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1 Summary of Changes
Changes between this version and version a2575 (5.0.0230).

CommentChangesNo

Updated screenshot and added one post in table describing Prior UIT
field in subchapter Repo Order on page 120.

1
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2 About this Manual
This document describes how to use the Clearing Workstation application.

2.1 References
For more information about the application, please refer to the following documents:
• Clearing Workstation (CW1) Installation Guide
• Clearing Report Server User's Guide

2.2 Screenshots and Clearing Workstation 1 Functionality
This manual covers all available functionality in the Clearing Workstation 1 application.
Depending on your user account and how it is set up by your systems administrators,
some windows and functions described here may not be available to you.
In order to limit the size of the screenshots, some available columns and fields may not
be visible in them.
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3 General Features
The Genium INET Clearing system includes applications designed to clear and settle
trading in financial products on an Exchange or similar institution. The purpose is to
cover activities needed by participants and Clearing Office personnel in an efficient and
user-friendly way. It includes functions such as retrieving information provided by the
central system, handling members, accounts, positions, fees, trades and deals. The
created data is stored in the Clearing Database.
The Clearing Workstation is part of Genium INET Clearing and is used by the members
of the clearing organization.
A main menu is presented by login. Clicking on a menu option opens usually a window.
The windows are interactive and new data can be entered and validated. Existing data
can be searched and the result is presented in lists where some columns are visible and
some can be hidden. The amount of displayed data can be limited by the choice of
search criteria.
Clearing Workstation 1
The Clearing Workstation 1 is addressed to the members of the exchange to perform tasks that
apply to their own member.

3.1 Starting and Exiting the Application
The Filemenu provides options to log on and out, change password, and to exit the CW1
application.When you start the application theOMnet Loginwindowopens automatically.
How to install the CW1 application is described in a separate Clearing Workstation
(CW1) Installation Guide.
You need a personal OMnet user identity and a password to log on to the CW1
Application.

3.1.1 Starting and Logging On

Perform this procedure if you want to start and log on to the CW1 Application:

1. On Windows Startmenu, select Programs, NASDAQ OMX, Genium INET Clearing, Clearing
Workstation 1.

2. The splash screen appears next.
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3. The Logon window opens.

Enter your OMnet Username and Password.

Your OMnet CW1 user identification, trading code.Username

Your OMnet CW1 user password.Password

Note
The OMnet CW1 user identification and password are defined by the clearing
house.

4. Click OK button.

5. If the login was successful, the Genium INET Clearing Workstation 1main menu appears.

If the Logon was not Successful
First check that there were no spelling mistakes in the logon fields!

Then check the following network environment:
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• Is your workstation properly connected to the TCP/IP network?

• Do the entered OMnet gateway node name and port number exist and is this node up and
running?

• Is your OMnet user identity and password set up on the OMnet gateway node?

• Is the OMnet gateway node set up with the TCP/IP address of your workstation?

3.1.2 Logging Out

The difference between Log out and Exit is that the CW1 main menu stays open in the
first case and closes in the other.
When logging out all changes to items that are not sent will be discarded.
Perform this procedure if you want to log out but keep the CW1 application open:

1. On the Filemenu, click Disconnect from OMnet.

2. If a question appears, see Exit question below. If the log outwas finished the all open
windows close.

3.1.3 Exiting the Application

When exiting all changes to items that are not sent will be discarded.
Perform this procedure if you want to log out and close the CW1 application:

1. On the Filemenu, click Exit.

2. If you have unsent data when you start logging out or exiting, the following question
appears:
"<n> changed records exist. Still exiting the <application>?

All pending changes will be lostYes

You have the option to stop the log out or exit procedure and send pending changesNo

3. If the exit was finished the application closes.

3.1.4 Changing Password

When yourOMnet password expires, the Changepasswordwindowappears automatically
when logging in. But you can change it at any time.

Tip
We strongly recommend you to use at least eight characters in the password
and not to reuse an old one.
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Perform this procedure if you want to change your OMnet password:

1. On the Filemenu, click Change password.

2. The Change password window opens.

3. Enter your OMnet Old password, and New password, and the new password once again
in the Confirm new password.

4. Click OK button.

5. Your OMnet password has been changed.

3.2 Working with the Application
There are two types of windows available in the application:
• Search window—Search criteria can be entered, and the search result is listed in a

table.
• Itemwindow—Specific data can be entered by the user in order to create or modify

data.

The name of thewindow is displayed on the title bar. You can navigate using themouse,
or keyboard shortcuts.

3.2.1 Performing a Search

A Search window contains a search area at the top and a list area at the bottom.
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Figure 1: Example of a Search Window

In the search area input fields are provided for the search criteria. Clicking the Search
button initiates a search.
The search result is displayed in the list area. Due to performance reasons the number
of items that can be displayed in the list is limited. (The reason to truncate the search
result is to make sure that you do not need to wait too long for the presentation of the
result.) If the limit is exceeded, a warning appears. In such case, you need to change
the search criteria to narrow the number of matching items.
New items can be created and existing items can be edited/rectified and
deleted/cancelled. User actions can be performed by choosing action buttons, or
right-click menu options.

3.2.1.1 Managing Lists
Lists are organized as tables with columns and rows.

Managing Lists

Columns

Working in the columnheading, the columnwidth can be adjusted by dragging
its right border, and the entire column can be dragged and dropped to a new
position.

Adjusting column width
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Managing Lists

If you double-click on a column heading in a list, the items will be sorted by
the properties in the column. Double-clicking twice gives the opposite sort
order.

Sorting columns

Alternatively to sort rows, click anywhere in the list and choose Sorting on
the right-clickmenu. TheSortwindowopens providing three optional columns
on which the order of rows can be changed.
Select options and clickOK. The rows are reorganized according to your selec-
tions.

Some items include to many properties to display in a list. In such case some
property columns are hidden.
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Managing Lists

Ifmany properties exist some can be hidden. For all items you canmake hidden
columns visible by choosingColumn on the right-clickmenu, described below:

1. Click anywhere in the list, and then select Columns on the right-click
menu.

2. The Columns window opens.

3. In the Hidden columns scroll list, select the desired column and click
Add button.

4. The selected column is moved to the Displayed columns scroll list.

5. To change the order of displayed columns, select the desired column to
move in the Displayed columns scroll list, clickMove up orMove
down a desired number of times.

6. The selected column is moved a number of positions up or down

7. To remove an unwanted column, select it in the Displayed columns
scroll list, click Remove button.

8. The selected column is moved to the Hidden columns scroll list.

9. ClickOK. The columns are reorganized according to your selections.

Organizing columns

Rows

Each row in a table represents an item. When double-clicking an item in any
list, an itemwindowopens displaying all individual properties for the selected
item.

Properties

In the grid, that is the framework of the table, background and font colors can
be customized. For the active window general options on the right-clickmenu
are provided.

Grid in Lists

Tip
On Properties on the Editmenu, you can customize all window
in the application.
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Managing Lists

Many window display lists of items with many properties.Selecting rows
To select an item (row), highlight its row by clicking anywhere on its row. To
select two or more items, either hold down the left mouse button and drag
the mouse, or hold down the [Ctrl] or ↑ key as the rows are highlighted.
To select a single property (cell), click in the cell.

3.2.2 Entering Data

In an Item window you can enter data into fields to create a new item, edit an already
existing item or view all the properties of one item.

Figure 2: Example of an Item Window

Item window

To enter information in a window, you can either click in an input field or press the
[Tab] key to move to the next field. The field is automatically highlighted. Use the key-
board to type information. Click or tab to next field to complete the input.

Entering Text

In a large edit field, you can use the following keys to move within the text:
[←], [→], [Home] and [End].
To check/uncheck check boxes you can use the keys:
[+] and [-].

Tip
You do not need to use [Backspace] to delete existing information in a
highlighted field. Entering new information replaces it.
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Item window

In a window, a date value can be selected by using the arrow keys:Date and Time
[←] or [→]moves to (highlights) previous or next field among the Year,Month and
Day fields.
[↑] or [↓] steps the value in the highlighted field up or down.
You can also select the date from a calendar or list or type it in.

3.2.3 Action Buttons

Action buttons are provided for you to perform certain action in the windows. Some
of these buttons appear in many windows in the application, while others are
window-specific and provides actions related to the window.
The following general action buttons may be found in the application:

ActionButton

Annuls a selected item in a list of many items or the item displayed in an item window.Annul

Apply changes before confirming it.Apply

Closes the window disregarding any changes in the input fields.Close

Confirms/countersigns a selected item in a list of many items or the item displayed in
an item window.

Confirm

Opens an item window for editing an already created item.Edit

Opens an item window for creation of a new item.New

Rejects a selected item in a list of many items or the item displayed in an item window.Reject

Initiates a search for items within the search criteria limitations.Search

Sends the data that you have entered in the window to the central system for validation
and storage.

Send

3.2.4 Context Menu

If you first select an item in a list and then click the right mouse button, the right-click
menu appears. Some options on this menu are general and offers a lot of useful actions
that can be performed in any window in the application. Other options are
context-specific and provides actions related to the window.
The actions made using the options below only affect the currently active window.
The following general options may be found in the application:
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ActionOption

Opens the Properties window showing all properties for one selected item.Properties

Opens the Columns settings window for organizing columns.Column Settings

Opens the Print setup window for printing the contents of the list.Print

Opens the Sort window for sorting the list items according to selected fields.Sorting

Copies selected items in the list to the clipboard.Copy

Copies all items in the list to the clipboard.Copy all

Selects all items in the list.Select all

Opens the Font window for selecting a font for the list.Font

Exports the data in the window to a data file.Export to file

3.2.5 Copying, Pasting and Printing

The right-click menu, and the Editmenu provides options to cut, to copy and to paste
data between the Windows clipboard and fields in the application.
Certain key combinations provide the same functions.

Copying, Pasting and Printing

To copy information in a single cell to the clipboard, just click it. The copied data can be
pasted using [Ctrl] + [v].

Copying

Tip
Copying information from a single cell can be used to transfer data from
one window to another, when entering data.

You can copy the following ways:
• On the Editmenu, click Copy—copies the selected part of the list.

• On the Editmenu, click Copy all—copies all items in the list.

• Copy option on the right-click menu—copies the selected part of the list.

• Copy all option on the right-click menu—copies all items in the list.

• Windows standard shortcut [CRTL] + [c]
Perform this procedure if you want to copy data from the application to the Windows
clipboard:

1. In any window select one or more items.

2. On the Editmenu, click Copy or one of the other options described above.

3. The selected data is copied from the application to the clipboard.
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Copying, Pasting and Printing

You can paste the following way:Pasting
• Windows standard shortcut [CRTL] + [v]
Perform this procedure if you want to paste data from the Windows clipboard to the
application.

1. In any window select a destination.

2. Press [CRTL] + [v].

3. The selected data is pasted from the clipboard to the application.

You can print the following way:Printing
• Print option on the right-click menu.
Perform this procedure if you want to print items in an explorer window, or an entire
item window:

1. In a list window select one or more items. In an item window selections are not
required.

2. The selected items for printing become highlighted.

3. Choose Print on the right-click menu. The Print Setup window opens.

4. Select printer and clickOK button. The printing is initiated.

3.2.6 Making Windows Smaller

All windows can be reduced making it possible to have many windows open on screen.

3.2.7 Series Browser

The series browser is a convenient tool for tracking down to a specific series, step by
step. It is launched by clicking the button, normally found in connection to any series

field, or by selecting the Browse button ( ) on the Series search option.
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Click the Title bar to attach the Series Browser to the window that is currently open.

3.3 Customizing Your Application

3.3.1 Setting Server Connection

When you log in to the application the first time, server node name, and socket number
(port number) are set. To define other server and socket, use the following procedure:

1. Check current settings by choosingConnectionon theHelpon themainmenu, or theHelpbutton.

2. The Connection Information window opens, which gives information on the server to
which the application is currently connected.

3. Check the settings and click OK.

4. Select Properties on the Editmenu, then Client configuration tab.
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5. The Client configuration tab opens in the General Properties window.

6. Specify Server and Socket.

7. Click OK.

3.3.2 Setting E-Mail Properties

Reports generated by the central clearing system can be sent to themembers by e-mail.
By default your ordinary e-mail client is used.
To define other e-mail address and SMTP-server, use the following procedure:

1. Select Properties on the Editmenu, then Client configuration tab.

2. The Client configuration tab opens in the General Properties window.

page 25 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



3. Check the Use built-in SMTP when sending mail check box and specify SMTP-server.

4. Select User configuration tab. The User configuration tab opens in the General properties
window.
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5. Specify Display name and E-mail address.

6. Click OK.

3.3.3 Setting Fonts in Lists

Use this procedure to set font and style to display in the lists of all windows of the
application.

1. Select Properties on the Editmenu, then User configuration tab.

2. The User configuration tab opens in the General properties window.

3. Click Change. The Font window opens.
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4. Select desired font and style and click OK.

3.4 Customizing Clearing

3.4.1 Setting Clearing Reports Folder

Perform this procedure to set the default folder for downloaded and saved clearing
reports:

1. Select Properties on the Editmenu and then Client configuration tab.

2. The Client configuration tab opens in the General Properties window.
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3.

Click Browse button in the Reports group boxwhere current reports folder is displayed.

4. The Folders window opens.

5. Select desired folder and click OK.

6. The selected folder appears in the General Properties window

7. Click OK.

3.4.2 Setting Clearing Message Properties

The clearing personnel can send clearing messages to the members of the exchange.
Use this procedure to customize these messages:

1. Select Properties on the Editmenu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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3. Choose desired properties in the Clearing Message groupbox.

4. Click OK.

3.4.3 Setting Clearing Business Alert Properties

Use this procedure to customize the business alert function:

1. Select Properties on the Editmenu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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3. Choose desired properties in the Business Alert groupbox.

4. Click OK.

3.4.4 Setting Clearing Notifications for Holdings

Use this procedure to get confirmation messages when a Rectify Deal, Rectify Trade or a
TM Deal is put in holding state:

1. Select Properties on the Editmenu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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3. Check Holding in the Notification for box.

4. Click OK.

3.4.5 Setting Default OTC Account

Use this procedure to set the account to be used as the default when creating an OTC
Trade Report:

1. Select Properties on the Editmenu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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3. Fill in the default OTC Trade Report account in the appropriate field.

4. Click OK.

3.5 Application Version
Check current application version by choosing About on the Help on the main menu or

the About button.
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4 Accounts
The Accountsmenu provides functions related to accounts, such as viewing and editing
accounts, viewing propagation and positions.
The following menu options are available on the Account menu.
• Account Details
• Account Propagation
• Account Position
• Position Transfer
• Deny Real Time
• Account Access Type
• AAT Report Connection
• Automatic Take-Up Connection
• Currency Ranking
• Account Currency Ranking

4.1 Account States
An account item is set to one of a number of available states when created or rectified.
Certain rules determine the transitions between them.
The following table describes the account state options:

The account is registered but not active; all fields can be edited; if it is activated it cannot
return to the Registered state; it can be deleted or activated.

Registered

The account is registered and active; it is countersigned if applicable; it can be inactivated;
the Trade,Margin, Settlement and Position account fields cannot be edited.

Active

The account is inactive; it can be reactivated or deleted after a Night Job.Inactive

The account is deleted; it cannot be reactivated.Deleted

Certain rules determine the transitions between the different account state options.
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4.1.1 State Transitions

Figure 3: State transitions

The following table describes the account state and sub-state transitions as indicated
in the figure above:

DescriptionResultAction

An account can be created either in a Registered or an Active state.Registered→ Active0

An account in a Registered state can be deleted to a Deleted state.Registered→ Deleted1

An account in aRegistered statemust be activated to anActive state
before it can be used.

Registered→ ActiveA

An account can toggle between anActive and an Inactive state except
for the default account that cannot be inactivated.

Active→ InactiveB

When the account is no longer needed, it must be inactivated one
Night Job before it can be deleted.
When an account is inactivated, the system checks if the account has
any open positions.
In that case a warning is displayed because the system cannot handle
positions on an inactivated account during a general exercise.

An account can return to a Registered state from an Inactive state
only on the same day as the account was created and if no trading
was performed.

Inactive→ RegisteredC

An account can be deleted from an Inactive state if the following
criteria are fulfilled:

Inactive→ DeletedD

• The account is not the receiver of any type of propagation from
a non-deleted account

• Either no trades were placed on the account or the trades were
deleted because of age
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4.2 Account Details
You can use the Account Detailmenu option to manage accounts and their properties.
The Account type field specifies how the account is going to be used.
The Account fee type field specifies a default fee calculation method for the account.
Propagation Accounts
Automatic propagation from the new account to the designated accounts are executed in the After
Business routine. The propagation accounts dit(active or inactive) must be registered and be of
a type that serves the purpose.

The following fields contain propagation accounts that can be used for specific purposes as further
described below:

• Emptied to

• Trade account

• Margin account

• Position account

• Settlement account

First create the desired propagation accounts by using the New Account window. Then create the
other accounts.

4.2.1 Searching Accounts

Using the Account Details window, you can display all account items entered into the
system.
Perform this procedure if you want to search for and list account items

1. Select Account Details on the Account menu.

2. The Account Details window opens for searching.

3. The AccountDetailswindowprovides a search area for limiting the number of displayed
items in the list area.
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4. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Account type

Limitation related to Account state. Tick the check box for each desired state to
be displayed; more than one can be checked; if no check box is selected, all accounts
will be displayed:

Account state

All accounts will be displayed.All

The account is registered but not active; all fields can be edited;
if it is activated it cannot return to the Registered state; it can
be deleted or activated.

Registered

The account is registered and active; it is countersigned if ap-
plicable; it can be inactivated.
TheTrade,Margin, Settlement andPosition account fields
cannot be edited.

Active

The account is inactive; it can be reactivated or deleted after
a Night Job.

Inactive

The account is deleted; it cannot be reactivated.Deleted

5. The following context-specific options are provided:

ActionOption

Opens the Fee Associations window.Fee Associations

Opens Account History window, see page 39.Account History

Opens the window View Currency Ranking for the selected account, see 69.Currency Ranking

6. The following columns are displayed:

Account identification <exchange member number>.Account

Account Alias

A number that defines a relationship between accounts; used for administration.Journal Number

Identification of the custodian bank.Custodian bank
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Identification of a member <exchangemember> assigned to confirm/countersign
a trade to be carried out.

Affirmation

Date and time of creation of the data of this row (record).Created

Date and time at which the data for this row (record) was last modified.Modified

See Account state, Account fee association state, Contingency arrangement state,
Exercise state, Give up state, Rectification state, Report state or Trade state.

State

Can be Account fee type, Account type, Exercise type, Member type, Report type,
or Trade type.

Type

Identification of a propagation account<exchangemember number> for emptying
left-over trades on daily accounts automatically in the After Business routine.

Emptied to

Default account fee type is displayed.Fee type
A fee association is a relation between a certain account and a certain product during
a specified time period. A fee association is preferred before a default fee type.

Main currency that the underlying is traded in.Base Currency

The margin class of this row.Margin class

A mnemonic code identifying an external account institution or source.Registrar

Organization number for the owner of the account.Organisation number

Describes how collateral handling of the account is performed with in Genium Inet.Collateral handling

The account from where the direct Debit instruction is performed.Direct debit account

The account with the base collateral amount (requirement) that is adjusted based
on the Default Fund.

Base Collateral Account

The factor used when calculating the amount that should offset the base collateral
amount on the stated Base Collateral Account.

BC Adjustment Factor

Account funded by the clearingmember fromwhich any deficits on the ICA accounts
are covered in intraday as well as pre-novation evaluations.

Intraday Funding

7. To perform a search—Limit the number of items to list by selecting search criteria
related to itemproperties.Wildcard(s), *, or empty fieldmeans no limitation regarding
that property.

8. Click Search.

9. All items matching the search criteria are displayed in the Account Details window.
Some of the item properties were defined by the user, others by the system.

4.2.2 Editing Accounts

The Edit Account window provides input fields for entering item properties. The most
fields in this window are not possible to edit.
Perform this procedure if you want to edit an account:

1. Select Account Details on the Account menu and perform a search.
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2. The Account Details window displays a list of items.

3. Select desired item to modify in the list and select Edit on the context menu.

4. The Edit Account item window opens:

5. The following fields are the only ones that may be edited:

DescriptionField

The value for the limit must be negative.Member Defined Exposure Limit

Select if the External Deposit Cash Direct Debit transac-
tion should be in Base Currency.

DD in Base Currency

Note
If it is selected not to be, the transactionmay
be in multiple currencies.

6. Click Send button.

4.2.3 Searching Account History

By selecting an item in the Account Details window and by choosing Account History on the
context menu, you can display the history of an account item. All versions caused by
modifications of the account item will be displayed.
Perform this procedure if you want to view the history of an account item:

1. Select Account Detail on the Account menu and perform a search.

2. The Account Detail window displays a list of items.

3. Select desired item to view in the list. The context menu becomes available.

4. Select Account History on the context menu.

5. The Account History window opens for searching.
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The AccountHistorywindowprovides a search area for limiting the number of displayed
items in the list area.

6. The following search criteria are available:

SpecificationCriterion

Account identification <exchange member number>.Account
The account identification from the account item selected in the Account Details
window is automatically displayed.

Specify from time <yyyy-mm-dd><hh:mm:ss>.From time

Specify to time <yyyy-mm-dd><hh:mm:ss>.To time

7. Click Search.

8. For every distinct value ofModifiedwithin the selected time interval the account with
its properties is listed as a separate item.

4.3 Account Propagation
You can use the Account Propagationmenu option to display information on accounts that
have propagation relationships to other accounts.
A trade item has many properties and can be viewed upon as the originator of many
phenomena; building positions, creating margin requirements, triggering fees and
deliveries and so on, all of which has to be tied to an account. The propagation
mechanism is the tool for accounting the various aspects of a trade on different accounts.
The propagation properties may only be altered when the account is in registered state,
that is before it is activated.
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4.3.1 Searching Account Propagation

Using the Account Propagationwindow, you can view how items are propagated from one
account to another. You can base the list either on receiving accounts or on sending
accounts.
Perform this procedure if you want to propagate accounts:

1. Select Account Propagation on the Account menu.

2. The Account Propagation window opens.

The Account Propagation window includes a search area for searching and limiting
items, and a list area for displaying the matching items.

3. The following search criteria are available:

SpecificationCriterion

Account identification<exchangemember number> of the position account, that
is the receiving account. Specify an account to which items are propagated (the re-
ceiving. account).

Account

If an item is selected in the Account Details window, the account identification
from the Position acct field can be copied by pressing the [Ctrl] + [V] keys.

Account identification <exchange member number> of the sending account.
Specify an account from which items are propagated (the sending. account).

Propagation account

4. The following column headings are displayed:
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DescriptionField

Account identification<exchangemember number> of the position account, that
is the receiving account.

Account

Propagated item type option:Propagates

Trade

Position

Margin

Settlement

Origin

5. To perform a search—Specify either a particular receiving account in the Account
field, or a particular sending account in the Propagation account field. The unspecified
field should show wildcard(s).

6. Click Search.

7. All matching items are listed in the Account Propagation window.

4.4 Account Position
You can use the Account Positionmenu option to display information regarding single
accounts’ individual positions as well as each series aggregated over all accounts.
Depending on the account and exchange rules defined in the CommonDatabase, netting
may or may not apply in the various cases.
The delivery position for an account is displayed in the Long or Short column fields as the
absolute value of the difference between held and written contracts.

4.4.1 Searching Account Positions

Using the Account Position window, you can view how items are propagated from one
account to another. You can base the list either on receiving accounts or on sending
accounts.
The account on which to base the list can be selected in the Account Details window.
Perform this procedure if you want to search and list account position items:

1. Select Account Position on the Account menu.

2. The Account Position window opens.
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3. The delivery position for an account is displayed in the Long or Short field as the
absolute value of the difference between held and written contracts.

4. The AccountPositionwindowprovides a search area for limiting the number of displayed
items in the list area.
Use the specifications below when entering values in these fields.
The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.
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SpecificationCriterion

Select a Date option from the list:Date

Current Trading Date; lists current position for the current trading
date (provided it exists for the instrument).

CTD

Overnight; lists positions from previous trading date, which are
static during the day. The timestamp of the O/N position will be
changed if trades were completed on the old position.

O/N

Next Trading Date; next calendar date compared to the current
trading date within the system – even if that date is a non-trading.

NTD

Which positions are listed depends on individual instrument variations due to the
definition of trading days.

Note
The quantity closed out the current business/clearing date (T) can be
displayed for CTD.

