r r r
23158PENDING  |UPDATE  |PENDING r r [ [act ALL ALL r I C
23153 PENDING  |AMEND  |PENDING ALL ALL AL e
CANCEL |[CANCELED ] [l oL ALL ALL r r r
WERIFIED ] ] ] A ] ] ]
AMEND  [PENDING r r AL ALL ALL r = C
23164 VERIFIED  |CANCEL  [CANCELED lALL ALL AL
23165 VERIFIED  |UPDATE  [VERIFIED ALL ALL ALl

[NOTE: A trade bundle event is produced only if atrade bundle is defined with the "One Confirmation
Message" checkbox selected and if all trades are in the same status.

In order to avoid the generation of unwanted bundle statements when all trades in a bundle are in the same status,
there is a domain called "TradeStatusForBundleStatement". This domain allows you to designate a trade status
required for statement generation. From the Calypso Navigator, navigate to Configuration > System > Domain
Values to create this domain and add the desired status.

- {1 tradeRejectAction

- 7] rradeRolloveredstatus

- [T tradestatus

- [T TradestatusForBundlestatement
j kradeTerminationfckion

-] rradeTmplkeywords

-7 rradeTransferaction

e i® pradelinterminatedction

.H.H.H

In the workflow rule GenerateBundleStatement, if the parameter '‘UnderlierTradesSameStatus' is specified i.e, set to
true or empty, it generates the BundleStatement if all trades have the same status (Default is true);

When set to False, the system generates the BundleStatement event without checking all the trades' same status.

2.1.1 KickOff / CutOff

There is an unlimited number of trades that could be saved to a bundle. A user may decide to sequentially save
several trades. In this case, the GenerateBundleStatement rule could trigger an event to the Message Engine for each
of the saved trades. To prevent this from happening, the KickOff/CutOff configuration can be implemented on the
Trade Bundle workflow.

Revision 2.0 / Approved
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Processing Org |ALL E]

Event Class | TradeBundle - Subtype |ALL - Product | ALL

Orig Status | PENDING

v: Action :EXECUTE v: Result Status :'u'ER_IFIED -
[] Different User ~ [] Create Task Use 5TP Use KickOfffCut Off 0 | Priarity
["] Log Completed Preferred Action [ Update Only Generate Intermediary [Event Meeds manual Authorization
Rules|GenerateBundleStatement|CheckKickOff E]
Filter E] Custom Rules Definitions. .. ]
Audit Filter
Comment

»

Check "Use KickOff/Cut Off" and add the CheckKickOff workflow rule.

To configure the KickOff/CutOff, choose Domains > KickOffCutOff Config from the Workflow Configuration window.
Edit I Bru:uwsel

WarkFlow I.ﬁ.LL,I'TradeBundIe,l'.ﬁ.LL,l'.ﬁ.LL,I'F‘ENDING,I'EXECLITE,I"-.-'ERIFIED

Receiverl | Methiod I.ﬁ.LL LI

CUrrency I.ﬁ.l"-.l‘r' LI Date Calculator INONE LI
D Filter | _l HH M
Date Roll INO_CHP.NGE ~| KickOFF Days Lag IEI_ Kick(FF Time IEIEI_ : |3_
Holidays I _l [+ Mo CukCFf
TimeZone I.ﬁ.merica,l'New_\"Drk LI

[+ Check Holiday

- Scan Frequency I ] |1
Absolute Time

e | Delete Save Savehshew |

Kickioff Id | MborkFlow Id
23166 23lez

Workflow Description Receiver | Currency | Method | KickOff lag | Kickc
ALLITradeBundle/aLLiaLL/PENDING/EXECUTEYERIFIED |(ALL AR ALl 0

[NOTE: If one trade is canceled, the PSEventBundleStatement contains a sub-action, Cancel. This logic
allows the generation of Amend or Cancel/New confirmations when one of the trades is canceled or removed, or
added to the bundle. You need to configure the message workflow to make use of the CANCELNEW action]
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Make sure that the Message engine subscribes to PSEventBundleStatement in the Event Manager of Web Admin.

2.1.2 Other Trade Amendments

In order to handle trade amendments other than cancellation or adding or removing a trade bundle, the Save Trades
function accommodates an AMEND action on the trade bundle when certain conditions are met:

e Thetrade belongsto abundle

e Atradeis canceled and it belonged to a bundle or atrade bundle that is attached to a trade has been amended
with another bundle

e Thetrade bundle did not change but the amended trade is eligible for a confirmation regeneration (If the trade
fields amended do not belong to the fields listed in the domain "TradeFieldsNotAmendment")

There is also a domain called "ActionNotAmendBundle" that when used, does not apply the AMEND action even if the
above conditions are met. Generally, most people do not want to regenerate a confirmation on a final transition like
Exercise, Expire or Terminate.
[ it L
= ActionMokamendBundis
. LA® ENERCISE

...... 4* FYPIRE
- L.4® TERMINATE
-] addressMethod
-] ADR.Pricer

2.2 Bundle Task Station

You only have the ability to see one task per bundle in the Task Station. Trade Bundle tasks are created with a default
book attached to the Trade Bundle. By default, this trade bundle book is set automatically as the book of the fist trade
linked into the Bundle. The default book can be overwritten from the Trade Bundle window.