Default = <current business date>.For date

Filters positions in instruments that expire a certain day.Expires

Provides an option to display deny positions (i.e. positionswith
the deny auto set) of expired series. This option is activated
once Expires is checked.

Only deny

Provides an option to group positions in the same series:Aggregate

Lists one position item per series.<checked>

Lists one position item per account.<unchecked>

Note
If Aggregate is checked and the search result includes a large number
(more than 500) of hits, the list could be truncated. In this case amessage
pops up: "The operation returned a warning message: buffer
overflow occurred, limit your question please".

Check the check box to display zero positions (i.e. positions that once were non-zero
but was closed) which are retained until expiration.

Show 0-positions

Note
Zero positions will only display real-time unless zero positions are config-
ured by the Clearing House to display until expiration.

5. The following context-specific options are provided:

ActionOption

Opens the Trade History window for showing all trades in the selected position.Trade History

Opens the Exercise Request window for requesting an exercise of the selected
account and series.

Exercise Request

Opens the Position Transfer window for transferring positions.Transfer Position
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ActionOption

Opens the Deny Automatic window for setting the quantity of contracts in the
selected position to exclude from automatic exercises.

Deny Automatic

Opens the Pos. to Net Down window for the selected position.Pos. to Net Down

Opens the Reinstate Position window for the selected position.Reinstate Position

6. The Account Position window provides the following column headings:

DescriptionFields

Identification <exchange member number> of the account.Account

Series identification of the traded contracts.Series

Quantity of long (held/bought/buy) contracts; the difference between held and
written contracts if positive.

Long

Quantity of short (written/sold/sell) contracts; the difference between written and
held contracts if positive.

Short

Number of deliverable underlyings contracts in the position.Deliv pos

Quantity of long contracts that should not participate in the general exercise.Denies auto

Date and time at which the data for this row (record) was last modified.Modified

Number of underlyings in a contract.Contr. size

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

7. To perform the search, limit the number of items to list by selecting search criteria
related to itemproperties.Wildcard(s), *, or empty fieldmeans no limitation regarding
that property.

8. Click Search.

9. All matching items are listed in the Account Position window.

4.4.2 Denying General Exercise of Positions

Using the Deny Automatic window, you can request to deny automatic exercise of a
position that will not participate in the automatic general exercise. Deny requests can
be cancelled in that way that the deny quantity can be set to zero.
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Perform this procedure to deny general exercise of a specific position:

1. Select Account Position on the Account menu and perform a search.

2. The Position window opens.

3. Select desired item to deny in the list. The context menu becomes available.

4. Select Deny Automatic on the context menu.

5. The Deny Automatic item window opens providing input fields.

6. Specify the quantity of long contracts that should not participate in the general
exercise.

7. Click Send button.

8. In the Position window, in the Denies auto field the specified quantity is entered and
that quantity will be excluded when a general exercise is executed in the After
Business process.

Note
The setting of the systemparameter CL_RESET_DENY_OVERNIGHTdetermines
whether the sent value is persistent beyond the current business date or reset
during the after business phase.

4.4.3 Positions to Net Down

Using the Pos. to Net Down menu option in the Account Position window, you can open the
Positions to Net Down window.
If trades update positions by the open option, the number of both long and short
contracts grow. This is the case for example, when members keep clients’ positions on
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an omnibus account. Using the Positions to Net Down window you can adjust positions
(repeatable if convenient) on any account that does not use the autonetting option.
A net operation is carried out by creating a deal containing two closing trades. The
operation can be reversed by the clearing house or the member, see next section. In
addition, the trades generated will not affect the end of day settlement price
determination process.
Perform this procedure if you want to net positions:

1. Select Account Position on the Account menu and perform a search.

2. The Position window opens.

3. Select a position and choose Pos. to net down on the context menu.

4. The Positions to Net Down window opens if no side of the position is equal to zero
otherwise Position is not sufficient for net down transaction is displayed.

5. Enter the number of contracts to net in the Net Down By field. At most, this is the
smallest number of the long and short positions. This is also the number suggested
by default.

6. Click Send.

7. The net operation is submitted and a confirmation box summarizing the details is
displayed.

8. Click Confirm.

9. If successful, the position is updated and displayed in the Positions window. The
transfer trades can be viewed in the Trade History window with the free text
LongPosNetting and trade price equal to 0. If the operation fails, an error message is
displayed.

4.4.4 Reinstate Position

Using the Reinstate Positionmenu option in the Reinstate Position window to perform
closeouts.
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For gross position accounts members can perform closeouts, i.e. to reduce the long
and short quantity in a position account by the same quantity. Members can reinstate
positions in any account (including net position accounts) to correct positions that have
been manually, or automatically closed out “erroneously” previously.
This is the reversal of a closeout.
Limitations
• Position closeout and reverse position closeout requests may be submitted for T and historical

dates – not T+1.

• Rectify of T trades cannot be allowed until the next day once day-end processing have started.

• Give-up and Take-up of T trades cannot be allowed until the next day once day-end processing
have started.

• Historical close-outs not validated against historical positions.

Perform this procedure if you want to reinstate positions:

1. Select Account Position on the Account menu and perform a search.

2. The Position window opens.

3. Select a position and choose Reinstate Position on the context menu.

4. The Reinstate Positionwindowopens if no side of the position is equal to zero otherwise
xxxx is displayed.

5. Enter clearing date for the closed out/reversal of closeout in the Date field.

6. Click Search.

7. The quantity closedout/reversal is shown in the Qty Closed field.

8. Enter quantity to reinstate in the Reinstate Qty field.

9. Click Send.

10. The reinstate operation is submitted and a confirmation box summarizing the details
are displayed.

11. Click Confirm.

12. The quantity closed out the current business/clearing date (T) is displayed.
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4.5 Position Transfer

Note
This function is optional for Clearing Workstation 1 application.

You can use the Position Transfer menu option to move positions, in whole or partly, to
another account. It is also possible to net a position to the same account. Depending
on the individual rules defined, some transfers may not be allowed.
Using the Position Transfer window, you can first search for a group of series held on a
specified account. Then you can transfer all these series to a specified new account.

Attention
Be careful to search only for the series to transfer since the Transfer button
transfers all positions in the list.

Perform this procedure if you want to search, list and transfer position items:

1. Select Position Transfer on the Account menu.

2. The Position Transfer window opens.

The PositionTransferwindowprovides a search area for limiting the number of displayed
items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Account identification <exchange member number> of the account from which
positions are transferred.

Account

Specify a particular sending account.

page 49 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



SpecificationCriterion

Account identification <exchange member number> of the account to which
positions are transferred.

New account

Specify a particular receiving account.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

4. The following window-specific action buttons are provided:

ActionButton

Transfers all positions listed in the Position Transfer window.Transfer

5. The following column headings are displayed:

DescriptionField

Series identification of the traded contracts.Series

Quantity of long (held/bought/buy) contracts; the difference between held and
written contracts if positive.

Long

Quantity of long contracts to transfer.Long Transfer

Quantity of short (written/sold/sell) contracts; the difference between written and
held contracts if positive.

Short

Quantity of short contracts to transfer.Short Transfer

Open positionO

Closed positionC

Netted positionN

Default outcome, which can result in anyone of the O, C or N options)D

O/C/N/D

6. Specify an Account and Series to transfer.

7. Click Search.

8. All matching items are listed in the Position Transfer window.

9. In the search area specify a New account, the account to which the positions should
be transferred.

Note
If the fields Account and New account hold the same value, the positions will only
be netted.
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10. In the list area enter desired new quantities in the New long and New short fields.
Change the O/C/N/D option if desired.

Note
The positions may be netted on the new account. In this case, just type an N in
the O/C/N/D field.

Note
Since all positions in the window will be transferred (no selection needed) it is
most important to check that only the intended transfers are displayed. This
may call for an extra, more explicit search operation before executing the
transfer.

11. Click Transfer button.

12. The New long and Newshort position quantities aremoved to the specified <Newaccount>.
An error message is displayed if the requested method O/C/N/D of updating the
positions could not be applied.

13. Click Search to view the updated remaining positions on the current account.

14. The transferred quantity is subtracted in the Position Transfer window.

4.6 Deny Real Time Exercise

Note
The function DenyReal Time described below applies only to TOM (TT) Exchange.

The Real Time Deny exercise function is used to deny exercise of a long position on
expiration day after the market is closed. The process picks out a short position in the
same series and close down the two positions in real time.

1. Select Deny Real Time on the Account menu.

2. The Deny Real Time window opens providing input fields.
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3. The following input fields are displayed:

DescriptionField

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Quantity of long (held/bought/buy) contracts; the difference between held and
written contracts if positive.

Long

Quantity of short (written/sold/sell) contracts; the difference between written and
held contracts if positive.

Short

Current deny

Real time deny of long contracts.New deny

4. Select account and series.

5. Specify the quantity of long contracts that should not participate in the exercise in
the New deny field..

6. Click Send button.
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7. The deny exercise request results in a closing trade at trade price zero for the writer,
and a closing sell at trade price zero for the holder; with the customer information
field filled in with the text; Abandonment. The closing trade can be found in the Trade
Historywindow.

8. The window remains open, and the new long position is displayed in the field Long.

4.7 Account Access Types
The Account Access Type window is used to group accounts per member.
Account Access Types that are created can then, in the Account Access Typewindow, be
connected to members for the purpose of controlling access to accounts. Risk groups
can be created by giving an Account Access Type a risk group connection.

4.7.1 Searching Account Access Types

Using the Account Access Type window, you can display all existing Account Access Type
items entered into the system.
Perform this procedure if you want to search for and list Account Access Type items:

1. Select Account Access Type on the Account menu.

2. The Account Access Type window opens for searching.

The Account Access Type window provides a search area for limiting the number of
displayed items in the list area.
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3. The following search criteria are available:

SpecificationCriterion

Specify a particular Account Access Type or a group using a wildcard, *, A* etc.Acc Access Type

4. The following action button is provided:

ActionButton

Opens up the Create Account Access Type window.New

5. The following column headings are displayed:

DescriptionField

Account access type used for grouping accounts per member.Acc. access type

Account identification <exchange member number>.Account

Version number will be incremented when the Account Access Type is modified.Version

Date and time of creation of the data of this row (record).Created

6. To perform the search—Specify a particular Account Access Type and on which to filter
(wildcards are allowed).

7. Click Search.

8. The matching Account Access Type items are displayed in the Account Access Type
window.

4.7.2 Creating an Account Access Type

When the Account Access Type window displays a list of items as well as when the list is
empty, you can create a new Account Access Type.
Perform this procedure to create a new Account Access Type:

1. Select Account Access Type on the Account menu.

2. The Account Access Typewindow opens.

3. Click New button.

4. The Create Account Access Typewindow opens.
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5. Enter Account Access Type and description for the Account Access Type.
When creating Account Access Types for automatic take-up, the Account Access Typemust
be prefixed with “TUP_”, for example, “TUP_ICA1234”. There is no validation on this
in the window but it is still necessary when connecting the Account Access Type to
a take-up account. The Member must be the clearing member or take-up member.

6. Enter an account in the row cell below the Account column.

7. Select Add row from the context menu.

Tip
Open the Accountwindowand list relevant accounts.When clicking on an account
name, in the Account column of the Accountwindow, the account string is copied
to the clipboard. Now paste the information into the cell in the Create Account
Access Typewindow.

8. Click Send button.
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9. A new Account Access Type is created.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.7.3 Modifying Account Access Types

When the Account Access Typewindow displays a list of items, you can modify an Account
Access Type.
Perform this procedure to modify an Account Access Type:

1. Select Account Access Type on the Account menu and perform a search.

2. Select the Account Access Type to be modified.

3. Select Modify on the context menu.

4. The Modify Account Access Type window opens showing all accounts for the Account
Access Type.
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5. Select Add and/or Delete in the context menu.

6. Click Send button.

7. The changes made for the Account Access Type are saved.

4.7.4 Deleting Account Access Types

When the Account Access Typewindow displays a list of items, you can delete an Account
Access Type.
Perform this procedure to delete an Account Access Type:

1. Select Account Access Type on the Account menu and perform a search.

2. Select the Account Access Type to be deleted.

3. Select Delete on the context menu.

4. A confirmation window appears.

page 57 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



5. Click OK button in the confirmation window.

6. The Account Access Aype is deleted.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.8 AAT Report Connection
The AAT Report Connection window is used for reports and thus creating account reports
for the accounts defined in the AAT.

4.8.1 Searching AAT Report Connections

Using the AATReport Connectionwindow, you can display all existing AAT Report Connection
items entered into the system.
Perform this procedure if you want to search for and list AAT Report Connection items:

1. Select AAT Report Connection on the Account menu.

2. The AAT Report Connection window opens for searching.

The AAT Report Connection window provides a search area for limiting the number of
displayed items in the list area.

3. The following search criteria are available:
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SpecificationCriterion

Specify a particular Account Access Type or a group using a wildcard, *, A* etc.Acc Access Type

Specify a particular member, or a group of members using one or more wildcards,
* *, SE *, SE C*.

Member

Specify a particular report, or a group of reports using a wildcard, *, REPORT* etc.Report

4. The following action buttons are available:

ActionButton

Opens up the Create AAT Report Connection window.New

5. The following column headings are displayed:

DescriptionField

Account access type used for grouping accounts per member.Acc. access type

Identification <exchange member> of a member of the clearinghouse.Member

Long name of the report and indication of the instrument type that the report applies
to.

Report

Version number will be incremented when the Account Access Type is modified.Version

Date and time the data for this row (record) was created.Created

6. To perform the search—Specify a particular Acc Access Type, Member and/or Report on
which to filter (wildcards are allowed).

7. Click Search.

8. The matching AAT Report Connection items are displayed in the AAT Report Connection
window.

4.8.2 Creating an AAT Report Connection

When the AAT Report Connection window displays a list of items as well as when the list
is empty, you can create a new AAT Report Connection.
Perform this procedure to create a new AAT Report Connection:

1. Select AAT Report Connection on the Account menu.

2. The AAT Report Connectionwindow opens.

3. Click New button.

4. The Create AAT Report Connection window opens showing all Account Reports defined
CDB in the right box, according to the following figure:
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5. Specify Account Access Type and Member.

6. Click Add button and Remove button to add and remove account reports.

7. Click Send.

8. A new AAT Report Connection is created.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.8.3 Modifying AAT Report Connections

When the AAT Report Connection window displays a list of items, you can modify an AAT
Report Connection.
Perform this procedure to modify an AAT Report Connection:

1. Select AAT Report Connection on the Account menu and perform a search.

2. Select the AAT Report Connection to be modified.

3. Select Modify in the context menu.

4. The Modify AAT Report Connection window opens showing all connections for the AAT
Report Connection.
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5. Click Add button and/or Remove buttons to add and remove account reports.

6. Click Send.

7. The changes made to the AAT Report Connection are saved.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.8.4 Deleting AAT Report Connections

When the AAT Report Connection window displays a list of items, you can delete an AAT
Report Connection.
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Perform this procedure to delete an AAT Report Connection:

1. Select AAT Report Connection on the Account menu and perform a search.

2. Select the AAT Report Connection to be deleted.

3. Select Delete in the context menu.

4. A confirmation window appears.

5. Click OK.

6. The AAT Report Connection is deleted.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.9 Automatic Take-Up Connection
The Automatic Take-Up Connection windows are used to manage the Automatic Take-Up
Connections.

4.9.1 Searching Automatic Take-Up Connections

Using the Automatic Take-Up Connection window, you can display all existing Automatic
Take-Up Connections into the system.
Perform this procedure if youwant to search for and list Automatic Take-Up Connections
items:

1. Select Automatic Take-Up Connection on the Account menu.

2. The Automatic Take-Up Connection window opens for searching.

page 62 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



The Automatic Take-UpConnectionwindowprovides a search area for limiting the number
of displayed items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Specify a particular Account Access Type or a group using a wildcard, *, A* etc.Acc Access Type

Specify the account.Account

4. The following action buttons are available:

ActionButton

Opens up the Create AAT Automatic Take-Up Connection window.New

5. The following column headings are displayed:

DescriptionField

Account access type used for grouping accounts per member.Acc. access type

Identification <exchange member> of a member of the clearinghouse.Member

Account identification <exchange member number>.Account

Date and time the data for this row (record) was created.Created

6. To perform the search—Specify a particular Acc Access Type and/or Account on which
to filter (wildcards are allowed).

7. Click Search.
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8. The matching AAT Automatic Take-Up Connection items are displayed in the AAT
Take-Up Connection window.

4.9.2 Creating an AAT Automatic Take-Up Connection

When the AAT Automatic Take-Up Connectionwindow displays a list of items as well as when
the list is empty, you can create a new AAT Automatic Take-Up Connection.
Perform this procedure to create a new AAT Automatic Take-Up Connection:

1. Select AAT Automatic Take-Up Connection on the Account menu.

2. The AAT Automatic Take-Up Connectionwindow opens.

3. Click New button.

4. The Create AAT Automatic Take-Up Connection window opens.
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5. Specify Account Access Type.

6. Click Add button and Remove button to add and remove accounts.

7. Click Send.

8. A new AAT Automatic Take-Up Connection is created.

Note
The window must be closed and re-opened before a new search will show the
changes made.
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4.9.3 Modifying AAT Automatic Take-Up Connections

When the AATAutomatic Take-Up Connectionwindow displays a list of items, you canmodify
an AAT Automatic Take-Up Connection.
Perform this procedure to modify an AAT Automatic Take-Up Connection:

1. Select AAT Automatic Take-Up Connection on the Account menu and perform a search.

2. Select the AAT Automatic Take-Up Connection to be modified.

3. Select Modify in the context menu.

4. TheModify AAT Automatic Take-Up Connectionwindow opens showing all connections for
the AAT Automatic Take-Up Connection.

Figure 4: Modify AAT Automatic Take-Up Connection
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5. Click Add button and/or Remove buttons to add and remove accounts.

6. Click Send.

7. The changes made to the AAT Automatic Take-Up Connection are saved.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.9.4 Deleting AAT Automatic Take-Up Connections

When the AAT Automatic Take-Up Connectionwindow displays a list of items, you can delete
an AAT Automatic Take-Up Connection.
Perform this procedure to delete an AAT Report Connection:

1. Select AAT Automatic Take-Up Connection on the Account menu and perform a search.

2. Select the AAT Automatic Take-Up Connection to be deleted.

3. Select Delete in the context menu.

4. A confirmation window appears.

5. Click OK.

6. The AAT Automatic Take-Up Connection is deleted.

Note
The window must be closed and re-opened before a new search will show the
changes made.

4.10 Currency Ranking
The Currency Ranking window is used to manage in which order a surplus, automatic
credit, or a deficit, automatic debit, is calculated.

4.10.1 Searching Currency Rankings

Using the Currency Ranking window, you can display Currency Ranking items.
Perform this procedure if you want to search for and list Currency Ranking items:

1. Select Currency Ranking on the Account menu.

2. The Currency Ranking window opens for searching.

page 67 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



The Currency Ranking window provides a search area for limiting the number of
displayed items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Specify a particular currency ranking or a group of currency rankings using awildcard.Currency Ranking

4. The following action button is available:

ActionButton

Opens up the Create Currency Ranking window, see page 70.Create

5. The following context-specific options are provided.

ActionOption

Opens up theView Currency Rankingwindow for the selected Currency Ranking,
see page 69.

View

Opens up theModify Currency Ranking window for the selected Currency
Ranking, see page 71.

Modify

Opens up the Create Currency Rankingwindowwith default values based on the
selected Currency Ranking, see page 70.

Create From

Opens up a confirmation window for deletion of the selected Currency Ranking.Delete

6. The following column headings are displayed:
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DescriptionField

The name of the Currency Ranking.Currency Ranking

Identification <exchange member> of a member of the clearinghouse.Member

Date and time the data for this row (record) was created.Created

The user that created the Currency Ranking.Created by

Date and time the data for this row (record) was last modified.Modified

The user that last modified the Currency Ranking.Modified by

Long name of the report and indication of the instrument type that the report applies
to.

Report

Version number will be incremented when the Currency Ranking is modified.Version

7. To perform the search—Specify the search criteria on which to filter (wildcards are
allowed).

8. Click Search.

Result

The matching Currency Ranking items are displayed.

4.10.2 Viewing a Currency Ranking

The View Currency Ranking window displays the details of a Currency Ranking and it may
be opened from various other windows in the application.
Oneway to view the details of Currency Ranking is according to the following procedure:

1. Select to search for the Currency Ranking to view according to the previous section.

2. Select the Currency Ranking to be viewed.

3. Select View in the context menu.

4. The View Currency Ranking window opens showing the selected Currency Ranking,
according to the following figure:
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Result

The Currency Ranking is displayed. These are the column headings:

DescriptionField

The ranking determines in which order a surplus, automatic credit, or a deficit, auto-
matic debit, should be calculated

Order

The currency to be rankedCurrency

This is a limit set primarily by the CCP. It is theminimum amount of cashwhich should
be on the account.

Cash Collateral Limit

This limit is an add-on to the previouslymentioned cash collateral limit. It can be used
if themember wants to keepmoremoney in the case of surplus than the Cash Collat-
eral Limit.

Callback Limit

4.10.3 Creating a Currency Ranking

From the Currency Rankingwindow you can create new Currency Rankings.
Perform this procedure to create a new Currency Ranking:

1. Select Currency Ranking on the Account menu.

2. The Currency Rankingwindow opens.

3. Click Create button.
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4. The Create Currency Ranking window opens:

5. Specify the name of the Currency Ranking.

6. For each currency to be used in the ranking, specify Currency and Cash Collateral Limit.

Note
The values in the column Cash Collateral Limit is set by the CCP and cannot be
edited.

7. Click Send.

Result

A new Currency Ranking is created.

4.10.4 Modifying a Currency Ranking

When the Currency Ranking window displays a list of items, you can modify a Currency
Ranking.
Perform this procedure to modify a Currency Ranking:

1. Select Currency Ranking on the Account menu and perform a search.

2. Select the Currency Ranking to be modified.

3. Select Modify in the context menu.

4. The Modify Currency Ranking window opens.
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5. For each currency to be used in the ranking, specify Currency and Cash Collateral Limit.

Note
The values in the column Callback Limit is set by the CCP and cannot be edited.

6. Click Send.

Result

The Currency Ranking is modified.

4.10.5 Deleting a Currency Ranking

When the Currency Ranking window displays a list of items, you can delete a Currency
Ranking.
Perform this procedure to delete a Currency Ranking:

1. Select Currency Ranking on the Account menu and perform a search.

2. Select the Currency Ranking to be deleted.

3. Select Delete in the context menu.

4. A confirmation window appears.

Result

The Currency Ranking is deleted.
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4.11 Account Currency Ranking
The Account Currency Rankingwindow is used tomanage assignments of Currency Rankings
to Accounts.

4.11.1 Searching Accounts Currency Rankings

Using the Account CurrencyRankingwindow, you can displayMargin Requirements Accounts
(MRAs) and the Currency Ranking items these accounts are connected to.
Perform this procedure if you want to search for and list MRAs and Currency Ranking
items:

1. Select Account Currency Ranking on the Account menu.

2. The Account Currency Ranking window opens for searching.

The Account Currency Ranking window provides a search area for limiting the number
of displayed items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Specify a particular MRA, or a group of MRAs using one or more wildcards, * *, SE
*, SE C*.

Account

Specify a particular currency ranking or a group of currency rankings using awildcard.Currency Ranking

Check this box to only includeMRAswhich don't have any Currency Ranking assigned
to them.

Show Only Unassigned

4. The following context-specific options are provided.
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ActionOption

Opens up theAssign Currency Rankingwindow for the selected Currency Ranking,
see page 74.

Assign

Opens up a confirmation window for deleting the assignment of the Currency
Ranking to this particular MRA.

Delete

Opens up the View Currency Ranking, see page 69.ShowCurrencyRanking

5. The following column headings are displayed:

DescriptionField

The Margin Requirements Account.Account

The Currency Ranking that is assigned to the MRA.Currency Ranking

Date and time the data for this row (record) was last modified.Modified

The user that last modified this record.Modified by

Version number will be incremented when there is a change in the assignment of
Currency Rankings for the MRA.

Version

6. To perform the search—Specify the search criteria on which to filter (wildcards are
allowed).

7. Click Search.

Result

The matching MRAs are displayed.

4.11.2 Assigning a Currency Ranking

From the AssignCurrencyRankingwindow you can assign a Currency Ranking to a particular
Margin Requirements Account (MRA).
To assign a Currency Ranking to a particular Margin Requirements Account (MRA) do
the following:

1. Select to search for the Account Currency Ranking to view according to the previous
section.

2. Select the MRA to assign a Currency Ranking to.

3. Select Assign in the context menu.

4. The Assign Currency Ranking window opens:
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5. Specify the Currency Ranking that should be assigned to this MRA.