From the Task Station you are able to:
e OpenaTrade Bundle window
e Openthe BO Bundle Browser

* Open amessage report to see messages triggered by the TradeBundle Event type for the selected Bundle Id.
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: Trades | Messages [4] | Exceptions [2] | StartToYerterdaw
Payment Yerterday [1] | Payment Today [4] | Payment TomMNext | Al Payments [5] | Payment Tradine C [5] | Trades D PO1_Repo TradeBundle [1] I LE
~From 17/06/2009 To 19/06/2009
Task Bundle Id | Bundle Type | Bundle Name | TaskId | Trade Id Event Type Skatus Date & Time Book | Task Status | Task Owner | Comment | Priority | Ac
s = S NORMAL
TradeBundle Menu
Apply »
Priority 4
Artion 4

Show Task Report...
BO Bundle Browser ...
Trades...

Messages...

Open...

2.3 Transfer Workflow

You can use the transfer rule CheckPendingTradeEventByBundle to make sure that all trade events of a given trade
bundle have been consumed by the Transfer engine.
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3. Trade Bundle Netting

Calypso provides the ability to perform a netting per Bundle Id. Netting keys for bundle netting should be identical to
netting by Counterparty, but with an additional Bundle Id netting key. The Netting Configuration window can be
accessed from the Calypso Navigator using Configuration > Settlements > Netting.

3.1 Bundle Workflow Netting Rules

CheckAllKnownBundle : This is arule that can be set on a new STP transition such as PENDING -BUNDLE EXECUTE-
VERIFIED. This rule returns true when all underlying transfers are linked to all trades belonging to the same bundle,
and the transfers are sent directly to VERIFIED status. In other words, all trades in the bundle which have at least one
transfer created, will be linked to the netted bundle transfer. This rule operates like the CheckNettingTransfer rule for
a bundle netted transfer.

The CheckAllKnownBundle rule also returns true for cases where there are trades in the bundle that generate
transfers and ones that will never generate transfers, such as FX Options. In this case, the rule lets the netted bundle
transfer move to VERIFIED status.

CheckAllKnownBundle transfer rule returns false when at least one underlying transfer, linked to any trade belonging
to the same bundle, is not created. In this case, the netted transfers stay in PENDING status up to the moment when
the transfer is created. Once the transfer is created, all of the transfers are netted and will then pass to VERIFIED
status.

Processing Org IALL |

Event Class IPSEventTransFer LI Subkype I.D.LL LI Product IALL LI
Orig Status IPENDING Ll Aiction IBLINDLE_EXECLITE LI Result Status I\-'ERIFIED Ll
[ Cifferent User [ Create Task [# Use STP [ Use KickQFF{Cut OFf
[ Log Completed [~ |Preferred Action [~ Update Cnly [ Generate Intermediary Event [ Meeds manual Authorization

RulesICheckAIIKnownBundIe | Help ... |

Filterl | Custam Rules Definition |

Camment

When one of the trades is amended, such as for a change in value date, and a transfer is created that no longer
belongs to an existing bundle netted transfer, then a kickoff configuration is mandatory so that the outstanding
bundle netted transfer will execute automatically with the other trades in the same bundle.

For example, a kickoff could be triggered every three minutes, two days before the settlement date to allow an
automatic netting execution.
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Edit I Erowse |

WarkFlow IF'.LL,I'TradeBunI:IIE,I'.ﬁ.LL,I'F'.LL,I'F'ENDING,I'EKECUTE,I"V'ERIFIED

Receiver I _I IMethod I.C'.LL
Currency I.ﬁ.N"r' LI Drate Calculakar INONE
D Fiter | _l HH MM
Date Roll INO_CHF'.NGE x| KickOFF Days Lagl-z_ KickfF Time |23— ; |59—
Holidays | _l ¥ Mo CutOff

TimeZone I.ﬁ.mericajNew_‘mrk LI

¥ Check Holiday Scan Frequency II:I ' |3

[~ Absaolute Time

Mew | Delete Save | Savehshew |

[NOTE: In order to avoid a performance issue due to the introduction of a new kickoff configuration, it is
strongly advised to set the projected days to 2 in the Task Engine]

CheckBundleNetting: This rule should be set on either the VERIFIED - AMEND - VERIFIED transition or the VERIFIED -
AMEND - PENDING transition. This rule acts like the CheckTradeNetting rule, which allows amendment of a bundle
netted transfer when one of the existing transfers is amended.

3.2 Bundle Netting Methods

If a default netting type is required for all trades belonging to a bundle, it should be constructed as follows.

Step 1 - In the Static Data Filter window (from the Calypso Navigator, navigate to Configuration > Filters > Static
Data Filter), select the Attribute name: Has Bundle.

Step 2 - In the Static Data filter window, set this attribute to true and save it as HasBundle. Then, set the same
attribute to false and save it as HasNotBundle.
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P static Data Filter Window [110100,/LAPTOP_RELEASE /calypso_uses I |
Name:lHasBundIe Attributes. .. Simulate. .. |
Cu:umment:l Pending Modifs |
Gru:uups:l.ﬁ.N\" J
Attribute Criteria _ Filker Yalue(s)
Has Bundle =I5 v krue

= Delete | Save Save as Izage Close

Step 3 - Inthe Netting Method window (from the Calypso Navigator, navigate to Configuration > Settlements >
Netting Method), select Bundle in the Netting drop-down box and HasBundle in the SD Filter drop-down box. Enter
other appropriate information and save.

Edit I Erowse |

Legal Entity IP.LL | Role IP.LL x|
Processing Org I.C\LL ﬂ Product IF\LL |

Currency I.qrw ﬂ Settle Method I,o,|_|_ LI
Effective From I Effective To I
Id | 23168 5D Filtsr IHasBundIe -]

Metting IBundIe LI |
Save 4s Mew |

Tt Deleke

Step 4 - Combine this with another netting method with None selected in the Netting field and HasNotBundle in the
SD Filter box and save.
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316G <D Filker IHasNDtBundle LI

Metking |Mone LI v |
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