Result

The specified Currency Ranking is assigned to the MRA.
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5 Deals and Trades
The Deal-Trademenu provides functions for managing trades and deals.
The Trade History option provides information on trades and is the base for many other
actions.
The following option are available:
• Transfer from Transitory
• Trade History
• Holding Trade
• Holding Give Up
• Holding Rectify Trade
• Holding Rectify Deal
• Trade Reporting
• Flexible Trade Reporting
• Repo Order
• Reported Trades
• Simulate Fee
• Error Log
• Trade Operations with Clearinghouse Checks

5.1 Managing Trades
Tasks directly related to trades can be handled, such as viewing, countersigning,
rectifying, splitting, giving up, and transferring.
Deals can also be handled in the same way as trades.

When a trade is waiting for confirmation or rejection its state becomes Holding. Then
the trade must be confirmed (countersigned), or rejected by a party assigned this role.

Holding State

The rules for a trade are also valid for deals: When a deal is waiting for confirmation or
rejection its state becomes Holding. Then the deal must be confirmed (countersigned),
or rejected by a party assigned this role.
A Holding state can relate to creation, rectification or giveup.

Rectification functions can be found on the Trade History context menu.Rectification
They can also be found on the Holding Rectify Trade window.
Trades can be rectified and split.
A confirmationmeans that the rectification is created but the Trade state of the original
trade is still Active.
Trades in Holding rectification state can be confirmed or rejected.
Deals can be rectified. They can be found on the Holding Rectify Deal window
Deals in Holding rectification state can be confirmed or rejected.

Giveup functions can be found on the Trade History context menu.Give up
They can also be found on the Holding Give Upmenu option.
Trades can be given up and split.
You can also confirm and split, and reject trades given up in Holding giveup state.
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5.1.1 Rectification

Registering a new trade involves specifyingmany properties for the trade. A later change
of some of these properties is called a rectification of the trade.
A deal can also be rectified. It means that both trades involved in the deal will be
rectified.
A deal cannot be split.
Rectification of a deal always results in a Holding rectify state.
If the original quantity of the trade needs to be changed, the trade must be split. All
the original contracts must be included in one of the new trades.

Note
Rectification phases do not apply to trade operations done by the clearing
house.

Note
For members the behavior of rectify trade requests is configured in the CDB
setup.

When a user requests rectification of a trade, the original trade can be assigned a Holding
rectify state.
Then the rectification requestmust be confirmed or rejected by another party appointed
this role.
The rule above also applies for a deal.

Rectification Phases

When a party rejects a rectification request (Reject), the original trade, or trades, in-
cluded in the deal remain in Active trade state and the rectification state of the trade,
or deal, becomes Rejected.

Rectify request rejection

When a party confirms a rectification request (Confirm), the original trade or trades
included in the deal enters a Rectified trade state, and the rectification state of the
trade or deal becomes Completed.

Rectify request
confirmation

The system creates the new trades ofOvertaking trade type that overtake the original
trade and a trade of Reversing trade type that reverses it.

5.1.2 Give up

To let another member handle a trade is called giving up the trade.
A deal cannot be given up.
If the original quantity of the trade to be given up needs to be changed, the trade must
be split. All the original contracts do not need to be included in one of the new trades.
The remaining contracts can stay with the original member.
There is a way of doing give ups directly when entering the order called automatic take
up. If this is enabled by the exchange and the involved accounts are configured to
facilitate automatic take up, Genium INET Clearing checks if the give-up initiator is
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allowed to send an automatic give-up request to the account in question. If so the trade
will be exposed to a member defined exposure limit.

Give up Phases

Since not all members can perform clearing, a member (the sender) can move a trade
or part of a trade to anothermember/member (the receiver) for clearing. Such an action
is called a give up.

Give up

When a member requests a give up of a trade, the trade can be split. The system sets
a different unique give-up number, Giveup nbr, to each one of the splits.

Give up request

The original trade is assigned a give-up state of Holding but remains unmodified until
the give up is confirmed.
The give-up request must be confirmed or rejected by the receiving member or the
clearing house.

When a party rejects a give-up request (Reject), the original trade remains unmodified
and the give-up state of the trade becomes Rejected.

Give up request
rejection

When a party confirms a give-up request (Confirm), the original trade is still in Active
trade state but its quantity is reduced with the quantity given up. The give-up state of
the trade becomes Completed.

Give up request
confirmation

The receiver can split the trade given up into new trades.
The trades given up enters Active trade state and their Trade type becomes Give
up. The trades being taken up are given Trade type Take up.
The system sets the same unique give-up number,Giveup nbr, to each one of the splits
created during the confirmation.

5.1.3 Action Overview

The following is an overview of all actions included in the rectification phases.
It also shows actions valid for giveup functions.

ResultDescriptionPathAction

A rectification is requested.Change:Select a single trade using:Rectify and split single
trade The Rectification state of

the original trade becomes
Holding.

• Account

• Quantity the sum of
the quantitiesmust be
equal to the original
quantity

• O/C/N/D

• Free text.

Deal-trade, Trade History,
Rectify Trade on the con-
text menu.

Rectifications are request-
ed.

Change:
• Account which will be

the same for all trades
in the group

• O/C/N/D

• Free text.

Selectmultiple trades using:
Deal-trade, Trade History,
Rectify Trade on the con-
text menu.

Rectify multiple trades

TheRectification state of all
original trades becomes
Holding.

A rectification is requested.Change:Select one or both trades in
the deal using:

Rectify deal
The Rectification state of
the original deal becomes
Holding.

• Series

• Price

• Quantity to Buy

• Quantity to Sell.

Deal-trade, Trade History,
Rectify Deal on the context
menu.
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ResultDescriptionPathAction

A giveup is requested.Change:Select a single trade using:Give up and split single
trade The Giveup state of the

original trade becomes
Holding.

• Member/Account

• Quantity

• Free text.

Deal-trade, Trade History,
Give up on the context
menu.

Giveups are requested.Change:Selectmultiple trades using:Give up multiple trades
The Giveup state of all the
original trades becomes
Holding.

• Account

• Quantity

• Free text.

Deal-trade, Trade History,
Give up on the context
menu.

One of the following cases
apply:

Change nothing.Select one or more trades
using:

Confirm or reject holding
rectify trades

• One or more rectifica-
tions are completed.
The Trade state of the
original tradebecomes
Rectified. The Trade
state of the new
trades becomeActive.
TheRectification state
becomes Completed.

• One or more rectifica-
tions are canceled.
The Trade state of the
original trade remains
Active. The
Rectification state be-
comes Rejected.

Deal-trade,Holding Rectify
Trade, Confirm or Reject
button.

One of the following cases
apply:

Change nothing.Select one or more deals
using:

Confirm or reject holding
rectify deals

• One or more rectifica-
tions are completed.
The Trade state of all
the trades in the origi-
nal deals becomes
Rectified. The Trade
state of all the trades
in the new deals be-
comes Active. The
Rectification state be-
comes Completed.

• One or more rectifica-
tions are canceled.
The Trade state of all
the trades in the origi-
nal deals remains
Active. The
Rectification state be-
comes Rejected.

Deal-Trade,Holding Rectify
Deal, Confirm or Reject
button.

The following apply:Change:Select one or more trades
given up using

Reject holding giveup
• One or more giveups

of trades are canceled.
The included trades
remain on their origi-
nal
Members/Accounts.
The Giveup state be-
comes Rejected.

• Free text.
Deal-trade, Holding Give
Up, Reject button.
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ResultDescriptionPathAction

The following apply:Change:Select a single trade given
up using:

Confirm and split a holding
giveup • The giveup and split of

the trade is complet-
ed. The Trade state of
the original trade re-
mains Active but its
quantity value is re-
ducedwith the quanti-
ty given up. The Trade
state of the new
trades becomesActive
and their Deal source
value becomes Give
up. The Giveup state
becomes Completed.

• Account if a member
was entered itmust be
changed to an explicit
account

• Quantity the sum of
the quantitiesmust be
equal to the given up
quantity

• O/C/N/D

• Free text.

Deal-Trade, Holding Give
up, Confirm button.

5.2 Date and Time as Search Criteria
Time stamps and dates for trades and deals are separated in Genium INET Clearing for
business events. There is no connection between business date and time stamp.
Time Stamps
Time stamps are expressed in local time for the exchange where the system is installed. This time
is sometimes called Exchange Time. Common practice is that Exchange Time and the system
clock (System Time) are aligned, that is, System time and Exchange Time are the same.

What follows is an explanation of how these time stamps are used by the system when returning
trade history items as search results.

When you search for trades in the Trade History window, the time limitation criteria From time
and To time relates to a number of local time stamps.

The search criteria are compared to Created time.

Table 1: Time Intervals in Searches

DescriptionProperty

Default From time = <current business date>00:00:00.From time

Default To time = <current business date>00:00:00.To time

Dates
Table 2: Clearing and Business Dates

DescriptionProperty

Date for the trade to be cleared, set by the user when creating the trade.Clearing date
Clearing date is used as a basis for business functionality wherever necessary.

Original clearing date for at trade of type give-up, rectify trade, transfer from transitory,
or rectify deal.

Original clearing date

New deals are not created for trade records created in these operations – with the ex-
ception of the ‘overtaking deal’ in a rectify deal operation, where As of is a trade
property.

Date on which the event happened; set according to the configuration of the system’s
Business date.

Business date

Date and Time Registrations
Each trade has several different time stamps as properties:
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Transactions with date and time fields will in most cases interpret the combined contents of those
fields as a date/time in exchange local time.

Table 3: Time Stamps

DescriptionProperty

Registration date and local time for a trade of any type in the central system when a
new trade number is assigned.

Created

Date and local time for the last modification by the user of the trade.Modified

Date for the trade to be cleared, set by the user when creating the trade.Clearing date

5.3 Transfer from Transitory
You can use the Transfer from Transitorymenu option to view andmanually transfer trades
made on a Daily Account (DA), transitory, during the clearing day. These trades can be
split and transferred to other types of accounts, such as client and principal accounts.

Note
A transitory account is not allowed to hold positions between two clearing
dates.

Using the Trade Transferwindow, you can transfer and split a single trade, transfermultiple
trades, transfer to default account and calculate an average price trade.

If a single trade is selected in the left area this trade can be split when transferred.Single Transfer
In this case if you enter a newQuantity value smaller than the originalQty left value,
the trade will be split. Pressing the [Tab] key automatically creates new rows, as long as
there are contracts left to decide about.

If multiple trades are selected in the left area these trade will first be merged and can
then be split when transferred.

Multiple Transfer

In this case theQuantity field in the right area of theTrade transferwindowwill inherit
the sum of allQty left fields for all selected trades in the left area.
You can distribute thisQuantity sum to various accounts if desired.

If multiple trades are selected in the left area an average price
trade (APT) value can be calculated.

Selection

The result of the average price trade calculation is presented as
one trade on one row.

Result

Average Price Trade

5.3.1 Searching Trade Transfers

Using the Trade Transferwindow, you can search for and list information on trade transfers.
This window is also the base for trade transfers of various kinds.
Perform this procedure if you want to view trade transfers:

1. Select Transfer from Transitory on the Deal-Trademenu.

2. The Trade Transfer window opens.
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The Trade Transfer window includes a search area for searching and limiting items, an
original trade area to the left and a new trade area to the right.
In the left area, the fields refer to the original trades resulting from the search, and
cannot be changed.
In the right area, the fields refer to the new transfer trades, and can be edited. The
contents of this area will be sent when you choose the Transfer button.

Note
The Default acount field in the search area serves as destination default account
when you Select the Transfer to default button.

3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Specify a default account to be used in combination with the Transfer to default
button. This field does not affect the search result. You can change its value for each
group of trades to transfer.

Default account
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SpecificationCriterion

Specify From time or use default values.From time

<created date>. Default.Date

00.00.00. Default.Time

Specify To time or use default values.To time

<blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.

Date

23.59.59. Default.Time

Time limitation related to Price. Specify two prices using max. 2 decimals.Low price | High price
Default Low price = 0.00.
Default High price = 0.00. The default values results in a search for all prices.

Excludes trades with no quantity left, when checked.Exclude empty trades

Excludes trades in a Holding giveup state, i.e. given up trades not yet confirmed or
rejected, when checked.

Exclude holding
giveups

Limit the number of items to list by selecting search criteria related to itemproperties.
Wildcard(s), *, or empty field means no limitation regarding that property.

4. To transfer a trade you need to specify a number of properties that will be assigned
to the item.
Use the specifications below when entering values in these input fields.
The following fields are available in the right area of the window:

SpecificationField

Specify a new account to which the trade will be transferred.new Account

To split the original trade, specify a new quantity less than the original. The [tab]
key creates a new row.

new Quantity

Select method to update the new trade:new O/C/N/D

OpenO

Mandatory closeC

NetN

Default; as defined for the Account type.D

Enter optional free text for the overtaking trade.new Free text

5. The following action buttons are provided:

ActionButton

Merges selected trades into an average price trade.Average price trade

Transfers selected trades to the specified Default account at the window top.Transfer to default
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ActionButton

Transfers the selected trades in the left area of the window to trades and accounts
as specified in the right area.

Transfer

6. To perform the search—Enter search criteria.

7. Click Search.

Note
If the Status column holds the value E, this trade was entered into the daily
account due to an error for which there is an entry in the error log.

5.3.2 Transferring and Splitting a Single Trade

If you select a single trade in the Trade Transfer window you can transfer and split the
trade.
Perform this procedure to transfer a single trade and split it if desired:

1. Select Transfer from Transitory on the Deal-Trademenu and perform a search.

2. The Trade Transfer window displays a list of items in the left area.

3. Select a single trade in the list.

4. The right part of the TradeTransferwindowprovides input fields for the selected trade.

5. Edit the property fields by entering values.

Note
If you enter a <new quantity> value that is less than the remaining of the <original
quantity> value, the [tab] key opens a new empty row.

6. Click Transfer button to execute the entered transfers.

7. The trade in the selection is split and transferred to the specified accounts.

5.3.3 Transferring Multiple Trades

If you select multiple trades in the Trade Transfer window you can transfer all of them.
First the sum of all quantities is calculated by the system and displayed in the right area
of the window. Then you can split the included contracts among different accounts.
Perform this procedure to transfer multiple trades:

1. Select Transfer from Transitory on the Deal-Trademenu and perform a search.

2. The Trade Transfer window displays a list of items in the left area.
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3. Selectmultiple trades in the list.

4. The right part of the Trade Transfer window provides input fields for the selected
trades. The sum of all remaining quantities is presented in the Quantity column.

5. Edit the property fields by entering values.

Note
If you enter a <new quantity> value that is less than the remaining of the <remaining
quantity sum> value, the [tab] key opens a new empty row.

6. Click Transfer button to execute the entered transfers.

7. The trades in the selection aremerged and then split and transferred to the specified
accounts.

5.3.4 Calculating an Average Price Trade

If you select multiple trades in the Trade Transfer window the system can calculate an
average price trade.
The selected trades must all be of the same Series and be on either buy B or sell S side.

Note
In this case the right part of the window is not used at all.

Perform this procedure to calculate an average price trade for a group of trades:

1. Select Transfer from Transitory on the Deal-Trademenu and perform a search.

2. The Trade Transfer window displays a list of items in the left area.

3. Selectmultiple trades in the list of the same series and sell side.

4. Click on the Average price trade button to calculate it.

5. A confirmation dialog box appears.

6. Click Send to confirm the action.

page 85 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



7. The Trade Transfer window appears again.

8. Click Search to display the calculated trade.

9. The calculated average price trade is displayed in the Trade Transfer window in its left
area.

5.3.5 Transferring Trades to a Default Account

If you select a single or multiple trades in the Trade transfer window you can transfer all
of them to a default account specified in the Default account field in the search area.

Note
In this case the right part of the window is not used at all.

Perform this procedure to transfer multiple trades to a default account:

1. Select Transfer from Transitory on the Deal-Trademenu and perform a search.

2. The Trade Transfer window displays a list of items in the left area.

3. Select a single ormultiple trades in the list.

4. In the Default account field in the search area, specify a particular default account to
which the trades will be transferred.

5. Click Transfer to default button to execute the action.

6. The selected trades are transferred to the default account, which is assigned to each
one of the trades in the selected group.

7. Repeat steps 3, 4 and 5 to transfer another group of trades to another default
account.

5.3.6 Using Shortcut Keys

It is possible to transfer trades without using the mouse, i.e., only using the keyboard
keys.
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The keys operate on the area currently in focus. The focus moves when you select an
action button. You can alsomove the focus by pressing certain keys as described below.
The action buttons in thewindowhave one underlined letter. You can choose the button
if you press the [Alt] key and the underlined letter at the same time.

Search

When the Trade Transferwindow first opens, the focus is on the search area and that
is where the keys operate.

Search area

Type information in a field and press the [Tab] key to move to next field.
To start searching press the [Enter] key or [Alt] + [S] keys.

Transfer

After a search the focus is on the left list area in the Trade transfer window.Left list area
Move up and down with the arrow keys to select the trade you want to transfer. Press
the [Shift] key while moving to select multiple rows.
Press the [Tab] key to move to the right list area.

Type information in a field and press the [Tab] key to move to next field.Right list area
To start the transfer press the [Alt] + [T]. (T is underlined on the Transfer button).
After the transfer, the focus is in the left list area again, where you can select the next
trade to be transferred.

Transfer to Default

Make sure that focus is on the left list area.Left list area
Move up and down with the arrow keys to select the trade you want to transfer to the
default account specified in the search area. Press the [Shift] keywhilemoving to select
multiple rows.
To start the transfer press the [Alt] + [D]. (D is underlined on the Transfer to default
button). After the transfer, the focus is in the left list area again, where you can select
the next trade to be transferred to default.

Move Focus Inside the Window

Press the [Alt] + [1] keys.To left list area

Press the [Alt] + [2] keys.To right list area

To leave input fields press the [Esc] key.By scrolling
Then press the [Tab] key to move focus to the first object in the next focusing area.

Focus moves in the following order:

1. Search area where each field is an object.

2. Left list area which is one object.

3. Right list area where each field on each row is an object.

4. Button area where each button is an object.

5. Back to the top of the list

Example 1:
By pressing [Alt] + [S] you choose the Search button since S is underlined
on that button.
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5.4 Trade History
You can use the Trade Historymenu option to view both cleared and uncleared trades in
a number of ways by using the search criteria provided.
A vast set of hidden columns related to the trade can be selected for display in the
window.

5.4.1 Searching Historical Trades

Using the Trade History window, you can search for and list information on trades both
currently active and historical.
Perform this procedure if you want to search for and list current and history trades:

1. Select Trade History on the Deal-Trademenu.

2. The Trade History window opens.

3. The Trade Historywindow includes a search area for searching and limiting items, and
a list area for displaying the matching items.

4. The following search criteria are available in the standard view:
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5. SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.
The account field will by default be matched against the trade account of trades. By
checking thePosition Account check -box a search for trades updating a particular
position account can be searched. Wildcards are not supported when filtering on
Position account.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Specify From time or use default values.From time

<created date>. Default.Date

00.00.00. Default.Time

Specify To time or use default values.To time

<blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.

Date

23.59.59. Default.Time

Time limitation related to Price. Specify two prices using max. 2 decimals.Low price | High price
Default Low price = 0.00.
Default High price = 0.00. The default values results in a search for all prices.

To include certain trade types, tick their check boxes.Trade Type
If all boxes are empty, all types are included:

Includes trades of Standard or Overtaking type.Normal

The trade is transferred from a transitory account or created
to net given up quantities.

Transfer

The trade is placed on a transitory account.Transitory

If selected only trades in Rectified state dispalyed.Trade State

Rectified trades

If selected, excludes trades with no quantity left.Exclude empty trades
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SpecificationCriterion

If selected, excludes trades in the following states:Exclude holding trades

Given up trade not yet confirmed or rejectedHolding GiveUp

A rectified trade not yet confirmed or rejectedHolding Rectify
Trade

A rectified deal not yet confirmed or rejectedHolding Rectify
Deal

A trade in one of the listed states is waiting for confirmation, or rejection, by a party
assigned this role.

Specify a free text as search criterion, a wildcard * is allowed.Free text

Specify a counterparty as search criterion, wildcards * * are allowed.Counterparty

Check the trade side(s) to include in the search:<trade side>

Buy

Sell

Default = <empty>. If none of or both of the check boxes are selected, both trade
sides are included.

6. The following context-specific options are provided:

ActionOption

Opens the Average Price Trade window see page 100.Average Price Trade

Opens the Rectify Trade window for rectification functions on a trade.Rectify Trade

Opens the Rectify Deal window for rectification functions on a deal.Rectify Deal

Opens the Trail Average Price Trade window, where # is equal to the <trade
nbr> value.

Trail APT

Opens the Give Up Trade window for give-up functions on a trade, see Give up
and Split a Single Trade on page 101.

Give up

7. The following column headings are displayed.

DescriptionField

Account identification <exchange member number>.Account

Series identification of the traded contracts.Series

Buy/Sell.B/S

Original quantity of contracts in the deal/trade.Quantity

The price at which the deal was made.Price

The default position update option for trades placed on accounts of this account
type.

Effect
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DescriptionField

Outcome options of the O/C/N/D request:O/C/N/D

Open positionO

Closed positionC

Netted positionN

Default outcome, which can result in anyone of the O, C or N options)D

Trade number; this number combined with the series number uniquely identifies
the trade.

Trade nbr

Date and time of creation of the data of this row (record).Created

The user last modifying the item.User

Trading code <exchange member signature> of the user who has confirmed the
deal/trade.

Confirmed by

Trading code <exchange member signature> of the user who is appointed to
countersign.

Countersign

Trade type options:Type

The trade is placed in a transitory account.Transitory

The trade is registered normally.Standard
<blank>

The trade is a result of a rectify operation; it overtakes the original
trade.

Overtaking

The trade is a result of a rectify operation; it reverses the original
trade.

Reversing

The trade is transferred from a transitory account or created to
net given up quantities.

Transfer

The trade is a result of a closing series operation.Closing

The trade is a result of an exercise operation.Exercise

The trade is a result of an assign operation.Assign

The trade is a result of changes in the underlyings.Issue

The trade is a result of a new contract.New Contract

Trade state options:State

The trade is active.Active <blank>

The trade is rectified.Rectified

The trade is in holding rectify trade state.Holding Rectify
Trade

The trade is in a holding rectify deal state.Holding Rectify
Deal
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DescriptionField

A description of the match origin.Deal source
Examples:

Trade reports matched between different members.3

Trade reports where both sides are submitted by the same member.5

For an all-inclusive description of deal-source values, please see Chapter “Detailed
Field Description” in OMnet Message Reference and OMnet Message Reference, In-
ternal.

Indicates the venue from which a trade emanates. It allows users to distinguish be-
tween OTC trades and MPS trades after give-up operations and after average price
trade transactions.

Trade venue

Provides information about the trade.Attention

This trade has an entry in the Error LogError Log

The trade has been annulled, Rectify Deal OperationAnnulled

The trade price has been changed, Rectify Deal Opera-
tion

Price changed

The buy/sell attribute for the trade has been changed,
Rectify Deal Operation

Buy/Sell changed

The trade is not approved for clearing, Rectify Deal Op-
eration.

Not approved

Displays a confirmed block order.Block Order

Reference information entered by buyer/seller. Information entered by the counter-
part is not visible, which means it is only for internal use. Should be filled in if deal
source is matched outside exchange by broker or directly.

Reference

The original client’s reference.Client
The column can bemade visible by selecting this option among the hidden columns.

The combo series of a combo deal. The field is blank if the trade does not originate
from a combo order.

Combo series

Please note that this column is hidden by default.

The combo price of a combo deal. The field is blank if the trade does not originate
from a combo order.

Combo Price

Please note that this column is hidden by default.
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DescriptionField

This column is only visible for trades with deal sources used for off-exchange trade
reports.

Trade report

Normal

Basis

Negotiated Large Trades
The NLT facility is restricted to the clearing members and “ac-
credited investors” whose net assets exceed a certain limit.
The members are expected to check that only “accredited in-
vestors” use NLT.

NLT

Exchange for Physical TradingEFP

Exchange for SwapsEFS

Block Trade

Future delivery payments per trade.Future delivery
payment The column can bemade visible by selecting this option among the hidden columns.

Pass through is an option for an external system to attach additional information to
a trade (can also be binary information). The information is passed through, and not
used by the clearing system.

Pass Through

Clean price is displayed here as <clean price> <start date> <end date>.

Information entered by own member. This column is hidden by default.Reference

World scale points.World Scale Price

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

8. To perform the search, limit the number of items to list by selecting search criteria.
Wildcard(s), *, or empty field means no limitation regarding that property.

9. Click Search.

10. All matching items are listed in the Trade History window.

5.4.2 Search on Deal/Trade Number

As an alternative to the standard search criteria you can choose to search on Deal/Trade
number.
A deal is a transaction between two or more parties concerning the same series, price,
time, and with identical transaction dates. In Genium INET Clearing, a deal is regarded
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as a set of trades where each trade has the clearing house as one counterparty. A trade
is a standardized contract between the clearinghouse and a customer.
A deal, or trade, is defined according to the following definition:

Deal number + Instrument typeUnique deal identification

Trade number + Instrument typeUnique trade identification

Perform this procedure to search for a specific deal or trade number.

1. Select Trade History on the Deal-Trademenu.

2. The Trade History window opens.

3. To use Deal/Trade number as search criterion toggle the button.

4. The Deal/Trade Number window opens.

Figure 5: Trade History Window

5. The following search criteria are available in the Deal/Trade Number view:

SpecificationCriterion

Specify instrument type.Instrument type
It is possible to search on all instrument types by selecting “*”. Default value is set
to “*” (all instrument types).
Long name of instrument type.

Trade number; this number combined with the series number uniquely identifies
the trade.

Trade number

Deal identification number uniquewithin each series. The deal identification number
combined with the series identification uniquely identifies the deal.

Deal number

6. No consideration is taken to search criteria from the default view when a search is
performed in the toggle view.
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7. The context-sensitive options and the column headings are the same as in the Trade
Historywindow..

8. To perform the search, Enter Deal Number and/or Trade Number.

Note
After a search in this window all trades matching the specified Deal/Trade number
and Instrument type for all trade typeswill be displayed, even if those tradeswould
not show up in the standard window.

9. Select instrument type from the list. You can also use the keyboard to search for an
instrument type by typing in the first few letters of an existing instrument.

10. Click Search.

11. All matcing items are displayed in the search result area.

5.4.3 Rectifying a Trade

The Rectify Tradewindow includes an original trade area to the left and a new trade area
to the right.
In the left area the fields refer to the original trade(s) selected in the TradeHistorywindow
and cannot be changed.
In the right area the fields refer to the new overtaking trades and can be edited to an
extent that depends on the selection.

If a single trade is selected in the Trade Historywindow all fields in the right area of the
Rectify Trade window are editable.

Single trade

If you enter a new quantity smaller than the original quantity the trade will be split.
Pressing the [Tab] key automatically creates new rows, as long as there are contracts
left to decide about.

If multiple trades are selected in the Trade History window, only the Account field on
the first row in the right area of the Rectify tradewindow is editable. This value is auto-
matically copied to all other trades.

Multiple trades

The O/C/N/D and Free text fields in the right area are editable for all trades in the group.

Note
"Bulk action": It is possible to select trades in bulk, i.e. multiple trades at once
and then rectify them. However, if there is an invalid trade rectification, only
trades positioned above the invalid one will be successfully rectified. The
remaining trades, positioned below the invalid one, will not be rectified
irrespective of whether they are valid or not.

5.4.3.1 Rectifying and Splitting a Single Trade
Using the Rectify Tradewindow, you can rectify and split a single trade or rectify multiple
trades.
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If you select a single trade in the Trade History you can rectify and split the trade into
more than one overtaking trades.

Note
The sumof all entered <newquantity> valuesmust be equal to the <original quantity>
value.

Note
When the central system recieves a rectification request made by the clearing
house, the request is executed directly.

Note
When the central system receives a rectification request made by a member,
the request is either created in Holding rectify state or executed directly. The
behaviour is configured in the CDB setup.
You can display trades in Holding rectify state in the Holding Rectify Trade window,
or in the Holding Trades window. The holding state is also presented in Trade
History window.

Perform this procedure to rectify a single trade and split it if desired:

1. Select Trade History on the Deal-Trademenu and perform a search.

2. The Trade History window opens and displays a list of items.

3. Select a single trade in the list. The context menu becomes available.

4. Select Rectify Trade on the context menu.

5. The Rectify Trade window opens with editable fields in the right area.

6. To rectify a trade you need to specify a number of properties that will be assigned
to the item.
Use the specifications below when entering values in these input fields.
The following fields are available in the right area of the window:
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SpecificationField

Specify a new account for the overtaking trade.new Account

To split the original trade, specify a new quantity less than the original for the over-
taking trade. The [tab] key creates a new row.

new Quantity

Select method to update the overtaking trade:new O/C/N/D

OpenO

Mandatory closeC

NetN

Default; as defined by the Auto Netting value in the Account Details
window.

D

Enter optional free text for the overtaking trade.new Free text

Select the order capacity.new Order Capacity

7. Edit the property fields by entering values.

Note
If you enter a <new quantity> value that is less than the remaining of the <original
quantity> value, the [tab] key opens a new empty row.

8. Click Send button.

9. A rectification request is sent to the central system for valuation.

10. A pop-up window appears showing there is a new Holding Rectify Trade.

5.4.3.2 Rectifying Multiple Trades
Using the Rectify Tradewindow, you can rectify and split a single trade or rectify multiple
trades.
If you select more than one trade in the Trade History you can rectify all trades to
overtaking trades on one and the same account.
The quantity cannot be split among several accounts. When the account is entered on
the first row, it is automatically copied to subsequent rows.

Note
When the central system recieves a rectification request made by the clearing
house, the request is executed directly.
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Note
When the central system receives a rectification request made by a member,
the request is either created in Holding rectify state or executed directly. The
behaviour is configured in the CDB setup.
You can display trades in Holding rectify state in the Holding Rectify Trade window.

Perform this procedure to rectify multiple trades:

1. Select Trade History on the Deal-Trademenu and perform a search.

2. The Trade History window opens and displays a list of items.

3. Selectmultiple trades in the list. The context menu becomes available.

4. Select Rectify Trade on the context menu.

5. The Rectify Trade window opens with editable fields in the right area.

6. Specify Account on the first row only. Edit the other property fields by entering values
as in single trade.

Note
The value on the first Account row is copied to all trades in the group. Quantity
cannot be changed.

7. Click Send button.

8. A rectification request is sent to the central system for valuation.

9. A pop-up window appears showing there is a new Holding Rectify Trade.

5.4.4 Rectifying a Deal

To rectify a deal you need to specify a number of properties that will be assigned to the
item.
Using the Rectify Deal window, you can rectify a deal and all its included trades.
For example you can change the total volume as well as the series, the agreed upon
value and the trades in the deal.
The New series and Newprice fields in the search area are used for entering common parts
of the deal.
The New buy and New sell columns in the list area are editable and used for entering
rectified values for the included trades.
If you set the quantity to zero for a trade, the trade will be annulled.
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Note
When the central system recieves a rectification request made by the clearing
house, the request is executed directly.

Note
When the central system receives a rectification request made by a member,
the request is created in Holding rectify state.
You can display deals in Holding rectify state in the Holding Rectify Trade window.

Perform this procedure to rectify an entire deal:

1. Select Trade History on the Deal-Trademenu and perform a search.

2. The Trade History window opens and displays a list of items.

3. Select one or both trades froma deal in the list. The contextmenu becomes available.

4. Select Rectify Deal on the context menu. The Rectify Deal window opens with editable
fields showing the item to rectify.

The Rectify Deal window includes a search and a list area.

5. The search area provides fields for displaying a specific item that was selected in the
Trade History window and fields for entering new values.
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The list area displays the included sub-items and its New buy and New sell columns are
editable for rectification.
Use the specifications below when entering values in these input fields.
The following fields are available:

SpecificationField

Specify a new series for the deal.New series (search
area)

Specify a new price for the deal.Newprice (search area)

Specify a new time of agreement.New Agreement Time

Check this box if the deal is a benchmark transaction.BenchmarkTransaction

Check this box if the deal is a result from an investment firm bringing together two
clients orders with the purchase and the sale conducted as one transaction.

Agency Cross Tx

Specify a new quantity to buy.New buy (list area)

Specify a new quantity to sell.New sell (list area)

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

6. Edit the property fields by entering values or selecting options from the lists.

7. Click Send button.

8. The series is verified locally before the request is sent to the central system.

9. A pop-up window appears showing there is a new Holding Rectify Deal.

10. Note
The Annul and Send buttonswill be disabled if, for some reason, not all the trades
from a deal are displayed.

To annul the deal click Annul button—The entire deal shown in the RectifyDealwindow
is annulled.

5.4.5 Average Price Trade

1. Select Trade History on the Deal-Trademenu.
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2. The Trade History window opens.

3. Select Average Price Trade from the context menu.

Note
In order to be able to make an Average Price Trade, the member doing the
APT needs to have an account with account type APT that will be used when
converting the existing trades into new trades with the average price.

Effect of rounding in average price trades (APT).Residual

5.4.6 Give Up Trade

The Give Up window includes an original trade area to the left and a new trade area to
the right.
In the left area the fields refer to the original trade(s) selected in the Tradehistorywindow
and cannot be changed.
In the right area the fields refer to the new given up trades and can be edited.

If a single trade is selected in the Trade history window, this trade can be split when
given up.

Single trade

In this case if you enter a newQuantity value smaller than the originalQty left value,
the trade will be split. Pressing the [Tab] key automatically creates new rows, as long as
there are contracts left to decide about, but you can leave some contracts with the orig-
inal member.

If multiple trades are selected in the Trade history window, theQuantity field in the
right area of the Give up window will inherit theQty left field in the left area from a
corresponding selected row.

Multiple trades

You can reduce thisQuantity value if desired.
In the window name the Trade nbr value is included (#).

5.4.6.1 Give up and Split a Single Trade
Using the Give Up window, you can give up and split a single trade or give up multiple
trades.
If you select a single trade in the TradeHistorywindow you can give up and split the trade.
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When a member requests a giveup of a trade, its giveup state becomes Holding. When
giving up a single trade, the sender can also split it.
The receiving member or the clearing house must either confirm or reject the request,
using Holding Giveup on the Deal-Trade menu.When confirming, the receiver can split the
trade given up into new trades.
Perform this procedure to give up a single trade and split it if desired:

1. Select Trade History on the Deal-Trademenu and perform a search.

2. Select Trade History window displays a list of items.

3. Select a single trade in the list. The context menu becomes available.

Note
The selected trade must be of Standard type and Active state and have a Quantity
greater than zero.

4. Select Give Up on the context menu.

5. The Give Up # window opens with editable fields in the right area.

6. Edit the property fields by entering values.
To give up a trade you need to specify a number of properties that will be assigned
to the item.
Use the specifications below when entering values in these input fields.
The following fields are available in the right area of the window:

SpecificationField

Specify either a new account or a new member to which the giveup is adressed.newMember/Account

To split the original trade, specify a newquantity less than the original for the giveup.
The [tab] key creates a new row.

new Quantity

Enter optional free text for the giveup.new Free text

page 102 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



Note
If you enter a <new quantity> value that is less than the remaining of the <original
quantity> value, the [tab] key opens a new empty row.

7. Click Send button.

8. Each original trade remains unmodified until the giveup is confirmed. For each trade
given up a <Holding giveup> item is created, to which a specific <Giveup number> is
assigned. You can display it in the Holding Give Up window. A unique <Giveup number>
will be assigned to each part of a multiple split.

Note
If only a part of the trade was given up, the remaining quantity stays on the
original account.

5.4.6.2 Give Up Multiple Trades
Using the Give Up window, you can give up and split a single trade, or give up multiple
trades.
If you select more than one trade in the Trade History you can give up all the selected
trades.

Note
If trades are selected in "bulk" and one of these trades cannot be given up,
the give up » Send button will be disabled.

Perform this procedure to give up multiple trades:

1. Select Trade History on the Deal-Trademenu and perform a search.

2. The Trade History window displays a list of items.

3. Selectmultiple trades in the list. The context menu becomes available.

4. Select Give Up on the context menu.

5. The Give Up # window opens with editable fields in the right area. In the window
name the Trade nbr value is included (#).

6. Edit the property fields by entering values.

Note
The <new quantity> value is copied from the <original quantity left> value but can be
changed.

7. Click Send button.
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8. Each original trade remains unmodified until its giveup is confirmed. For each trade
given up a <Holding giveup> item is created, to which a specific <Giveup number> is
assigned. You can display it in the Holding Give Up window.

5.4.7 Trail APT

The Average Price Trade (APT) feature in Genium INET Clearing is frequently used by
Nasdaq DM´s members. Instead of several trades with different prices the members
can bundle the trades to one and get one price. The average price trade calculation is
currently rounded to two decimals. As a consequence of the rounding, profit/losses
occurs which are debit on themembers APT account. The rounding problem is enlarged
by the fact that the participants perform repeatable APTwith the same trades included.

1. Select Trade History on the Deal-Trademenu.

2. The Trade History window opens.

3. Select Trail Average Price from the context menu.

5.5 Holding Trade

Note
This function is optional for Clearing Workstation 1 application.

Some investors that trade through a number of brokeragemembers have the opportunity
to confirm positional changes to their accounts. Clearing personnel can also confirm
and reject trades. Until the trade has been confirmed or rejected it finds itself in a
holding state.
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A trade put in a holding state if the Confirmed by field in the Edit account window is set.
This field details who is assigned the role of confirming (or rejecting) apart from the
clearing house.
Using the Holding Trademenu option, you can view confirm and/or reject all trades in
Holding trade state.

Note
Unconfirmed trades will be considered rejected at the end of each business
date, and end up on themember's account dedicated to hold erroneous trades.

A trade in Holding state is waiting for confirmation or rejection by a party assigned this
role.
Use the window for viewing, confirming and rejecting trades in Holding trade state.

5.5.1 Managing Holding Trades

When a trade is created by one party, another party needs to confirm or reject this
action. When a trade is waiting for confirmation or rejection its trade state is Holding.
Perform this procedure to list holding trades and to confirm or reject them:

1. Select Holding Trade on the Deal-Trademenu.

2. The Holding Trade window opens.

The Holding Tradewindow includes a search area for searching and limiting items, and
a list area for displaying the matching items.

3. The following search criteria are available:
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SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

4. Description of the column headings can be found in the Trade Historywindow.

5. To perform the search—Enter search criteria and click Search.

6. All matching holding trades are displayed in the Holding trade window. The member
who is responsible for confirming or rejecting is shown in the Countersign column.

7. To confirm (countersign) trade(s), select the specified trade(s) click Confirm.

8. The trade is countersigned, activated on the intended account and visible in the
TradeHistorywindow. The Countersign field showswhich user confirmed (countersigned)
the trade.

9. To reject trade(s), select the specified trade(s) click Reject.

10. The trade is deferred (by means of a rectify operations) to the member's account
for rejected trades. The Countersign field shows which user rejected the trade.

5.6 Holding Give Up
Using the Holding Give Upmenu option you can view all trades in Holding giveup state.
A trade in Holding giveup state has been given up and/or split. Then it is waiting for
confirmation or rejection by its receiving party.
The Holding giveup window includes a search area for searching and limiting items, and
a list area for displaying the matching items.
New giveup requests registered in the system are shown in this window in real time.
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5.6.1 Searching Holding Give Up Trades

When a trade is given up and/or split by the sending party, the receiving party needs
to confirm or reject this action. When a trade is waiting for confirmation or rejection
its giveup state is Holding.
Perform this procedure to display information about holding give up trades:

1. Select Holding Give Up on the Deal-Trademenu.

2. The Holding Give Up window opens.

The left pane of the window displays the original trades given up by the sender.
The right pane displays the receiving trades. If the trade given up was split, all the
new trades are displayed. The Account column holds the receiving account and the
Quantity column holds the receiving quantity for each trade.
The HoldingGiveUpwindowprovides a search area for limiting the number of displayed
items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Date limitation related to giveup creation date. Default = <current business date>
date for search results. Empty fields results in all items. Specify a date.

Date

Trades given up by the member as sender.Given up

Trades given up to the member as receiver, default option.Received

Giveup side
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SpecificationCriterion

Select one of the following states for the giveup trade:State
• Holding

• Completed

• Rejected

• Deleted.

Specify a free text as search criterion, a wildcard * is allowed.Free text

Specify a counterparty as search criterion, wildcards * * are allowed.Counterparty

External trade numberExt trade nbr

Check the trade side(s) to include in the search:Trade side
• Buy

• Sell
Default = <empty>. If none of or both of the check boxes are selected, both trade
sides are included.

Real time update

4. To perform the search, enter your search criteria and click Search.

5. The Holding Give Up window displays a list of trades in Holding state.

5.6.2 Confirming and Splitting a Holding Giveup Trade

Using the Holding Give Up window, the receiving member can confirm and split trades
given up. Only the receiver or the central clearing house can confirm.

Note
"Bulk action": It is possible to select trades in bulk, i.e. multiple trades at once
and then confirm/reject them. However, when an invalid trade is among the
trades selected, only trades positioned above the invalid onewill be successfully
given up. The remaining trades, positioned below the invalid record, will not
be confirmed/rejected irrespective of whether they are valid or not.

Note
The sum of of all entered <new quantity> values must be equal to the <original
quantity left> value.

To split a given up trade you need to specify a number of properties thatwill be assigned
to the item.
Perform this procedure to confirm a given up trade and split it if desired:

1. Select Holding Give Up on the Deal-Trademenu and perform a search.
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Attention
Make sure that Holding and Received are selected in the search criteria.

2. The Holding Give Up window displays a list of items.

3. Select a single trade in the list.

4. The selected item appears in the Holding Give Up window with editable fields in the
right area, where the Account and Quantity fields are loaded with the values of the
corresponding fields from the left area.
Use the specifications below when entering values in these input fields.
The following fields are available in the right pane of the window:

SpecificationField

Specify either an explicit account. If the receiver was originally specified only as a
member the field has to be further specified.

new Account

To split the given up trade, specify a new quantity less than the original. The [tab]
key creates a new row.

new Quantity

Select method to update:new O/C/N/D

OpenO

Mandatory closeC

NetN

Default; as defined by theAuto Netting value in theAccount Details
window

D

Enter optional free text.new Free text

5. Edit the property fields by entering values.

Note
If you enter a <new quantity> value that is less than the remaining of the <original
quantity left> value, the [tab] key opens a new empty row.

6. Click Confirm button.

7. The give up is completed and as the Holding Give Up window is updated in real-time,
the Give Up state changes to Completed.

5.6.3 Rejecting Holding Giveup Trades

Using the Holding Give Upwindow, the receiving member can reject trades given up. The
sender and the central clearing house can also reject.
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Perform this procedure to reject given up trades:

1. Select Holding Give Up on the Deal-Trademenu and perform a search.

Attention
Make sure that Holding is selected in the search criteria.

2. The Holding Give Up window displays a list of items.

3. Select one or more trades in the list.

4. The selected items appear in the Holding Give Up window with one editable field in
the right pane Free text.

5. Enter a comment such as the reason for rejection in the Free text field for each selected
trade.

6. Click Reject button.

7. The giveup is rejected and as the Holding Give Up window is updated in real-time, the
Giveup state changes to Rejected. The rejected giveup trades remain on the accounts
from which the giveups were requested. The contents of the Free text fields in the
right area were copied to the corresponding fields in the left area.

5.6.4 Deleting Holding Giveup Trades

Use the state Deleted on a give-up request to differentiate between a reject by the
take-up party and a delete/withdrawal by the give-up party.
• The systemdetects whether the take-up party is rejecting the give-up, in which case

the give-up request will be put in state Rejected.
• If another member has been granted the right to act on behalf of the take-up party,

then the give-up request will also be put in state Rejected.
• If the delete/withdrawal is done by the give-up party, the give-up request will be

put in state Deleted.

• If a user does reject/delete a give-up request, the action will put the give up reason
in state Deleted.

5.7 Holding Rectify Trades
Using the Holding Rectify Trademenu option you can view all trades in Holding rectification
state. A trade in Holding rectification state has been rectified and/or split. Then it is
waiting for confirmation or rejection by a party assigned this role.
When a trade is rectified and/or split by one party, another party needs to manage this
action.When a trade is waiting for confirmation or rejection its Rectification state is Holding
and the trade state Trade state of the original trade is still Active.
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5.7.1 Searching Holding Rectify Trades

When a trade is rectified and/or split by one party, the counterparty has the option to
reject this action. When a trade is waiting for confirmation or rejection its rectification
state is Holding.
Use the window to search for and list trades in Holding rectification state.
Perform this procedure to display information about holding rectify trades:

1. Select Holding Rectify Trade on the Deal-Trademenu.

2. The Holding Rectify Trade window opens.

3. The Holding Rectify Trade window provides a search area for limiting the number of
displayed items in the list area.
Use the specifications below when entering values in these fields.
The following search criteria are available:

SpecificationCriterion

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

4. The following action button is available:

ActionButton

Rejects single or multiple holding rectifiy trade(s).Reject

5. The following column headings are displayed.

DescriptionField

Account identification <exchange member number>.Account

Series identification of the traded contracts.Series
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DescriptionField

Buy/Sell.B/S

Original quantity of contracts in the deal/trade.Quantity

The price at which the deal was made.Price

Trade number; this number combined with the series number uniquely identifies
the trade.

Trade nbr

Date and time of creation of the data of this row (record).Created

The user last modifying the item.User

Trade state options:State

The trade is active.Active <blank>

The trade is rectified.Rectified

The trade is in holding rectify trade state.Holding Rectify
Trade

The trade is in a holding rectify deal state.Holding Rectify
Deal

Date for the trade to be cleared, set by the user when creating the trade.Clearing date

Original clearing date for at trade of type give-up, rectify trade, transfer from transi-
tory, or rectify deal.

Orig Clearing date

6. To perform the search—Enter search criteria.

7. Click Search.

8. The Holding Rectify Trade window displays a list of trades in Holding state.

5.7.2 Rejecting Multiple Holding Rectify Trades

If the rectification is rejected the Trade state of the original trade remains Active.
Its Rectification state becomes Rejected.

1. Select Holding Rectify Trade on the Deal-Trademenu and perform a search.

2. The Holding Rectify Trade window displays a list of items.

3. To manage multiple trades without viewing details—Select one or more trades in
the list.

4. Click Reject button to reject the rectification(s).
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5.7.3 Rejecting a Single Holding Rectify Trade

The Holding Rectify Trade Detail window shows one of the original trades and the rectified
and/or split trades that will overtake it.
To manage a single trade and view its details:

1. Select Holding Rectify Trade on the Deal-Trademenu and perform a search.

2. The Holding Rectify Trade window displays a list of items.

3. Select one trade in the list and click Details on the right-click menu.

4. The Holding Rectify Trade Details window opens.

The Holding Rectify Trade Detailswindow displays the selected trade in its left pane and
the rectification trade(s) in its right pane.
The left pane of the window displays the original trade selected in the Holding Rectify
Trade window.
The right pane displays the rectified trade. If the original trade was split, all the new
trades are displayed. The Account column holds the new account and the Quantity
column holds the new quantity of each trade.

5. Click Reject button to reject the rectification.

6. Repeat these sub-steps to manage more rectifications.

5.8 Holding Rectify Deals
Using the Holding Rectify Dealmenu option you can view all deals in Holding rectification
state. A deal in Holding rectification state has been rectified. Then it is waiting for
confirmation or rejection by a party assigned this role.
When a deal is rectified and/or split by one party, the counterparty need to confirm or
reject this action. When a deal is waiting for confirmation, or rejection, its rectification
state is Holding.
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5.8.1 Searching Holding Rectify Deals

Perform this procedure to display information about holding rectify deals:

1. Select Holding Rectify Deal on the Deal-Trademenu and perform a search.

2. The Holding Rectify Deal window opens.

The Holding Rectify Dealwindow includes a search area for searching and limiting items,
and a list area for displaying the matching items.

3. The following search criteria is available:

SpecificationCriterion

Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.

Series

4. The following action buttons are available:

ActionButton

Rejects single or multiple holding rectified deal(s).Reject

5. The following column headings are displayed.

DescriptionField

Series identification of the traded contracts.Series

Original quantity of contracts in the deal/trade.Quantity

The price at which the deal was made.Price

Deal identification number uniquewithin each series. The deal identification number
combined with the series identification uniquely identifies the deal.

Deal nbr

Specifies the time of agreement in the original deal.Agreement Time

Specifies if the original deal is a benchmark transaction.Benchmark

Specifies if the original deal is a result from an investment firm bringing together
two clients orders with the purchase and the sale conducted as one transaction.

Agency Cross

New series

New price

Specifies the time of agreement in the rectified deal.New Agreement Time
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DescriptionField

Specifies if the rectified deal is a benchmark transaction.New Benchmark

Specifies if the rectified deal is a result from an investment firm bringing together
two clients orders with the purchase and the sale conducted as one transaction.

New Agency Cross

Date and time of creation of the data of this row (record).Created

Specification of the user that requested the rectification.Registered by

Trade state options:State

The trade is active.Active <blank>

The trade is rectified.Rectified

The trade is in holding rectify trade state.Holding Rectify
Trade

The trade is in a holding rectify deal state.Holding Rectify
Deal

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

6. Specify Series.

7. Click Search.

8. The Holding Rectify Deal window displays a list of deals in Holding state.

5.8.2 Rejecting Holding Rectify Deals

If the rectification is rejected the Trade state of the original trades remains Active.
Perform this procedure to reject holding rectify deals:

1. Select Holding Rectify Deal on the Deal-Trademenu and perform a search.

2. The Holding Rectify Deal window opens.

3. To manage multiple deals without viewing details—Select one or more deals in the
list.

4. Click Reject button to reject the rectification(s)—The Rectification state of the deal(s)
becomes Rejected.
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5.8.3 Rejecting a Single Holding Rectify Deal

When a deal is rectified by one party, the counterparty needs to manage this action.
When a deal is waiting for rejection its Rectification state is Holding and the Trade state of
the original included trades is still Active.
The New <field> columns hold the new rectified values for each trade.
The Holding Rectify Deal Detailswindow displays the trades included in the selected original
deal and their rectified values.
Perform this procedure to manage holding rectify deals:

1. Select Holding Rectify Deal on the Deal-Trademenu and perform a search.

2. The Holding Rectify Deal window displays a list of items.

3. Select one deal in the list, and click Details on the context menu.

Note
If you selected a deal that is requested to be annulled, the following message
is displayed instead: “The deal is requested to be rejected”.

4. Click Reject button to reject the rectification—The Rectification state of the deal becomes
Rejected.

5.9 Trade Reporting
The Trade Reportingwindow is used to report new trades, as part of internal deals, or
deals between members outside the Marketplace. Deals and trades done outside the
exchange must be reported to the exchange.
A block trade is reported in the normal Trade Reporting window.
Holding block trades can be displayed in the Holding Tradewindow and must be either
confirmed or rejected using that window.
When confirmed, the block trades can be displayed in the Reported Trades and TradeHistory
windows.
Both single-sided and two-sided trade reports can be sent in from CW1.

5.9.1 Reporting a Deal or Trade

The Trade Reporting window provides editable rows for reporting new trades. Both buy
and sell sides can be reported at the same time if two rows are used in the window.
Use the following procedure to report a trade:

1. Select Trade Reporting on the Deal-Trademenu.

2. The Trade Reporting window opens.

page 116 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



3. The Trade Reporting window provides input fields for reporting a new trade.
Use the specifications below when entering values in these fields.
The following input fields are available:

SpecificationField

Specify an account identification <country member account>.Account

Specify the give-up account, if the trade is to be given up.Give-up Account

Specify the give-up free text, if the trade is to be given up.Give-up free text

Specify the trader responsible for the order.Trader ID

Specify the short code used to identify the client of themember of the trading venue.Client Identification

Specify if the client is a firm, that is, a legal entity, or a person.Client Identification
Qualifier

Specify the person within the member of the trading venue who is responsible for
the execution of the transaction resulting from the order.

Investment Decision
Within Firm

Specify the person within the member of the trading venue who is responsible for
the execution of the transaction resulting from the order.

Execution Within Firm

Specify an existing series.Series

Specify the series long name.Series long name

Enter contract price.Price

Enter quantity sold.Sell

Requested method to update positions on the receiving account:O/N/D
Update method options for the trade:

OpenO

NetN

Default; as defined by the Auto Netting value in the Account Details
window.

D

Change the option if desired.

Free text, for example comments to the counterparty.Free text

Enter identification of the counterparty.Counterparty

Enter time of agreement.Time of agreement

Select trade report.Trade Report
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SpecificationField

Information entered by member.Reference

Specify whether or not the trade is a benchmark trade.Benchmark Trade

Specify whether or not the trade is a result from an investment firm bringing together
two clients orders with the purchase and the sale conducted as one transaction.

Agency Cross Trade

Specify the commodities risk reducing indicator for MiFID reporting.Risk Reducing

Select the order capacity.Order Capacity

4. Enter information about the trade. All fields can be changed, i.e. the trade can be
modified.

5. Press Tab key to add a new row, (select Delete row from the context menu to delete
a row).

6. Click Send.

7. The new trade is reported and can be displayed in the Reported Trades window.

1. Select Trade Reporting on the Deal-Trademenu.

2. The Trade Reporting window opens.
The Trade Reporting window provides input fields for reporting a new trade.

5.10 Flexible Trade Reporting
The Flexible Trade Reportingmenu option handles trades based on Flexible series, which
means series that are not standardized but defined directly by the user.

5.10.1 Reporting a Flexible Trade

Use the following procedure to report a new Flexible trade:

1. Select Flexible Trade Reporting on the Deal-Trademenu.

2. The Flexible Trade Reporting window opens.
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The Flexible TradeReportingwindowprovides the following criterion to report a Flexible
Trade:

SpecificationCriterion

List of available existing Flexible seriesExisting Flexible Series

New Flexible Series

Underlying for Flexible seriesUnderlying

A Flexible series template to use for a new Flexible seriesFlexible series Tmpl.

Contract size for Flexible seriesContract price

Strike price for Flexible seriesStrike price

Expiration date for Flexible seriesExp. date

Price/Quantity

The contract pricePrice

Number of contracts in the orderQuantity

The time when the trade was agreedTime of Agreement

Select a type (trade report class).Type

Check this box if the trade is a benchmark trade.Benchmark Trade

Check this box if the trade is a result from an investment firm bringing together two
clients orders with the purchase and the sale conducted as one transaction.

Agency Cross Trade

Buyer/Seller

The Counterpart in the tradeCounterpart

The account nameAccount

User supplied free text informationFree text
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SpecificationCriterion

The state of the tradeDefault/Open

If the trade has one leg in the derivatives market and one in the spot marketBasis trade

The trader responsible for the orderTrader ID

The short code used to identify the client of the member of the trading venueClient Identification

The person within the member of the trading venue who is responsible for the in-
vestment decision

Investment Decision
Within Firm

The person within the member of the trading venue who is responsible for the exe-
cution of the transaction resulting from the order

Execution Within Firm

The order capacityOrder Capacity

The commodities risk reducing indicator for MiFID reportingRisk Reducing

Select side

Both Buy and Sell sideBoth

Buy sideBuy

Sell sideSell

3. If the desired Flexible series already exist, select it from the Existing Flexible Series list.

4. To create a new Flexible series, select an Underlying, Flexible series template, specify Strike
price and Expiration date.
When specifying a forward, the Strike Price input fields is dimmed to prevent that a
strike price is set by mistake. On the other hand, when specifying an option, the
Strike price input field must have a value; otherwise the transaction will be rejected.

5. Specify the Price, Time of agreement and Quantity if applicable.

6. For Buyer/Seller, specify Counterpart, Account, Free text and Default/Open.
Check Basis Trade if applicable. A basis trade has one leg in the derivatives market and
one in the spot market. A basis trade has a different fee than an ordinary trade.

7. Select side, Buy or Sell. or Both.

8. Click Send.

5.11 Repo Order
The RepoOrdermenu option provides the option to report repo trades, TM and standard
trades.
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5.11.1 Reporting a Repo Trade

Use the following procedure to report trades in the Register Repo Order window:

1. Select Repo Order on the Deal-Trademenu.

2. The Register Repo Order window opens.

The Register Repo Order window provides input fields for reporting a repo trade.

3. Enter information about the trade. Use the specifications below when entering
values in these fields.
The following input fields are available:

SpecificationField

Repo series identification. Select a series in the list.Series

Specify start date for a TM trade.Start date
If the value is changed after having selected a series in the list, a new series will be
created if it does not already exist as a TM Series

Specify end date for a TM trade.End date
If the value is changed after having selected a series in the list, a new series will be
created if it does not already exist as a TM Series

Enter the time when the trade was agreedTime of Agreement

Specify the counterpart.Counterpart
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SpecificationField

Specify the quantity (MSEK).Quantity

Specify the repo rate (price).Repo rate

Specify clean price (Exchange Info). The maximum number of decimals is seven,
number of decimals is set on instrument class.

Clean price

Specify account.Account
If no account name is specified, the default account specified for the member will
be used.

Enter free text if desired.Free text

Select buy or sell.Buy/Sell

Select a type (trade report class).Type

Specify the trader responsible for the order.Trader ID

Specify the short code used to identify the client of themember of the trading venue.Client Identification

Specify the person within the member of the trading venue who is responsible for
the investment decision.

Investment Decision
Within Firm

Specify the person within the member of the trading venue who is responsible for
the execution of the transaction resulting from the order.

Execution Within Firm

Select the order capacity.Order Capacity

Specifies a UTI (Unique Trade Identifier) from an original bilateral trade. The trade
is inherited from one trade number to the next for:

Prior UTI

• Annul Deal

• Rectify Deal

• Rectify Trade

• Give-Up

• Transfer from Transitory.
The trade will not be inherited from one trade to the next for:
• Split Trade

• Trade Move

• Partial Give-Up.
This field is empty by default.

4. Click Send.

5.12 Reported Trades
Unmatched trade reports appears in a window called Reported Trades.
A member can view trade reports submitted by the member itself, as well as trade
reports submitted by its counterparts.
A member can also see trade reports entered, or alleged, to another member that has
given Trade Report on behalf obligations and rights to the member.
Once the trade report is matched, the trade report is removed from the window.
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Note
Matched trade reports are managed in the Trade History window.

5.12.1 Searching Reported Trades

The Reported Tradeswindow is used to search for trades reported by your own member
or counterparty trades.
Perform this procedure to view reported trades:

1. Select Reported Trades on the Deal-Trademenu.

2. The Reported Trades window opens.

The Reported Tradeswindow is used to search for and list reported trades.

3. The Reported Trades window includes a search area for searching and limiting items,
and a list area for displaying the matching items.
The following search criteria are available:

SpecificationCriterion

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

If selected, only trades registered by the user's own member are displayed.Own trades

If selected, only trades registered by the counterparty's member are displayed.Counterpart trades

If checked, only block trades are displayed.Only Block Trade

4. The following context-specific options are provided:
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ActionOption

Trade reporting window is accessed. All fields are empty, exceptO/N/D and Type
which have default values.

Enter Order

Modify the existing trade report.Alter

Note
If the trade report was created from the Repo Order window, the Repo
Order window will be displayed, otherwise the regular Trade Report
window will be displayed.

The selected trade report is rejected. Only own trade reports can be rejected.Reject

5. The following column headings are displayed:

Field DescriptionField

Account identification <exchange member number>.Account

Series identification of the traded contracts.Series

Bought/Sold.Bought/Sold

Original quantity of contracts in the deal/trade.Quantity

The price at which the deal was made.Price

Optional user-supplied free information text.Free text

Identification of the counterparty <exchange member>.Counterparty

The user last modifying the item.User

Displays a confirmed block order.Block Order

Clean price is displayed here as <clean price> <start date> <end date>.Clean Price

6. To perform a search—Enter search criteria.

7. Click Search.

8. All matching reported trades are displayed in the Reported Trades window. When
clicking Search again, all trades that have been altered are updated, and thematched
and rejected trades are removed.

9. Your own trades are updated in real-time in this window whereas counterparty
trades are not.

10.When you report a trade it is displayed here in red and when the counterparty trade
is registered, the color of your trade changes to gray.
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5.13 Simulate Fee

Note
This function is optional for Clearing Workstation 1 application.

The Simulate Feewindow is used for calculation fees for potential trades traded today.
It is possible for the clearing organization of a (clearing) member to simulate fees on
the member’s accounts.
It is also possible to let another clearing member, who is not necessary the clearing
organization to the member, to simulate fee for another member through a member
obligation type configuration.
By simulating fees for several trades you are able to compare different fee calculations
with each other.

5.13.1 Simulating Fees

Perform this procedure to calculate fees for a trade if traded today:

1. Select Simulate Fee on the Deal-Trademenu.

2. The Simulate Fee window opens.

The Simulate Fee window provides editable rows for entering various simulate fee
examples.

3. The Simulate Fee window provides input fields for fee simulation values.
Use the specifications below when entering values in these fields.
The following field specifications are available:

SpecificationField

Specify trade account identification <country member account>.Account

Specify series/issue identification.Series
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SpecificationField

Specify contract price.Price

Specify quantity bought.Buy

Specify quantity sold.Sell

Trade fee for the trade; automatically calculated when Send is selected.Fee 1

Clearing fee for the trade; automatically calculated when Send is selected.Fee 2

Various other fees that may or may not be applicable with respect to the specific
customer automatically calculated whenSend is selected.

Fee 3 - Fee 9

4. Specify a trade example by entering values in the fields or by selecting options from
the lists. The [Tab] keymoves to next input field. See the field specifications referenced
below.

5. Click Send.

6. The fees are now calculated and displayed. A new row is automatically appended
ready for another trade example.

7. Specify another trade with other properties on the next row.

8. Click Send.

9. This way you can compare different fee calculations with each other.

5.14 Error Log
The Error Log window is used to analyze errors associated with erroneous trades and
requests with non-valid data. It provides a search area for limiting the number of
displayed items in the list area.
Some of the common errors are:
• The trade is put on the series for which legal instrument type is not listed in the

account type.
• A non-existing account name is specified in the order and the system automatically

moves the trade into the default account of the trading customer for that product.
• Trades are put on the series for which the particular member is not authorized to

put trades on a particular series.

The errors are listed under Problem in the window.

5.14.1 Analyzing the Error Log

The Error Logwindow is used for analyzing information about erroneous trades and error
exercise requests with non-valid data, for example, to find out where a trade destined
for a non-existent account actually ended up.
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Use this procedure to view an error log:

1. Select Error Log on the Deal-Trademenu.

2. The Error Log window opens.

The Error Log window includes a search area for searching and limiting items, and a
list area for displaying the matching items.

3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.
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SpecificationCriterion

Specify From time or use default values.From time

<created date>. Default.Date

00.00.00. Default.Time

Specify To time or use default values.To time

<blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.

Date

23.59.59. Default.Time

4. The following column headings are displayed:

DescriptionField

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

The type of operation that caused the error (trade, exercise).Operation

The number, together with the series, uniquely identifies the trade or the exercise
transaction.

Number

Date and time of creation of the data of this row (record).Created

The user last modifying the item.User

Error.Problem

5. To perform the search—Enter search criteria to limit the number of items to list by
selecting field specifications related to item properties.Wildcard(s), *, or empty field
means no limitation regarding that property.

6. Click Search.
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7. All matching error items are displayed in the Error Log window.

8. The problem field shows the actual error message.

5.15 Trade Operation
The Trade Operation window shows all clearing house operations on Reported Trades.
You open it by selecting TradeOperationswith Clearinghouse Checks from the Deal-Trademenu.

• This window is only for viewing, no actions can be taken.
• Each row in the window represents an operation.

The following search criteria are available:

DescriptionCriterion

Series identification of the traded contracts.Series

The date that you want to display data for.Date

Account identification <exchange member number>.Account

Status of the system operation it self.State

The following columns are available:

DescriptionColumn

Type of trade operation performed.Trade Operation

Series identification of the traded contracts.Series

Original Deal Number for the trade which the operation refers to.OriginalDealNumber
Deal identification number is unique within each series. The deal identification number
combined with the series identification uniquely identifies the deal.

Date and time when the operation was initiated.Created

Date and time of the last operation update.Modified
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DescriptionColumn

Transaction Status is the status of the action performed, e.g. "normal successful com-
pletion". An explanatory text will be displayed for unsuccessful actions.

Tx Status

Trading code <exchange member signature> of the user who performed the operation.Trading Code

Status of the system operation it self. The Transaction Status field displays whether
or not the action was successful.

State

International Securities Identification Number (ISIN).ISN

Business date of the operation.Business date

Identification <exchange member number> of the account for the trade report.Account

Position account for the trade report.Position Acc
Position account is the identification of an account <exchange member number> desig-
nated for propagation of positions, a receiving account.

Original trade report number is the Trade Number for the trade operated on.Orig Trade Number

Trade type. E.g. Give Up or Take Up.Trade Type

If Operation is rejected, this field shows why.Trade report reason

Buy or Sell.B/S

Quantity of each trade.Trade quantity

Collateral surplus or deficit, for the MRA applicable for the Position account.Total surpl/deficit

Margin Requirement Account or, if the Member Defined Exposure Limit is defined on
a Position Account or Margin Calculation Account, the account on which the limit is
defined

MRA account

Trade report number.Trade report nbr

Margin Requirement after the operation has executed.Margin req

Margin Requirement not including the trade operation.Margin req without T.O.

Exposure Limit configured for the MRA account.Exposure limit

Risk Currency for the MRA, and the currency in which the margin and limit figures are
expressed.

Currency
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6 OTC

6.1 General Features
TheOTC function enables trade reporting and clearing in Genium INET Clearing of trades
traded Over the Counter (OTC). An OTC trade is traded outside a common
orderbook/exchange. The contract may be defined by the parties at the time when the
trade is agreed (and reported).
Trade Types
The following trade report types can be handled:

• Interest Rate (IR) Swap

• Forward Rate Agreement (FRA)

• Standard

OTC Trades
You can enter/register OTC trades to the Genium INET Clearing system by using a trade report
form. When a trade is reported it is called a reported trade. The reported trade will be matched if
the counterparty registers a report with the same matching properties.

For the user who performs the registration, the Windows user identification will be listed in the
Reg name field and the Trading code in the Confirmed by field.

6.2 OTC Reported Trades
In the OTC Reported Trades window a trade report item in Unmatched state is displayed to
all members. Opposite trade report items in Matched states are still displayed as two
items.
The window can be customized in different ways for different trade report types. The
columns organization will be saved with each selected type. Windows that open with
right-click menu options inherit the columns organization.

6.2.1 Searching OTC Reported Trades

The last versions of all reported trades can be displayed and analyzed in the OTC Reported
Trades window, which is the base for all user actions.
For a selected trade, the counterparty trade, earlier versions and current settlement
information can be displayed and analyzed in separate windows.
Use this procedure to view the last versions of all reported trades:

1. Select OTC Reported Trades on the OTC menu.

2. The OTC Reported Trades window opens.
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Figure 6: OTC Reported Trades Window

3. The following search criteria are available:

SpecificationCriterion

Account identification <exchange member number>.Account

Series identification.Series

Display trades reported from / to this trade date. See also Date Type below.From | To date

Identification of an opposite party <exchange member> to the trade.Counterparty

Member/participant reference. Free text field, max. 32 characters. Used as a link for
trades in an external system.

Member ref.

SWIFT requires theMember reference to send SWIFT payment instructions and confir-
mations for example the BIC.

External identifiersExt alpha id
Ext beta id

Type of date for the trades:Date Type
• * (Show all)

• Trade date

• Clearing date

• Settlement date
For example, if you choose From / To Date '2013-09-26' and then select 'Clearing
date' in the Date Type field, all trades with a clearing date of '2013-09-26' will be
displayed.

Select all trade report types, * , or select a specific type from the drop-down list:(Trade report) Type

Interest Rate Swap

FRA

Standard

Non Standard
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SpecificationCriterion

Select all trade report type options, * , or select a specific type option from the list:(Trade report) State

No opposite trade is registered.Unmatched

A Counterparty trade report matching the trade report exists.Paired

Both sides of the trade have been authorized and a deal is gen-
erated.

Matched

Both sides have authorized cancellations of the trade.Canceled

The counterparty has rejected an unmatched trade report.Rejected

The trade has been matched with a trade in an external system.Novated

The trade has been terminated.Terminated

The trade has been deleted.Deleted

Trade report sub-state options:Sub state

No unconfirmed requests exist from neither party.<blank>

One party has requested cancellation of the trade.Pending cancel

One party has requested termination of the trade.Pending Termination

Netted to Zero

Waiting for affirmation from trade report owners. For
example, trade reports entered by a broker must be af-
firmed by the involved parties.

Pending Clearing
Member Acceptance

A clearing member has rejected the trade.Rejected by Clearing
Member

Waiting for manual confirmation from clearing house.Pending Clearinghouse
Confirmation

Waiting for the timer to automatically confirm the trade
reports.

Pending Clearinghouse
Auto Confirm

The clearinghouse has rejected the trade.Rejected by
Clearinghouse

The counterpart has cancelled the trade.CancelledbyCounterpart

Ongoing collateral check in the RiskManagement subsys-
tem.

Ongoing Clearinghouse
Check

Trade Side.Side

4. When right-clicking an item in the displayed list a menu appears providing easy
access to some menu options.
• Options currently not available for the selected item are dimmed.
• The top part of the menu is context-specific, the bottom part is general.
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DescriptionAvailable Options

The Clearing Member can affirm the OTC Trade, see 138.Clearing Member Affirm Trade
Report

The Clearing Member can reject the OTC Trade, see 138.Clearing Member Reject Trade
Report

Opens theOTC Rectify <Type>Trade Report window for editing.
The selected item’s field values are displayed, see Rectifying a Trade
Report on page 139.

Rectify Trade Report

Opens theOTCCancel<Type> Trade Reportwindow for cancellation.
The selected item’s field values are displayed and frozen, see Canceling
a Trade Report on page 140.

Cancel Trade Report

Opens the Swap Terminationswindow for a terminated trade report,
see Viewing Trade Report Termination on page 148.

Show Trade Report Terminations

Opens theOTCAccept <type> TradeReportwindowpre-filled fields
with information from the selected trade report, see Accepting a Trade
Report on page 148.

Accept Counterparty Trade Report

Note
Valid only for IRS trade reports in Unmatched state.

Opens the Swap Termination Requestwindow for requesting termi-
nation of a Swap trade report, see 149.

Terminate Swap

Displays theOTCNetting Requestwindow, see Netting Trade Reports
on page 143.

Net Trade Reports

Displays theOTC Nettingswindow, see Viewing Nettings on page 144.Show Trade Report Nettings

Displays the Give Up OTC Trade Report window, see Giving Up a
Trade Report on page 146.

Give Up Trade Report

Displays all versions of the selected specific trade report in theOTC
Trade Report Versions window, see Viewing Trade Report Versions
on page 151.

Show Trade Report Versions

5. The below table shows the (default) columns available in the OTC Reported Trades
window.

DescriptionList Column Fields

Identification of an account within the participant/ member where the trade will be
cleared and settled.

Account

Traded series identification for which the trade report will be valid.Series

Trade Side:Side
• Fixed-Float

• Float-Fixed

• Buy

• Sell
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DescriptionList Column Fields

Identification of the party or counterparty as upfront payer. Valid values are:Upfront payer

The member in the trade report is the payer of the up-
front payment.

Party

The counterparty in the trade report is the payer of the
upfront payment.

Counterparty

No upfront payment.<Blank>

Face value; the value of a bond, note or other security as printed on the document;
throughout the lifetime of a security its market price will fluctuate but at maturity
date the face value is payable.

Face value

For Repo trades the face value shown here is not yet an unwounded face value, see
Initial face value.

for thousandK

for thousandT

for millionM

The entered number of decimals must be the same as in the default value 0.00 dis-
played in the field.
The maximum value is configurable up to 10 billions.
12.5M is equal to 12,500,000.00
Enter face value. Mandatory. When entering the value, the following abbreviations
are available:
The entered number of decimals must be the same as in the default value 0.00 dis-
played in the field.

Example 2:
12.5M is equal to 12,500,000.00

Yield price.Yield

Trading code <exchange member signature> of the user within the party who
performed the registering of the agreement in Genium INET Clearing.

User

If a Clearing Office user performed the registering of the agreement in Genium INET
Clearing on behalf of the party, <signature> is set to XXXXX.

Trading code <exchangemember signature> of the first user who performed the
registering of the termination transaction in Genium INET Clearing on behalf of the
party.

Confirmed by

The field is updatedwith the Trading code of a first userwho performed a rectification
or cancellation of the termination transaction on behalf of the party. The Version
number is incremented at the same time.

Date for delivery/settlement.Settlement date

Consideration / settlement amount.Consideration
Consideration /settlement amount is calculated from yield by the system when Cal-
culate is selected, but can be overwritten by the user (<zero> is allowed).Mandatory.
The entered number of decimals must be the same as in the default value 0.00 dis-
played in the field.
Consideration /settlement amount is calculated from yield by the system when Cal-
culate is selected, but can be overwritten by the user (0 is allowed). Mandatory.
The entered number of decimals must be the same as in the default value 0.00 dis-
played in the field.
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DescriptionList Column Fields

Trade report state options:(trade report) State

The trade report is registered by a member and a broadcast is
sent to the counterparty; no opposite trade is registered.

Unmatched

Both sides of the trade have been authorized and a deal is
generated.

Matched

A Counterparty trade report matching the trade report exists.Paired

Both sides have authorized cancellations of the trade.Canceled

The counterparty has rejected an unmatched trade report.Rejected

The trade was matched with a trade in an external system.Novated

The trade has been terminated.Terminated

The trade has been deleted.Deleted

Trade report sub-state options:(trade report) Sub-state

No unconfirmed requests exist from neither party.<blank>

One party has requested cancellation of the trade.Pending cancel

One party has requested termination of the trade.Pending Termination

Netted to Zero

Waiting for affirmation from trade report owners. For
example, trade reports entered by a broker must be
affirmed by the involved parties.

Pending Clearing
Member Acceptance

A clearing member has rejected the trade.Rejected by Clearing
Member

Waiting for manual confirmation from clearing house.Pending Clearinghouse
Confirmation

Waiting for the timer to automatically confirm the trade
reports.

Pending Clearinghouse
Auto Confirm

The clearinghouse has rejected the trade.Rejected by
Clearinghouse

The counterpart has cancelled the trade.Cancelled by
Counterpart

Ongoing collateral check in the Risk Management sub-
system.

Ongoing Clearinghouse
Check

page 136 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



DescriptionList Column Fields

Affirmation state can have the following values:Affirmation State

Manual affirmation is not possible.Not required

There can be two reasons for this state:
The evaluation of if affirmation is re-
quired for the trade report not has yet
to be executed.
The trade report is to be manually af-
firmed (either compulsory or the trade
report did not pass the auto affirm
check).

Holding

The trade report has been manually af-
firmed.

Affirmed by party

The trade report has been automatically
affirmed.

Automatically Affirmed

The trade report has been automatically
affirmed by the system.

Auto affirmed

The trade report has been manually re-
jected.

Rejected

The auto limit is exceeded.Auto limit exceeded

The trade report has been externally af-
firmed by party.

Externally Affirmed by Party

Reason for existing state.Reason

Windows user identification of the second user, who authorized the trade report
registering in Genium INET Clearing.

Auth name

It is the same user as in the Auth by | Authorized by column but another id.

Identification of an opposite party <exchange member> to the trade.Counterparty

Date on which the transaction was initially traded or negotiated. Also known as
“Value Date.”

Trade date

Windows user identification of the user who performed the registering of the trade
report in Genium INET Clearing on behalf of the party.

Reg name

The field is updated with the Windows user identification of a first user who per-
formed a rectification or cancellation of the trade report in Genium INET Clearing
on behalf of the party. The Version number is incremented at the same time.

Date and time,<yyyy-mm-dd> <hh:mm:ss>whenanewversionof the trade report
itemwas last created caused by an event or action such as: registering, rectification,
status updating. The Version number was incremented at the same time.

Created

International Securities Identification Number (ISIN).ISIN

Authorization state option:Auth state |
Authorization state Authorization is not requiredNot needed

Business day convention in the member's own leg.Bus. Day Conv.

Business day convention in the counterparty's leg.Ctrpty Bus. Day Conv.

Effective date in the member's own leg.Effective Date
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DescriptionList Column Fields

Effective date in the counterparty's legCtrpty Effective Date

Number of versions of the report that exists.Version
Right-click the field and selectVersions.. to open theOTC Trade Report Versions
window, which shows details the different versions.

Expected market value.Market Value

Margin required for a single contract.Margin

Margin required for the single position, without any correlation to other positions
taken into account.

Naked Margin

World scale points.World Scale Price

6.2.2 Clearing Member Affirm Trade Report

The following rules apply:
• The trade must be in state Unmatched.
• The trade must have sub state Waiting for Clearing Member Acceptance.

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the desired <reported trade> item in the list, right-click and select Clearing
Member Affirm Trade report on the context menu.

Result
• The trade will change state toMatched.

• The sub state is removed.

6.2.3 Clearing Member Reject Trade Report

The following rules apply:
• The trade must be in state Unmatched.
• The trade must have sub state Waiting for Clearing Member Acceptance.

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the desired <reported trade> item in the list, right-click and select Clearing
Member Reject Trade report on the context menu.

Result
• The trade changes state to Rejected and can never be matched.

• The trade changes sub state to Rejected by Clearing Member.
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6.2.4 Rectifying a Trade Report

In general, the following rules apply:
• Available as long as the trade not has been novated.
• For an Unmatched report, all fields may be changed.
• If a report has been Matched, some customer specific fields may still be changed on

the trade report level:
• Participant Reference
• Account
• Participant Information

Note
When rectifying these, no new matching needs to be made, as none of these
are matching fields. No other fields are possible to change.

Use this procedure to rectify a trade report:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the desired <reported trade> item in the list, right-click and select Rectify Trade
Report on the context menu.

3. Applicable fields are opened for editing in the OTC Rectify <type> Trade Report window
specific for the trade report type.
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Figure 7: Example of an OTC Rectify Type Trade Report window

4. Edit the fields.

5. Click Send.
The result is presented in the Trade Report ChangedOK box. The box shows the outcome
of the action and the trade report state.

• If it is a rectification of a <reported trade> item in Unmatched state, the item
becomes permanently changed to the new values with Unmatched state.

6. Click OK.

6.2.5 Canceling a Trade Report

Using this function, a trade report can be requested to be cancelled. If a trade report
is canceled an information broadcast will be sent to both parties. The cancellationmust
be performed before settlement date.
The following rules apply:
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• An Unmatched report can be cancelled by the partywho registered it; no confirmation
by the counterparty is required. The report will change state from Unmatched to
Cancelled.

• A Matched report can be canceled only if both parties agree until the day before
settlement date in the following way:
• when a party requests a cancellation, the sub-states of both the trade reports

in the pair become Pending Cancel
• if the counterparty confirms the cancellation request of the trade reports in

Pending Cancel sub-states as shown below, reversing trades will be generated
• the counterparty can reject the cancellation request.

• A Novated report cannot be canceled.

The delivery items for the original trade and the reversing trade will be netted in the
settlement module.

Note
If the counterparty does not confirm or reject the cancellation request the
original trade will be settled.

Use this procedure to request or confirm cancellation of a trade report:

1. Select OTC Reported Trades on the OTC menu and perform a search.
1. To request a cancellation select desired <reported trade> item in <blank> sub-state.
2. To confirm a cancellation request by the counterparty select desired <reported

trade> item in Pending cancel sub-state.

2. Select Cancel Reported Trade on the context menu.

3. The OTC Cancel <type> Trade Reportwindow specific for the trade report type openswith
dimmed fields to show the item marked for cancellation.
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Figure 8: Example of an OTC Cancel SWAP Trade Report Window

4. Click Send.

5. The result is presented in the Trade Report Cancel OK box. The box shows the outcome
of the action and the trade report state.

• If it is a cancellation request of a <reported trade> item in Unmatched state, the item
becomes cancelled with Cancelled state.

6. Click OK.
Result

The procedure is completed.
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6.2.6 Netting Trade Reports

Using this function, trade reports can be requested to be netted. Use this procedure to
request a netting of trade reports:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the trade reports to be netted. You must select at least two trade reports,
and all the selected trade reports must be of the same type, swap or TM FRA. Also,
the trade reports must be novated.

3. Right-click and select Net Trade Reports on the context menu.

4. A simulation of a netting of the selected trade reports is done and, if successful, the
OTC Netting Request window opens.

Figure 9: OTC Netting Request

5. The trade reports requested to be netted are displayed in the upper part of the
window and the residual trade reports, if any, after the netting are displayed in the
lower part of the window.

6. The following context-specific option is provided:

DescriptionAvailable Options

Opens the OTC Netting Properties window, see Viewing
Netting Properties on page 145.

View Properties

7. The following columns are displayed:

page 143 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



DescriptionList Column Fields

Position account for the trade report, which is the
identification (<exchange member number>) of an ac-
count designated for propagation of positions, a receiv-
ing account.

Position Account

Identification (<exchange member number>) of the ac-
count for the trade report

Account

Trade sideSide

The notational amountNot. Amt.

The fixed rateRate Fixed

The time when the trade was agreedTime of Agreement

Effective date in the member's own legEffective Date

End date for the last rollover periodTermination Date

External identifiersExt Alpha Id
Ext Beta Id

8. Review the fields and click Send.

Result

A netting request is sent into the system.

6.2.7 Viewing Nettings

Using this function, the user can view information about manual nettings, that have
been done. Use this procedure to view the nettings:

1. Select OTC Nettings on the OTC menu.

2. The OTC Nettings window opens.

Figure 10: OTC Nettings

3. The following search criteria are available:
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DescriptionCriterion

Position account for the trade report, which is the
identification (<exchange member number>) of an ac-
count designated for propagation of positions, a receiv-
ing account.

Position Account

Series identification.Series

The date range when the netting was doneFrom | To date

4. The following context-specific options is provided:

DescriptionAvailable Options

Opens the OTC Netting Properties window, see Viewing
Netting Properties on page 145.

View Properties

5. The below table shows the (default) columns available in the OTC Nettings window.

DescriptionList Column Fields

A unique identifier for the nettingNetting Request Nbr

The position account for which the netting was donePosition Account

Series identification.Series

The date the netting was doneNetting Date

Yes if the displayed netting a full netting and No if it is
a partial netting

Full Netting

The sumof the notional amounts for all the netted trade
reports

Original Not. Amt.

The sum of the notional amounts for all the residual
trade reports, which is 0 in case of a full netting

Residual Not. Amt.

The time when the trade was agreedTime of Agreement

6.2.8 Viewing Netting Properties

In the Netting Properties window, the properties of a netting is displayed.
Use this procedure to view the properties of a netting:

1. Select OTC Nettings on the OTC menu and select to search for the netting of interest.

2. Select the netting and select the context-specific option View Properties.

3. The Netting Properties window opens.
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Figure 11: OTC Netting Properties

4. The following context-specific options is provided:

DescriptionAvailable Options

If selected for a trade report in the upper half of the
window, a new Netting Properties window is opened
for the netting where the selected trade report was
created as a residual.

View Properties

If selected for a trade report in the lower half of the
window, a new Netting Properties window is opened
for the netting where the trade was netted.

5. The columns available are the same as in the Net Trade Reports window.

6.2.9 Giving Up a Trade Report

Using this function, a trade report can be requested to be given up.
There is away of doing give ups directly when entering the trade report called automatic
take up. If this is enabled by the exchange and the involved accounts are configured to
facilitate automatic take up, Genium INET Clearing checks if the give-up initiator is
allowed to send an automatic give-up request to the account in question. If so the trade
report will be exposed to a member defined exposure limit.
The following rules apply:
• It is possible to give up TM FRAs and Swaps that are in state Novated.
• One or several trades report may be selected at a time, but it is only be possible to

specify one take up member or account for the selected trade reports. That is, all
trade reports, which are to be given up in the same operation, must be given up to
the same member or account.
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Use this procedure to give up a trade report:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the desired <reported trade> item(s) in the list, right-click and select Give Up
Trade Report on the context menu.

3. The OTC Give Up Trade Report window opens.

4. The below table shows the columns (default) available to the left in the OTC Give Up
Trade Report window, regarding the trade report to be given up.

DescriptionList Column Fields

Account identification <exchange member number> .Account

Series identification.Series

Trade Side:Side
• Fixed-Float

• Float-Fixed

• Buy

• Sell.

Fixed interest rate.Fixed Rate

Identification of an opposite party <exchange member> to the trade report.Counterparty

The trade date of the trade report to be given up.Trade Date

The effective date of the trade report to be given up.Effective Date

5. In the right hand part of thewindowenter a validmember or account and an optional
free text and click Send.
Result

The give-up request is sent in to the central system. It is possible to view and process the give-up
request in the OTC Holding Give Up window.
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Note
Internally, there is one separate give-up request sent per trade report to be
given up. If the give-up request for any trade report is rejected, an errormessage
will be displayed and nomore trade reportswill be given up. To send the give-up
request for the remaining trade reports, click Send again.

6.2.10 Viewing Trade Report Termination

A shortcut to the Swap Terminations window is provided to quickly show current
settlement information.
Use this procedure to view DVP information for a matched trade report:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select desired reported trade in the list, right-click and select Show Trade Report
Terminations on the context menu.

3. The OTC Trade Report Terminations window opens.

6.2.11 Accepting a Trade Report

Available if the trade is in Sub State Pending Clearinghouse Confirmation.

Note
This function is valid only for IRS trade reports in Unmatched state.
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The counterparty can view the information and verify the cash flows before sending in
the matching trade report.

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select an unmatched trade report, right-click, and select Accept Counterpart TradeReport
on the context menu.

3. The OTC Accept <type> Trade Reportwindow opens. The content of the window differs
depending on the type of trade report that you are accepting.

4. Enter the information required.

5. Click Send to confirm the trade report.

6. A confirmation window appears.

7. Click OK to confirm.

6.2.12 Terminate SWAP

The following action can only be performed on a Swap trade report selected in the OTC
Reported Trades window.
Use this procedure to terminate a matched IR Swap trade report and to create a new
termination transaction item:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select the desired Swap item in the list Terminate Swap on the right-click menu.

3. The OTC SWAP Termination Requestwindow opens.
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4. The following input fields are available:

DescriptionInput

Select full or partial termination:Full termination
• Select Yes to terminate the entire notional amount. The Notional amount field

will be frozen.

• Select No to terminate a part of the notional amount. The Notional amount
field will be open.

The amount/part of the total notional amount to be terminated.Notional amount
If Full termination is No this field is open for editing.
Specify a notional amount less than the original amount.Mandatory if Full termination
is No.

Specify a termination agreement date. Mandatory.Agree date

Select the agreed payer of the termination. Mandatory.Payer

Select date when the termination payment will be effected. Mandatory.Payment date

Specify the agreed termination payment amount. Mandatory.Payment amount

The currency for the termination payment is SEK.Payment currency

Enter termination information, free text.Termination info

5. Specify input fields.
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6. Click Send.

7. The result is presented in the Termination OK box. The box shows the outcome of the
action.

8. Click OK.
Result

The procedure is completed. The transaction item’s Status becomes Pending terminated. Its matching
State follows the same rules as for a trade report. It can becomeUnmatched orMatched if authorization
is not required.

6.2.13 Viewing Trade Report Versions

The trade report version is updated with any event or action that modifies any of the
item’s properties. At the same time the following fields are updated with new values:
Created, Confirmed by, Reg name and when reauthorized the fields: Auth by and Auth name.
Use this procedure to view all versions of a trade report:

1. Select OTC Reported Trades on the OTC menu and perform a search.

2. Select desired <reported trade> item in the list, right-click and select ShowTrade Report
Versions on the context menu.

3. All versions of the selected trade report are shown in the OTC Trade Report Versions
window.

6.3 OTC Holding Give-Up
Using this function, one or more give-up requests can be confirmed or rejected:
The following rules apply:
• For give-ups which the member has received, and which are in state UnMatched

but not in sub state Auto Take Up Check Ongoing, or in stateMatched with sub
state Rejected by Clearinghouse, the member has a choice to reject or confirm. In
case of a confirmation, a valid account must be entered before clicking Confirm.

• For give-ups, which the member has given up, and which are in state UnMatched
but not in sub stateAuto TakeUp CheckOngoing, themember has a choice to reject,
in which case the give-up is cancelled.

Use this procedure to complete a give-up of trade reports:

1. Select OTC Holding Give Up on the OTC menu.

2. The OTC Holding Give Up window opens.
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The following search criteria are available:

SpecificationCriterion

Series identification.Series

Display give-up request created this date.Date

The give-up member or the take-up member. See Given up | Received below.Member

Select whether theMember above is referring to the give-up member (Given up) or
the take-up member (Received).

Given up | Received

• State Holding shows give-up requests in state UnMatched andMatched.

• State Rejected shows give-up requests in state Cancelled and Rejected.

• State Completed shows give-up requests in state Novated.

State

The below table shows the columns (default) available to the left in the OTC Holding
Give Up window.

DescriptionList Column Fields

Series identification.Series

The number of the trade report to be given up.Trade Rpt Nbr

Trade Side:Side
• Fixed-Float

• Float-Fixed

• Buy

• Sell.

Fixed interest rate.Fixed Rate

The notional amount of the trade report.Notional Amount

The number of the give-up request.Give Up Nbr

The member, which is to give up the trade report.Given Up By

The state of the give-up request.Give Up State

The sub state of the give-up request.Give Up Sub State
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DescriptionList Column Fields

Text describing the reason for the state and sub state.Give Up Reason

The take-up member or account specified in the give-up request.Member/Account

The free text specified in the give-up request.Give Up Free Text

The trade date of the trade report.Trade Date

The effective date of the trade report.Effective Date

The termination date of the trade report.Termination Date

When right-clicking an item in the displayed list, a menu appears providing access
to the command View Properties:
• If the selected trade report is a swap, the window OTC Swap Trade Report

Properties is displayed with information about the trade report.
• If the selected trade report is a TM FRA, the window OTC FRA Trade Report

Properties is displayed with information about the trade report.

3. In the right hand part of the window, enter the account to which the whole trade
report is taken up, if the request is confirmed, and an optional free text for the
confirm or reject operation.

Note
It is only possible to enter one row, that is, only one account and free text.

4. Click Confirm to confirm the give up or Reject to reject it.

Note
Internally, there is one separate transaction sent per trade report to be
confirmed or rejected. If the transaction for any trade report is rejected, an
error message will be displayed and no more trade reports will be confirmed
or rejected. If this happens, click the appropriate button again, to complete the
operation for the remaining trade reports.

Result

The give-up is confirmed or rejected, depending on which operation that was selected.

6.4 OTC SWAP Terminations
When an IR Swap trade report is entered, the specific termination transaction can be
performed. A form for entering the details of such a transaction is called “termination
report” in this manual.
When the transaction is entered and validated, it becomes a “reported termination”.
On a reported termination you have the option to perform someactions, such as viewing,
authorizing, rectifying (correcting) and cancelling.
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The OTC Reported Swap Terminations window displays a list of already entered Swap
termination transactions into Genium INET Clearing. This list is the base for user actions
that are available by right-clicking a transaction item.

6.4.1 SWAP Terminations

In the OTC SWAP Terminations window a transaction item in Unmatched state is displayed
to all members/participants.

1. Select OTC SWAP Terminations on the OTC menu.

2. The OTC Reported Swap Terminations window opens.

3. The following search criteria are available:

SpecificationCriterion

Specify an account within the participant/ member <exchange member unit> where
the trade will be cleared and settled. Mandatory.

Account

If the field is left empty, the trade will be placed on one of the participant's default
accounts.
1. NK= default account for the instrument type

2. OK= default house account

Instrument series identification. Either Series or ISIN must be specified. Specify an ex-
isting instrument series, or select it from the scroll list.

Series

Enter two dates <yyyy-mm-dd> within which the transactions are agreed.Agree date to | from
Default = <current business date>.

Identification of an opposite party <exchange member> to the trade.Counterparty
Type to select a particular counterparty, a valid exchange customer or select it from
the list. Mandatory.

Note
A search based on a specific counterparty will not return any terminations,
unless the search is done for the clearinghouse "SE OMMM".
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SpecificationCriterion

Select all transaction item matching state options, * , or select a specific state option
from the drop-down list:

(Transaction item
matching) State

The transaction item is registered by a member and a
broadcast is sent to the counterparty; no opposite
transaction is registered

Unmatched

The transaction itemhas beenmatchedwith a transaction
item in an external system.

Novated

Both sides of the transaction item have been authorized
and a deal is generated

Matched

Both sides have authorized cancellations of the transac-
tion item

Cancelled

The trade report was rejected.Rejected

The trade report was deleted.Deleted

Select all termination types, * , or select a specific termination type from the list:Termination Type

Termination requested by themember or by the clearing-
house on behalf of themember. This is the default value.

Normal

Termination due to compression.Compression

4. The following action buttons are available on the context menu.

DescriptionOption

Opens Cancelling SWAP Termination on page 156. The selected item’s field values
are displayed but frozen.

Cancel

Opens Rectifying SWAP Termination on page 156. The selected item’s field values
are displayed.

Rectify

Opens the Swap Trade Report for Termination Request window displaying
the originating trade report for the selected transaction item.

Show Trade Report

Opens Versions of SWAP Terminations on page 157. Versions/history of the reported
termination transactions are displayed.

Show Swap
Termination Versions

5. To perform the search—Enter search criteria and click Search.

6. All reported transaction items matching the search filters are displayed in the OTC
Reported Swap Terminations window.

7. Select the desired <reported transaction> item in the list select Show Trade Report on
the right-click menu.

8. The Swap Trade Report for Termination Request window opens displaying only the trade
report that the transaction originates from.
Double-click the originating trade report to view all its properties.
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6.4.2 Cancelling SWAP Termination

Using this function, a Swap termination report can be cancelled. The cancellation must
be performed before effective date.
Only Unmatched transactions can be cancelled. The transaction does not need
authorization by a second user.
Use this procedure to cancel an Unmatched Swap termination transaction report:

1. Select OTC SWAP Terminations on the OTC menu and perform a search.

2. Select the desired <reported transaction> item in the list, right-click and select Cancel
on the context menu.

3. The OTC Cancel SWAP Termination window opens with frozen fields.

4. Click Send.

5. The result is presented in the Cancelled OK box. The box shows the outcome of the
action. The item becomes permanently cancelled with Cancelled state. Its status is
still Pending.

6. Click OK to complete the procedure.

6.4.3 Rectifying SWAP Termination

Using this function, transaction properties allowed to be edited are opened, the others
are frozen. The rectification must be performed before effective date.
Only Unmatched transactions can be changed.
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For the user who performs the rectification, the Windows user identification will be
listed in the Reg name field and the Trading code in the Confirmed by field.
Use this procedure to rectify an Unmatched Swap transaction report:

1. Select OTC SWAP Terminations on the OTC menu and perform a search.

2. Choose the desired <reported transaction> item in the list, right-click and select
Rectify on the context menu.

3. Applicable fields are opened for editing in the OTC Rectify SWAP Termination window
specific for the transaction type.

4. Edit the fields.

5. Click Send.

6. The result is presented in the Changed OK box. The box shows the outcome of the
action. The item becomes permanently changed to the new values with Unmatched
state.

7. Click OK to complete the procedure.

6.4.4 Versions of SWAP Terminations

Use this procedure to view all versions/history of the reported termination transaction:

1. Select OTC SWAP Terminations on the OTC menu and perform a search.
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2. Choose the desired <reported transaction> item in the list, right-click and select Show
Swap Termination Versions on the context menu.

3. The OTC SWAP Termination Versionswindow opens displaying only the trade report that
the transaction originates from.

4. Double-click the originating trade report to view all its properties.

6.5 OTC Swap Cash Flow
OTC Swap Cash Flow displays cash flows from reported OTC trades of type Interest Rate
Swap (IRS).

1. Select OTC Swap Cash Flow on the OTC menu.

2. The OTC Swap Cash Flow window opens.

3. Use the specifications below when entering values in these fields.
The following search criteria are available:

SpecificationCriteria

Mandatory.Account

Series identification.Series
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SpecificationCriteria

The default value shall be Current business date. The specified date have to be
Current business date or a date in the future.

From settle date

Specify date <yyyy-mm-dd>.

The default value shall be Current business date plus 100 years.To settle date
Specify date <yyyy-mm-dd>.

4. The following column headings are displayed.

DescriptionField

Date on which the transaction being entered will be effective. Also known as Value
Date. The date must be a valid settlement date according to CDB.

Settlement date

Enter settlement date, today or later. Default = Today.

Specify an organization unit within the participant/ member <exchange member
unit> where the trade will be cleared and settled. Mandatory.

Account

If the field is left empty, the trade will be placed on one of the default accounts:
1. Default account for the instrument type.

2. Default house account.

Series identification.Series

Start date for the trade report.Start date
Specify date <yyyy-mm-dd>.

Termination date for the trade report.End date
Specify date <yyyy-mm-dd>.

Fixed or Float.Fixed/Float

• Pay if the holder of the account will pay the cash flow.

• Rec if the holder of the account will receive the cash flow.

Pay/Receive

Notional amtNot.amt

Automatically displayed settlement currency code fr the instrument class of the series.Currency

Number of days in the rollover period, = End date - Start date.Days

Day count fraction; day calculation rule from underlying.Day Cnt Fract
Select a value from the list. Mandatory.

The floating rate will be set on the First or Last date of the rollover period or on a
date prior. Mandatory for fixed rate legs.

Rate

For the first rollover period, the value defined in Initial rate will be used.

Date when the floating rate is set, as defined by the Rate reset and Reset days.
Mandatory for floating rate legs.

Rate date

If the leg side is Float, the field contains Spread rate, a rate that will be added to the
fixing value of the floating rate.

Spread

• Fixed cash flow: Blank

• Floating cash flow: Enter a spread rate in percent without decimals + or -.

Yes/No.Consideration

Trade Report NumberTrade Rpt Nbr

page 159 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



DescriptionField

Member/participant identification <exchange member> of the party to whom the
trade is registered.

Member

Type to select a particular member/participant or select it from the drop down list.
Mandatory.

1. Specify the input fields.

2. Click Search button.

Cash flows from trade reports that fulfill the criteria shall be displayed:
• The type of the trade report shall be Interest Rate Swap.
• The state of the trade report shall be Matched or Novated.
• The cash flow shall be active, i.e. the settlement date of the cash flow is today or

in the future.
• You can limit the selection further using the From settle date and To settle date fields.

Only cash flows that fulfills the following is displayed:
• If To settle date is non blank: From settle date ≤ Cash flow settlement date ≤ To settle date

• If To settle date is blank: From settle date ≤ Cash flow settlement date

6.6 OTC FRA Trade Report
This window enables Forward Rate Agreement (FRA) trade reporting and clearing. An
FRA is an agreement between two parties seeking to protect themselves against a future
interest-rate movement in a particular currency for a specified period at an agreed
contract rate. It requires the parties to settle the differential between the contract rate,
Fixed rate, and the interest settlement rate, Floating rate.
Matching Properties
Matching properties are:

• Series

• Member|Counterparty; must be opposite to each other

• Side Fixed-Float | Float-Fixed; must be opposite to each other

• Trade date

• Settlement date/Effective date

• Termination date

• Notional amount

• Fixed rate

• Floating rate

• Fixing date for the floating rate

• Day count convention/fraction

Note

In case several trade reports with identical matching values exist, the pair with the
earliest <created> value is selected for matching.
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Use this procedure to register an FRA trade report:

1. Select OTC FRA Trade Report on the OTC menu.

2. The OTC FRA Trade Report window opens.

3. The window provides input fields for entering item properties.

DescriptionInput

Member/participant identification <exchange member> of the party to whom the
trade is registered.

Member

Type to select a particular member/participant or select it from the drop down list.
Mandatory.

Automatically displayed long member/participant name for the party.Member name

Id of an opposite party exchange member to the trade.Counterparty
Type a valid exchange customer or select from the drop-down list. Mandatory.

Automatically displayed long member/participant name for the party.Counterparty name

Search Area

Series identification.Series
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DescriptionInput

Select trade side by checking one of the Buy | Sell options. Mandatory. Default =
Buy.

Side

Date on which the transaction was initially traded or negotiated. Enter trade date,
today or earlier. Default = Today.

Trade date

Date for delivery/settlement set when the deal is generated. The date must be a
valid settlement date and the date must not exceed the maturity date of the traded
instrument series.

Effective date

Enter settlement date, current business date or later. Default = current business
date. Mandatory.

Enter a fixing date for the settlement rate (floating rate) less than or equal to the
settlement date only if you specify a Float Rate Option otherwise blank).

Fixing date

End date for the last rollover period.Termination date
Enter a valid business date as termination date later than effective date. Mandatory.
Default = <current business date>.

The time when the trade was agreedDate of Agreement

An amount to use as basis for calculations of payments. The notional amount will
never be exchanged between the parties, only used for calculations.

Notional amount

Specify notional amount. Mandatory.

Fixed interest rate.Fixed rate
Enter a value greater than zero. Mandatory.

A valid rate type defined for the instrument class.Float rate option
Select a value from the list. If the field is left empty, the rate can be entered later
but before settlement.

Specify an account within the participant/ member <exchangemember unit> where
the trade will be cleared and settled. Mandatory.

Account

If the field is left empty, the trade will be placed on one of the default accounts:
1. Default account for the instrument type.

2. Default house account.

Day count fraction; day calculation rule from underlying.Day count fraction
Select a value from the list. Mandatory.

Automatically displayed settlement currency code fr the instrument class of the series.Currency

Enter member/participant reference, free text using printable characters, max. 32
characters. It is used as link for trades in an external system.

Member ref

Read-only fields showing external identifiers for the trade report.Ext alpha id
Ext beta id

Enter member/participant information, free text using printable characters, max.
27 characters for Information 1 and 2 and max 26 characters for Information 3.

• Information 1

• Information 2

• Information 3

Specify the give-up account, if the trade report is to be given up.Give-up account

Specify the give-up free text, if the trade report is to be given up.Give-up free text

4. Specify the input fields according to the table above.

5. When all suitable fields are specified, at least all matching fields, see page 160.
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6. Click Send.

7. The trade report is sent to the central system. The new trade report is validated
against existing reports. If a matching trade report already exists the new registered
trade report becomes Matched or Unmatched.

8. The result is presented in the Trade Report OK box.

9. Click OK.
Result

The registration is completed.

6.7 OTC Swap Trade Report

1. Select OTC SWAP Trade Report on the OTC menu.
The OTC SWAP Trade Report window opens.

The window provides input fields for entering item properties.

DescriptionInput

Parties area

Member/participant identification <exchange member> of the party to whom the
trade is registered.

Member

Type to select a particular member/participant or select it from the drop down list.
Mandatory.

Automatically displayed long member/participant name for the party.Member name
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DescriptionInput

Identification of an opposite party <exchange member> to the trade.Counterparty
Type to select a particular counterparty, a valid exchange customer or select it from
the drop-down list. Mandatory.

Automatically displayed long member/participant name for the counterparty.Counterparty name

Contract Area

Series identification.Series

Automatically displayed currency code from instrument class,which is a valid payment
series.

Currency

Select trade side option:Side

1st leg pays fixed rates and receives floating ratesFixed-float

1st leg pays floating rates and receives fixed ratesFloat-fixed

Member/participant reference. Free text field, max. 32 characters. Used as a link for
trades in an external system.
SWIFT requires the Member reference to send SWIFT payment instructions and
confirmations for example the BIC.

Member ref.

Date on which the transaction was initially traded or negotiated. Enter trade date,
today or earlier. Default = Today.

Trade date

Start date for the first rollover period.Effective date
Enter a valid business date as effective/settlement date, current business date or
later. Mandatory. Default = <current business date> + <2 settlement days>.

End date for the last rollover period.Termination date
Enter a valid business date as termination date later than effective date. Mandatory.
Default = <current business date>.

Enter the time when the trade was agreed.Time of Agreement

An amount to use as basis for calculations of payments. The notional amount will
never be exchanged between the parties, only used for calculations.

Notional amount

Specify notional amount. Mandatory.

Select rate reset option:Rate reset

The Rate date, the date when the floating rate is set,
will be the First date of the rollover period.

First

The Rate date, the date when the floating rate is set,
will be the Last date of the rollover period

Last

Mandatory. Default = First.

Number of business days with which the Rate date will be reduced.Reset days
Rate date = First|Last (date of the rollover period according to the Rate reset selec-
tion) - Reset days number of business days.
Default = 2.

Note
For OIS Swaps this value is set to "0" by default.
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DescriptionInput

Select payment set option:Payment set

the Pay date, the date when the payment is set, will be
the First date of the rollover period

First

the Pay date, the date when the payment is set, will be
the Last date of the rollover period

Last

Mandatory. Default = Last.

Read-only fields showing external identifiers for the trade report.Ext alpha id
Ext beta id

Check this box if the swap trade report shifts notional amount, fixed rate, or both.Shifting

Note
If the check box is selected, you must click Calculate Flows before the
Notional amount and Rate columns can be edited in the grids.

Specify an account within the participant/ member <exchangemember unit> where
the trade will be cleared and settled. Mandatory.

Account

If the field is left empty, the trade will be placed on one of the particpant's default
accounts:
1. default account for the instrument type

2. default house account

Specify the give-up account, if the trade report is to be given up.Give-up account

Specify the give-up free text, if the trade report is to be given up.Give-up free text

Enter member/participant information, free text using printable characters.• Information 1

• Information 2

• Information 3

Max. 27 characters for Information 1 and 2 and max 26 characters for Information
3.

Identification of the party or counterparty as upfront payer. Valid values are:Upfront payer

The member in the trade report is the payer of the up-
front payment.

Party

The counterparty in the trade report is the payer of the
upfront payment.

Counterparty

No upfront payment.<Blank>

Mandatory only if the Upfront payer is set.Upfront date
Enter a valid settlement date later than current.

Upfront payment amount.Upfront amt
Mandatory only if the Upfront payer is set.
Enter a value greater than 0.

Upfront payment currency.Upfront curr
Mandatory only if the Upfront payer is set.
Select currency code.

1st leg: <member> pays <1st leg side>Legs area
2nd leg: <counterparty> receives <2nd leg side>
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DescriptionInput

• If the leg side is Fixed, the field should contain a fixed Rate, in percent
(mandatory).

• If the leg side is Float, the field could, optionally, contain a Spread that will be
added to the fixing value of the floating rate. Spread is given in Basis Points, +
or -, without decimals.

Example 3:
If you enter 7, 0.07 % will be added to the rate.

Rate | Spread

Example 4:
If you enter -5, -0.05 % will be added to the rate.

Floating rate option; open only if the leg side is Float. Select a valid rate type from
the list.

Float rate opt

Day count fraction; day calculation rule from underlying.Day cnt frc
Select a value from the list. Mandatory.

Enter interest rate for the first payment flow.Initial rate

Select business day convention option:Business day conv
Following - a non-business date will be adjusted to the first following date that is a
business date.
Modified following - a non-business date will be adjusted to the first following date
that is a business date, unless that date falls in the next calendar month, in which
case that date will be the first preceding date that is a business date.
None - Only applicable if the leg side is is fixed.
Preceding - a non-business date will be adjusted to the first preceding date that is
a business date.

Start date for the first rollover period.Effective date
Enter a valid business date as effective/settlement date, current business date or
later. Mandatory. The value of the Effective date in the contract area is used as
the default value.

The rollover period and rollover date define the payment/end date in each flow and
the start date of the next flow.

Rol per

Select rollover period option:

1 month1M

3 months3M

6 months6M

12 months12M

No rollover period. This is applicable for T-swaps, which
only have one flow. If this option is selected, the fields
1st rol date and Rol day are disabled.

T

Mandatory. Default value will differ depending on if you are Fixed or Float.

First rollover End date. Enter a business date later than the Effective date.Mandatory
for some values of Rol day, see below.

1st rol date
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DescriptionInput

Select rollover end date option:Rol day
• If any of the numbers 1 to 31 is selected, the rollover end date will be this day

of the month.

• If EOM is selected:

• the field 1st rol date is set to blank and it is optional to enter a date. The
date, if entered, must be the last settlement date for the given month.

• the length of the rollover periods is specified by the Rol per field. The
valid values are 1M, 3M, 6M, and 12M.

• If IMM is selected:

• the 1st rol date field is set to blank and it is optional to enter a date. The
entered date must be an IMM date.

• the length of the rollover periods is specified by the Rol per field. The
valid values are 3M, 6M, and 12M.

• The default value is the date of the first rolling day.

Optional field. Must be a valid last rollover date, if set.Last rol date

2. The following action buttons are provided:

DescriptionButton

Click this button to select to load a CSV file on the following format:Load Shift Schedule
The file must contain a shift schedule for one swap trade report and each step must
be represented on one row. The first row of the file must be the column headings.
These are the columns included in the file:

FormatDescriptionColumn

String(3)
The allowed values are
"Pay" or "Rec".

This column ismandatory.
Specifies if the shift
schedule step is for a cash
flow that will be paid or
received.

Pay/Rec

IntegerThis column ismandatory.
The notional amount for
the shift schedule step.

Notional Amount

Decimal number with "."
as decimal separator.

This column is mandatory
for fixed side.
The fixed rate for the shift
schedule step.
Blank for floating side.

Fixed Rate

The shift schedule steps for the cash flows that will be paid, must be specified before
any row for a cash flow that will be received. Mixing "Pay" and "Rec" rows is not al-
lowed.

Note
The order of the rows is used to determine the cash flow that the step
will be applied to. The first row where the Pay/Rec column is set to "Pay"
will be applied to the first cash flow that will be payed, and so on.
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DescriptionButton

Calculates Swap Flows based on the rollover periods in the tables.Calculate flows

Note
If one or several fields on trade or leg level are modified for a shifting
swap after clicking the Calculate flows button and the number of cash
flows are changed due to the modified values, an error message will be
displayed, when clicking the Calculate flows button again. Should this
happen, the shifting field first has to be un-checked to clear the cash flow
grids, and then checked again to start from the beginning.

The values in the Swap Flow tables are calculated by the system when you click the
button Calculate flows. For a shifting swap, you may override the values for notional
amount and fixed rate manually.

3. Swap Flow – Tables

DescriptionField

Start date for the rollover period. The date is a valid business date. Mandatory.Start date
For the first rollover, the Start date is equal to the Effective date.
For the next rollover period, the Start date equals the End date of the previous
rollover period.

End date for the rollover period. The date is a valid business date. Mandatory.End date
For the first rollover period, the End date equals the 1st rol date.
For the last rollover, the End date is equal to the Termination date.

Date when the floating rate is set, as defined by the Rate reset and Reset days.
Mandatory for floating rate legs.

Rate date

The floating rate will be set on the First or Last date of the rollover period or on a
date prior. Mandatory for fixed rate legs.

Rate

For the first rollover period, the value defined in Initial rate will be used.

Notional amount covered during the rollover period. Mandatory.Notional amt

Date when the payment is calculated, on the First or Last date of the rollover period,
as defined by the Payment set value. Mandatory.

Pay date

Consideration/payment amount for the rollover period. Mandatory for fixed rate
legs.

Consideration

Number of days in the rollover period, = End date - Start date.Days

“Short Front,” “Long Front,” “Short Back,” “Long Back,” or blank if it is a regular pe-
riod.

Stub type

If interpolation is used to find the fixing rates, this column contains the name of the
short rate index series.

Interpolation from

If interpolation is used to find the fixing rates, this column contains the name of the
long rate index series.

Interpolation to

Note
The name of the rate index series in the fields Interpolation from and
Interpolation to are only displayed for cash flows where the fixing rate
has been interpolated, and this is done in the end of day processing on
the Rate date.
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4. Specify the input fields.

Note
For shifting swaps, shift schedules may be loaded from file by clicking Load Shift
Schedule.

5. Click Calculate flows to calculate all values in the two tables.

6. Click Send.

7. The trade report is sent to the central system. The new trade report is validated
against existing reports. If a matching trade report already exists the new registered
trade report becomes Matched otherwise Unmatched.

8. The result is presented in the Trade Report OK box.

9. Click OK.
Result

The registration is completed.

6.8 OTC Trade Operation
The OTC Trade Operation window shows all clearing house operations on OTC Reported
Trades.
You open it by selecting OTC Trade Operations with OTC Checks from the OTC menu.

• This window is only for viewing, no actions can be taken.
• Each row in the window represents an operation.

The following search criteria are available:

DescriptionCriterion

Series identification of the traded contracts.Series
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DescriptionCriterion

The date that you want to display data for.Date

The following columns are available:

DescriptionColumn

Series identification of the traded contracts.Series

Identification <exchange member number> of an account.Account

PricePrice

QuantityQuantity

Sell or buy side.Side

Clean price (Exchange Info).Clean Price

Sequence NumberSequence Number

Type of trade operation performed.Trade Operation

Windows user identification of the user who authorized the trade report registering in
Genium INET Clearing.

Auth By

Trade Report Number for the new deal or that the operation refers to.Trade Rpt Nbr
Trade report identification is automatically assigned and used by the system to identify
the trade report item.

Counterparty trade report number.Party Trade Rpt Nbr

Trade operator number is the unique number that is created when changes are made
to a trade report in this window.

Trade Operator Nbr

A free text field.Participant Info

Status of the system operation it self.State

Sub status of the system operation it self.Sub State

Reason for the status of the transaction.Reason

The collateral surplus/deficit from the pre-novation evaluation on the MRA Account.
Expressed in base currency.

Total Surplus/Deficit

The base currency for the MRA Account.Base Currency
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7 Exercise
The holder of options and option-like instrumentsmay choose to use the right to acquire
the underlying, that is, to exercise the position or part thereof. One or more
corresponding short positions are then said to be assigned.
The Exercisesmenuprovides tools for specific exercises initiated by a user and performed
by the clearinghouse. Exercise history for all positions are also provided.
• Exercise Request
• Exercise History
• Pending Exercise

7.1 Exercise Request
You can use the Exercise Request menu option to request a specific exercise of a position
other than the general exercise.
When an exercise is requested it will either be pending until the end of the current
business day or processed in real-time. Pending exercise requests can be displayed and
rejected (see Pending Exercise on page 175). It is always the long position at exercise
processing time that determines how much is actually exercised, not the long position
at the moment the request is made.

7.1.1 Requesting a Specific Exercise of a Position

Using the Exercise Request window, you can specify a position and request a specific
exercise of it.
Perform this procedure to request a specific exercise of a position:

1. Select Exercise Request on the Exercisemenu.

2. The Exercise Request window opens.

3. The Exercise Requestwindow provides input fields for specifying a position to exercise.
Use the specifications below when entering values in these fields.
The following fields are available:
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SpecificationField

Account from which positions should be exercised. Specify or change the account
identification <exchange member code>.

Account

Series from which contracts should be exercised.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.

Quantity left of contracts on the position for the specified account and series is dis-
played. Specify the desired quantity of contracts to exercise, a value less than the
<quantity left>. Quantity is always 0 when you perform an exercise request from
the Account position window.

Quantity

4. Specify/change the position properties or only the quantity of contracts to exercise.

Note
If the long position (quantity of long contracts) currently is less than the quantity
entered, a warning is returned. You can either choose to proceed or to cancel
the operation.

5. Click Send button to store the exercise request for later assignment.

6. Exercise intrinsic check is performed. The intrinsic check certifies that the series is
in the money with respect to the current price of the underlying.

7. Confirm or cancel the exercise request depending on the information given in the
notification box that appears:

8. If the series is out of the money the user is notified.
The notification box appears.

9. If the information about underlying value market prices is not provided by the
exchange, the user is notified that no exercise intrinsic check could be done.

10. To confirm click OK, to cancel click Cancel.
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7.2 Exercise History
You can use the Exercise Historymenu option to view exercise history, that is all requests
for exercise or assignment that have been executed.

7.2.1 Searching Exercise History

Using the ExerciseHistorywindow, you can search for and list exercise history information.
Perform this procedure if you want to view the result of exercise requests:

1. Select Exercise History on the Exercisemenu.

2. The Exercise History window opens.

The ExerciseHistorywindowprovides a search area for limiting the number of displayed
items in the list area.

3. The following search criteria are available:
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SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Specify From time or use default values.From time

<created date>. Default.Date

00.00.00. Default.Time

Specify To time or use default values.To time

<blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.

Date

23.59.59. Default.Time

4. The following column headings are displayed:

DescriptionField

Account identification <exchange member number>.Account

Series identification of the traded contracts.Series

Exercise type options:Type

Long positions were exercised.Exercised

Short positions were assigned.Assigned

Original quantity of contracts in the deal/trade.Quantity

Exercise request identification defined per series to identify the transaction.Exercise nbr

Created
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DescriptionField

Exercise state options, which indicate the result of the exercise request:State

The exercise was executed.<blank>

The exercise is pending.Pending

The exercise was rejected.Rejected

The exercise is completed.Completed

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

5. Limit the number of items to list by selecting search criteria related to itemproperties.
Wildcard(s), *, or empty field means no limitation regarding that property.

6. Click Search.

7. All matching items are listed in the Exercise History window.

7.2.1.1 Cancelling an Exercise/Assign Deal
Perform this procedure to cancel an exercise.

1. Select Exercise History on the Exercisemenu and perform a search.

2. Select an item in the list.

3. Click Cancel button.

4. A confirmation dialog box appears.

5. Click OK to confirm the cancellation.

7.3 Pending Exercise
Exercise requests are registered during the trading day, but the exercise assignment
procedure cannot be executed until the daily accounts and other interim accounts have
been closed. In the meantime the exercise requests are pending, and they will be
executed in After Business routine.
All pending exercises, if not done in real time, executed from General Exercise and Exercise
Request are displayed in the Pending Exercise window.
Exercise requests can be rejected in the Pending Exercise window.
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7.3.1 Searching Pending Exercise Requests

Using the Pending Exercise Requests window, you can search for and list exercise requests.
Perform this procedure if you want to search pending exercise requests:

1. Select Pending Exercise on the Exercisemenu.

2. The Pending Exercise Requests window opens.

The PendingExercisewindowprovides a search area for limiting the number of displayed
items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.
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SpecificationCriterion

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Select check box to show only one exercise state.State
Shows exercise state options

The exercise is pending.Pending

The exercise was rejected.Rejected

The exercise is processed.Completed

4. The following action button is available:

ActionButton

An option exercise request can be rejected.Reject

5. The following column headings are displayed:

DescriptionField

Account identification <exchange member number>.Account
The account columnwill be blank if the series has been subject toGeneral Exercise.

Series identification of the traded contracts.Series

Original quantity of contracts in the deal/trade.Quantity

Exercise request identification defined per series to identify the transaction.Exercise req. nbr

Date and time of creation of the data of this row (record).Created

Exercise state.State

Specifies the underlying.Underlying

Specifies the settlement type, which is eitherOptional, Cash, or Physical.Settlement Type

Specifies an option type, which is either C or P.Option Type

Specifies the Strike Price.Strike Price

Specifies the year, and is indicated by a digit ranging from 1 to 9.Year

Specifies the month, ranging from Jan to Dec.Month

6. To perform the search—Enter search criteria and click Search.

7. All matching items are listed in the Pending Exercise Requests window.
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7.3.2 Rejecting Pending Exercise Requests

Perform this procedure to reject a pending exercise request.

1. Select Pending Exercise on the Exercisemenu.

2. The Pending Exercise Requests window opens.

3. Select one or more pending exercise requests and click Reject button to reject them.

7.4 Automatic Exercise Limits
As a rule, stock optionswith delivery of underlying shares at expiration are automatically
exercised when they are in-the-money by a predefined margin, the default value of
which is set by the exchange. However, the member can override this margin by using
the Automatic Exercise Limit functionality.

7.4.1 Searching Automatic Exercise Limits

Using the Automatic Exercise Limitswindow, you can search for and list Automatic Exercise
Limits.
Perform this procedure if you want to search Automatic Exercise Limits:

1. Select Automatic Exercise Limits on the Exercisemenu.

2. The Automatic Exercise Limits window opens.

The Automatic Exercise Limits window provides a search area for limiting the number
of displayed items in the list area.

3. The following search criteria are available:
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SpecificationCriterion

Specify to search for Automatic Exercise Limits by selecting the appropriate radio
button and fill in the text field. It is possible to use wildcards, *.

Account | Member

If Account is selected, only member defined limits at account level are shown in
the search.
If Member is selected, all limits matching the search criteria are displayed.

Specify the currency of the instrument or select to use a wildcard, *.Currency

Select which Automatic Exercise Limits that should be included in the search result:Only member defined
limits | All defined
limits

When this choice is selected, only mem-
ber defined limits will be included.

Only member defined limits

When this choice is selected, both mem-
ber defined limits and limits defined by
the exchange will be included.

All defined limits

4. The following action button is available:

ActionButton

By clicking this button you can create a new Automatic Exercise Limit, see Creating
Automatic Exercise Limits on page 180.

New

5. The following context menu alternatives are available:

ActionButton

By selecting this command on the context menu, you canmodify an Automatic Exer-
cise Limit, see Modifying Automatic Exercise Limits on page 181.

Edit

By selecting this commandon the contextmenu, you can delete anAutomatic Exercise
Limit.

Delete

The following column headings are displayed:

DescriptionField

Displays either accounts ormembers depending onwhich radio button that is selected
in the search criteria above.

Account/Member

Market

Instrument Type

Displays the Automatic Exercise Limit on the account or member, configured by the
member. If no limit has been configured, this field is empty.

Limit

Displays the unit of the Automatic Exercise Limit set by the member.Limit unit

Displays the limit set by the exchange.Default limit

Displays the unit of the limit set by the exchange.Default limit unit

Currency

Displays the date and time of creation of the limit.Created

Displays the date and time of the latest modification of the limit.Modified
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6. To perform the search—Enter search criteria and click Search.

Result

All matching items are listed in the window.

7.4.2 Creating Automatic Exercise Limits

To create an Automatic Exercise Limit, do the following:

1. Select Automatic Exercise Limits on the Exercisemenu.

2. The Automatic Exercise Limits window opens.

3. Click the New button to create a new limit.

4. The New Automatic Exercise Limit window opens.

5. The following input fields are available:

SpecificationField

The account is identified by three components:
exchange,member and number. If all three compo-
nents are specified the limit will be set on account level.
If only two components are specified, the limit is defined
on member level.

Account/Member

The instrument type is possible to select from an ed-
itable drop down menu showing the Instrument Types
in the selected market, having the Group Type set to
“Options.”

Instrument Type

A positive number defining the Automatic Exercise
Limit.

Automatic exercise limit

The unit in which the exercise limit is to be set.Automatic exercise unit

6. Specify properties by entering values in the fields, or by selecting options from the
lists.
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7. Click Send.

Result

The new Automatic Exercise Limit is validated and, if valid, created.

Note
If amember has severalmember trading Ids, Automatic Exercise Limits defined
on member level is specified per each member trading Id.

Note
If a limit already exists, there will be an error message and the limit will not
be created.

Note
A warning message will be displayed if the field Automatic exercise limit is set to
a larger value than what is set as default by the exchange.

Note
A warning message will be displayed if the field Automatic exercise unit is set
to something else than what is set as default by the exchange.

7.4.3 Modifying Automatic Exercise Limits

To modify an Automatic Exercise Limit, do the following:

1. Select Automatic Exercise Limits on the Exercisemenu.

2. The Automatic Exercise Limits window opens.

3. Search for the Automatic Exercise Limit to be modified.

4. Right-click on the Automatic Exercise Limit to be modified and select Edit.

5. The Modify Exercise Limit window opens.

page 181 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



6. Specify properties by entering values in the fields, or by selecting options from the
lists. The fields that can be edited are the same as in the New Exercise Limit Window,
see Creating Automatic Exercise Limits on page 180.

7. Click Send.

Result

The new Automatic Exercise Limit is validated and, if valid, created.

Note
A warning message will be displayed if the field Automatic exercise limit is set to
a larger value than what is set as default by the exchange.

Note
A warning message will be displayed if the field Automatic exercise unit is set
to something else than what is set as default by the exchange.

page 182 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



8 Clearing
The Clearingmenu provides functions related to the clearing process such as sending
broadcasts, messages and reports from the clearinghouse to the members.
The following menu options are available:
• Clearing Information
• Payments
• Settlement Accumulation
• Invalid Settlement Date
• Reports
• Riva Reports
• Interface Files
• Clearing Messages

8.1 Clearing Information
The Clearing Informationmenu option provides detailed information about the clearing
transactions (classes) resulting from different clearing events.

8.1.1 Searching Clearing Information

Using the Clearing Information window, you can search information on the clearing
transactions (classes) resulting from different clearing events.
Perform this procedure to search and list clearing information:

1. Select Clearing Information on the Clearingmenu.

2. The Clearing Information window opens.
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The Clearing Informationwindow includes a search area for searching and limiting items,
and a list area for displaying the matching items.

3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Delivery account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Delivery series identification:Delivery series
Specify an existing series, or specify a group of or all series using a wildcard *.
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SpecificationCriterion

Identification <exchange member number> of an account for which to search.Clearing account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

When selected the From | To date filter is related to
the set value according to the system’s Settlement
date.

Settlement date

When selected the From | To date filter is related to
the set value according to the system’s Clearing date.

Clearing date

Options

Date limitation according to selected option for search results.From time | To time
Default From time = To time = <current business date>.
Specify two dates.

4. The following window-specific action buttons are provided:

ActionButton

Opens Customizing Classes and Events on page 186.Customize...

5. The following column headings and information fields are displayed:

DescriptionField

Account identification <exchange member number>.Account

Series identification of the traded contracts.Series

For description of event types, see 189.Event

For description of settlement classes, see 187.Class

Quantity in the triggering event item, such as trade quantity or exercised quantity.Event qty

Quantity of contracts to be delivered.Delivery qty

Series to be delivered.Delivery series

Specifies the clearing date.Clearing date

The date on which the delivered amount is to be settled.Settlement date

Event/trade number; number defined within each series; this number combined
with the Series uniquely identifies the trade on which the transaction is performed.

Event id
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DescriptionField

The date on which the payment instruction/pay note is created.Settlement instruction
date

Will in most cases be the same as clearing date. A common exception is however for
clearing information entries generated by the Trade stimuli (e.g. trade fee, option
premium). For these entries theOrig Clearing Date field will hold the clearing date
for the original trade which could be different in case of a day 2 give-up or rectify
trade.

Original Clearing Date

The system does also allow in some cases that product events (mark-to-market,
closing, general exercise) are executed for another clearing date than current clearing
(business) date, e.g. as part of a Rollback Product Event operation. In such a case
theOrig Clearing Date field holds the clearing date for which the product event
is executed.

6. To perform the search, enter your search criteria and click Search.

7. All matching items are listed in the Clearing Information window.

8.1.2 Customizing Classes and Events

The Clearing Information window is the base for this action.
In the Events and Classes window you can customize the <Event> and <Class> column value
options that will be displayed in the Clearing Information window.
Perform this procedure to customize classes and events.

1. Select Clearing Information on the Clearingmenu and perform a search.

2. The window displays a list of items.

3. Click Customize.

4. The Customize Classes and Events window opens.
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5. In the Show class pane, check desired settlement classes, and click OK. The settlement
classes are used for payment instructions.

Table 4: Show Settlement Class

DescriptionClass

Several additional dedicated fees may be associated with any clearing event.Fee 1

Various other fees that may or may not be applicable with respect to the specific
customer.

Fee 2 ...-Fee 9

Tax on the fees.Tax

Rebate on the fees.Rebate

A one-way delivery between amember and the clearing house. It is possible to define
non-settlement days, which will be labeled as bank holidays.

Settlement

A one-way delivery between a participant and the clearinghouse. It is possible to
define non-settlement days, which will be labeled as bank holidays.

Settlement, delivery vs
payment
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DescriptionClass

This class always comes in pair with the “Settlement, delivery vs payment” and
contains the quantity and base of the delivery going in the other direction.

Settlement, other
quantity

Example 5:
A delivery vs payment of equities would contain one record “Settle-
ment, delivery vs payment” that contains the quantity of the stock
to deliver/receive and one record “Settlement, other quantity” that
contains the amount to pay/receive for the delivery.

In some circumstances (e.g. after some types of capital adjustments) the ordinary
settlement calculations are rounded. This class can be used to adjust the rounding
part of such settlement.

Rounding

The event triggers variation margin calculation, often in connection with a mark-to-
market.

Variation margin

A trade is created and the position is updated in another series.New contract

Commission amount, if any.Commission

A two-way delivery between a participant and the clearing house (for example, a
participant delivers commodities and receives payment.)

Delivery vs. Payment,
Cover

This class always comes in pair with the “Settlement, delivery vs payment” and
contains the quantity and base of the delivery going in the other direction.

Other quantity, Cover

Example 6:
A delivery vs payment of equities would contain one record “Settle-
ment, delivery vs payment” that contains the quantity of the stock
to deliver/receive and one record “Settlement, other quantity” that
contains the amount to pay/receive for the delivery.

Note
“Cover” for this as well as for the “Delivery versus Payment, Cover” are
special instances used for, for example, Repos and are generated for the
reversing delivery at the end of the Repo.

Compensation for lost time value.Fair value

An information record is generated.Informational

This returns to the actual change in MV, being shifted.MVMargin

This returns to the daily interest on the shifted MV.MV Interest

6. In the Show event pane, check desired <Event> value options, and click OK button.
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Table 5: Show Event

DescriptionEvent

A trade is a basic event applicable to all product types. Trades are entered automat-
ically or manually into the clearing system.

Trade

If a deal is (automatically) sent from the exchange system, the deal capture function
splits the deal into two or more trades.
Alternatively, a trade can be enteredmanually by the clearing house or by amember.
The member can only enter their side of the deal.
Trade events may also be generated in the process of trade rectification.

A position transfer must be activated manually by clearing personnel at the clearing
house or the member.

Position transfer

Trade or deal corrections require a manual rectification, which is done either inter-
nally or externally depending on the specific common database configuration.

Trade rectify

Mark-to-market is defined as an event because some product types require it. Once
set-up within the product model, all corresponding trades and positions will be re-
valuated regularly, for example, daily as part of daily cash settlement on futures or
several times a day, which is called intraday mark-to-market.

Mark to market

Derivative products are either exercised or closed. The closing is time-related and
generally associated with the expiration of futures/forwards.

Closing

An exercise can be generated either automatically or upon request. An exercise re-
quest can be made at any time during the lifetime of the series or at a predefined
time.

Exercise

As a result of an exercise, one or more short positions are assigned.Assignment

When a company pays out a cash dividend to stockholders.Dividend

A fee that has been entered manually by the clearing house.Manual fee

For certain instruments, the closing of a series results in the creation of another
derivatives series. In such cases, the exercise event connected to the first series
triggers a new contract trade in the other series. An example of this is options that
exercise into futures.

New contract trade

Rebate on the fees.Rebate

Not used.Supervision

A trade bought or sold by an executing member on behalf of another member, to
which it is given up.

Give up

A transaction where the client either buys back an identical contract written earlier
or sells an identical contract purchased earlier. A closing transaction decreases the
open interest of the position.

Closing trade

Note that the process of closing at expiration may include automatic generation of
closing trades.

Only applicable together with OTC Match.Delivery flow
TheOTCMatch process canmanage complex products and not standardized products.
Calculations (such as settlements) related to these products are sent for clearing and
thereby trigger this event.

Delivery versus payment where payment is executed.Dvp settled

Used for clearing link never sent to participants.Delivery balance

A fee that is generated periodically by the system (such as a monthly or quarterly
fee).

Member fee periodic
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DescriptionEvent

A one-time fee that indicates that the delivery contain entrance fee for setting up a
new member.

Member fee entrance

Event to trigger cross-currency SWAP payments (OTC only).Principal exchange

A payment containing accrued interest.Settle accrued

Market Value Calculation. For some instruments, Market Value Margin gets shifted
daily.

MV Calculation

7. Below the Show class pane and the Show event pane there are three tick boxes:
1. Select check box Include standard classes if settlement classes not showing accrued

information should be shown. This check box is selected by default.
2. Select check box Include accrued classes if settlement classes showing accrued

information should be shown.
3. Select check box Include informational classes if settlement classes showing

informationwhich is not base for any real payments, but which are informational
only, for example showing information in original currency for FX products settled
in USD only, should be shown.

8. Click OK in the Customize Classes and Eventswindow. The window closes and the Clearing
Information window is automatically reactivated.

9. Click Search in the Clearing Information window.

10. The clearing information that matches your selection is displayed.

8.2 Payments
The Paymentsmenu option shows pay note information.

8.2.1 Analyzing Payments Information

Using the Payments window, you can view information on the payment transactions
(classes) resulting from different payment events.
Perform this procedure to search for and analyze pay note information:

1. Select Payments on the Clearingmenu.

2. The Payments window opens.
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3. Limit the number of items to analyze by selecting search criteria related to item
properties.Wildcard(s), *, or empty fieldmeans no limitation regarding that property.

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Specify dates in format: <yyyy-mm-dd>.From time | To time

Select option:Option

Date on which the event happened; set according to
the configuration of the system’s Business date.

Business date

The date onwhich the delivered amount is to be settled.Settlement date

4. The following column headings are available:
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DescriptionField

Account identification <exchange participant number>.Account
Specify a particular account or a group of accounts using one or more wildcards, *
* *.

Series identification of the traded contracts.Market/Series

Event that triggered the transaction/class.Event

The type of clearing transaction.Class

paid(-)/received(+) amountAmount

Type of currency.Currency

Date onwhich the event happened; set according to the configuration of the system’s
Business date.

Business Date

The date on which the delivered amount is to be settled.Settlement Date

The date on which the payment instruction/pay note is created.Settlement Instruction
Date

5. To perform the search�enter search criteria and click Search.

6. All matching items are listed in the Payments window.

8.2.2 Customizing Classes and Events

The Payments window is the base for this action.
In the Customize Classes and Events window you can customize the <Event> and <Class> column
value options that will be displayed in the Payments window, see Customizing Classes
and Events on page 186.

8.3 Settlement Accumulation
The Settlement Accumulationwindow displays the individual trade report details of
transactions that have been netted. The dialogue applies to instrument series that are
bilaterally netted. The results are grouped and summed by Sub participant, Settlement
date, Series and Counterparty.
This window only displays results when the netting request has been completed for the
selected instrument series.

Note
In the list, the column sorting function is disabled to maintain the order of the
rows.
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8.3.1 Searching Settlement Accumulation

Use this procedure to view settlement accumulation.

1. Select Settlement Accumulation on the Clearingmenu.
The Settlement Accumulationwindow opens.

2. The following search criteria are available:

SpecificationCriterion

Specify an organization unit within the participant/ member <exchange member
unit> where the trade will be cleared and settled. Mandatory.

Account

If the field is left empty, the trade will be placed on one of the participant's default
accounts:
1. default account for the instrument type
2. default house account

Series identification. Specify an existing series, or select it from the scroll list.Series

Date on which the transaction being entered will be effective. Also known as “Value
Date”. The date must be a valid settlement date according to CDB.

Settlement date

Enter settlement date, today or later. Default = Today.

3. The following column headings are displayed:

DescriptionColumn

Deal number of trade report.Deal nbr

Member/participant reference from corresponding trade report.Member ref

Currency code for a valid payment series used for settlement.Currency

The notional amount of the Swap trades.Notional amount

Effective rate for the swap.Rate

Indicates if the Fix or Float side for Swaps.Swap side

Termination date for the corresponding swap trade report.Termination date

Date for delivery/settlement.Payment date
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DescriptionColumn

An amount to use as basis for calculations of payments. The notional amount will
never be exchanged

Payment notional
amount

Payment amount for individual swaps.Payment

Net amount being paid or received.Total

Sum of all payments and receipts per series and settlement date.Grand total

Delivery unit number, the connection between the delivery post and the swap.Delivery Unit nbr

Netting request identification number.Netting nbr

Trade report number.Trade report nbr

4. Specify the search criteria.

5. Click Search.

6. All matching settlement accumulation items are displayed.

8.4 Invalid Settlement Date
Using the Invalid Settlement Datewindow, it is possible to identify and rectify Swap trade
report dates that are affected when new Non Settlement/Trading Days are entered.

8.4.1 Searching Invalid Settlement Dates

Use this procedure to search for invalid settlement dates in the central clearing system:

Note
This requestmay take a long time to process therefore should not be performed
during peak processing times.

1. Select Invalid Settlement Date on the Clearingmenu.
The Invalid Settlement Datewindow opens.
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2. The following column headings are displayed:

DescriptionColumn

Traded instrument series identification for which the trade report will be valid.Series

Identification <exchangemember unit> of an organization unitwithin the participant/
member where the trade will be cleared and settled.

Account

Identification of an opposite party <exchange member> to the trade.Counterparty

Trade report identification automatically assigned and used by the system to identify
the trade report item.

Trade Rpt Type

Trade report state options:State

The trade report is registered by a member and a
broadcast is sent to the counterparty; no opposite trade
is registered

Unmatched

Both sides of the trade have been authorized and a deal
is generated

Matched

Both sides have authorized cancellations of the tradeCancelled

The counterparty has rejected an unmatched FX trade
report

Rejected

Trade report sub state options:Sub State

no unconfirmed requests exist from neither party<blank>

One party has requested cancellation of the tradePending cancel

One party has set a float rate for the tradePending fixing

One party has rectified the tradePending rectify

One party has requested termination of the tradePending terminate

One party has requested renegotiation of the tradePending reneg

One party has requested unwinding of the tradePending unwind
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DescriptionColumn

Trade report identification automatically assigned and used by the system to identify
the trade report item.

Trade Rpt Nbr

Counterparty trade report number.Ctrpty Trp Rpt Nbr

Deal number of trade report.Deal Nbr

3. The following context menu options are available:

SpecificationOption

Opens the Invalid Date Adjustment window, which displays the sub structure results
for that trade report number.

Adjustment

Opens the Invalid Date Details window, which displays the sub structure results for
that trade report number.

Details

Opens the Trade Report properties for the item selected.Show Trade Report

4. Click Search.

5. All invalid settlement dates are displayed.

8.5 Reports
The Reportmenu options creates reports from data stored in Data Warehouse. A
predefined set of report templates are supplied, which contain input parameters. The
Report Server takes the input parameter values and creates a report. The report can
then be viewed, copied or printed as required.

8.5.1 Searching Reports

Using Reports on the Clearingmenu, you can access reports created by the Genium INET
Report Module.
Perform this procedure to view and print a report.

1. Select Report on the Clearingmenu.

2. The Report window opens.
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The Reportwindow includes a search area for specifying search criteria and a list area
for displaying the matching items.

3. The following search criteria are available:

SpecificationCriterion

Specify a date for which you want a list of reports.Date

Specify a particular member or a group of members using one or more wildcards or
all members using all wildcards, * *.

Member

There is a space between the parts of the identification.

Max. 2 characters.<exchange>

Max. 5 characters.<member>

If the user only enters one part, *, the system automatically inserts the user’s ex-
change code: <exchange code> *.

Specify the report name.Name

Specify the specifier.Specifier

Type of file (txt, pdf, doc, html etc.)File Type

Select the check box and click Search to refresh the window.Reload reports

4. The following action buttons are are provided:

ActionOption

Displays the report on screen, see Opening a Report on page 198.Open

Saves the report to disk, see Saving a Report on page 199.Save as

To select a printer other than the default printer select Print Report...., see Printing
a Report on page 200.

Print report...

Opens the Printer Setup window for selecting another printer.

5. The following column headings are available:
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DescriptionField

Identification <exchange member> of a member of the clearinghouse.Member

Report name.Name

Market group.Specifier

Market group description.Specifier description

<Blank> or name of custodian bank.Custodian bank

<Blank> or name of custody bank.Custody service

<Blank> or name of bank.Bank

<Blank> or name of account.Account

File extension

The version of the file.Version

The complete name of the file.Full file name

The date this record/row was created.Created

6. To perform the search—Enter search criteria and click Search.

7. A list of reports is displayed according to the specified search criteria.

8.5.2 Opening a Report

The Reports window is the base for this action.
Perform this procedure to open a report:

1. Select Reports on the Clearingmenu and perform a search.

2. Select a report in the list, right-click and select Open on the context menu.

3. The report is displayed on screen.
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Note
If the file type is not associated with any application the following message is
displayed:
No executable found to be associated with the file type XXX.
Changing, adding or deleting file types association is done with help of My
Computer > Tools > Folder Options > File Types, or Control Panel > Folder Options > File
Types.

Windows Control Panel > Folder OptionsMy Computer > Tools > Folder Options

File Types Microsoft Excel.xls

Style sheet XML-format.XSL

8.5.3 Saving a Report

The Reports window is the base for this action.
Perform this procedure to download a report:

1. Select Reports on the Clearingmenu and perform a search.

2. Select a report in the list, right-click and select Save as on the context menu.

3. The standard MS Windows Save as window opens.

4. Specify folder, file name and file extension for the selected report.

Note
The proposed name does not include the extension. This has to be added by
the user, for example .txt.

5. Click Save.

6. The standard Save as window closes and the report is saved.
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8.5.4 Printing a Report

The Reports window is the base for this action.
Perform this procedure to preview and print a report to another printer than the default
printer.

1. Select Reports on the Clearingmenu and perform a search.

2. Select a report in the list, right-click and select Print report... on the context menu.

3. The standard MS Windows Print window opens where you can select printer.

8.6 Riva Reports
The Riva Reportsmenu optionmanages reports that are generated by the central clearing
system and sent to the members' back office departments. The reports summarize
different aspects of the business.
You can set default properties for messages and reports, see Setting Clearing Reports
Folder on page 28.
You can also view clearing information and thus keep track of clearing events.

8.6.1 Searching Riva Reports

Using the Riva Reports window, you can access reports that are generated by the central
clearing system.
Perform this procedure to access reports:

1. Select Riva Reports on the Clearingmenu.

2. The Riva Reports window opens.

The Riva Reports window includes a search area for searching and limiting items, and
a list area for displaying the matching items.

3. The following search criteria are available:
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SpecificationCriterion

Specify a date for which reports are generated.Date

Select market group to which the reports apply.Market

Select a report name or all reports.Report type

Select to show reports with state Loaded should be displayed.Only loaded reports

4. The following window-specific action buttons are provided:

ActionButton

Opens Opening a Report on page 202.Open

Opens Sending a Report as E-Mail on page 204.Send

Opens Auto Print on page 203.Auto print

Displays a print preview.Preview

Prints the report with the current printer settings.Print report

Opens the Printer setup window for selecting another printer.Print report...

Select if reports with state loaded should be displayed.Load

5. The following context-specific options are provided:

ActionOption

Opens Save As on page 202.Save as

Opens Auto Print on page 203.Auto Print

Displays a print preview.Preview

Prints the report with the current printer settings.Print report

Opens the Printer setup window for selecting another printer.Print report...

Opens Sending a Report as E-Mail on page 204.Send

Select if reports with state loaded should be displayed.Load

The report is opened in the user's window.Open

6. The following column headings are displayed:

DescriptionField

Market to which the item applies.Market

Long name of the report and indication of the instrument type to which the report
applies.

Report

Report type options:Type

Readable textASCII

Data intended for further processingBinary

page 201 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



DescriptionField

Report state options:State

The report is not available the selected day.<blank>

The report is available the selected day.Available

Specifies if automatic printing is enabled (Yes) for the report.Auto Print

Type of file, for example: *.xml, *.xlsFile type

7. To perform a search—Limit the number of items to list by selecting search criteria
related to item properties.

8. Click Search.

9. All matching items are listed in the Riva Reports window.

8.6.2 Opening a Report

The report is opened in the current browser.
The Riva Reports window is the base for this action.
Perform this procedure to open a report:

1. Select Riva Reports on the Clearingmenu and perform a search.

2. The Riva Reports window displays a list of items.

3. Select a report in Available state.

4. Select Open from the context menu, or click Open button to view the report.

5. The report is opened in the current browser.

8.6.3 Save As

Download a report to local computer with help of the Save As command. It saves the
report to a file in a directory specified in the General properties window. Proposed name
and location can be changed.
The Riva Reports window is the base for this action. Only reports in Available state can be
downloaded.
Perform this procedure to download a report:

1. Select Riva Reports on the Clearingmenu and perform a search.

2. The Riva Reports window displays a list of items.

3. Select a report in Available state.
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4. Select Save as from the context menu.

5. The standard Save as window opens.

6. Specify folder, file name and file extension for the selected report.

Note
The proposed name does not include the extension. This has to be added by
the user, for example .txt.

7. Click Save.

8. The standard Save as window closes and the report is saved.

8.6.4 Auto Print

Enables automatic printing of the report and sets value Yes in the Auto print column.
You can set Genium INET Clearing to automatically print selected reports when the
information becomes available in the evening. With this function you can select the
most commonly used reports and have them automatically printed for you as they
become available.
All automatic printing settings are personal and valid only for your program. Another
user of the application, can auto print his/her reports without interference.

Attention
The automatic printing will only work if the program is running when the
report becomes available. If the report becomes available in the evening
(which most reports do), the program must be left running when you leave
work. If you choose to do so, it is strongly recommended that the screen is
locked.

1. Select Reports on the Clearingmenu and perform a search.

2. Click Auto Print, or select a report, right-click and select Auto Print from the context
menu.

3. In the Auto Print window opens.

4. To select a report that you want to be printed automatically, select the row and click
Auto Print. This will enable the report automatic printing and will enter the value Yes
in the Auto print column.

5. To deselect a report that is automatically printed, select the row and press Auto Print.
This will disable the automatic printing for this report.
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8.6.5 Previewing a Report

The Riva Reports window is the base for this action. Only reports in Available state can be
previewed and printed.
Perform this procedure to preview and print a report:

1. Select Riva Reports on the Clearingmenu and perform a search.

2. The Riva Reports window displays a list of items.

3. Select a report in Available state.

4. Select Preview from the context menu, or click Preview button to view the report.

5. The report is presented in the current window.

6. Use the buttons on the button bar to browse through the report, to zoom and close
the preview.

7. Click Print to print it.

8.6.6 Printing a Report

The Riva Reports window is the base for this action. Only reports in Available state can be
previewed and printed.
Perform this procedure to preview and print a report:

1. Select Riva Reports on the Clearingmenu and perform a search.

2. The Riva Reports window displays a list of items.

3. Select a report in Available state.

4. The report is presented in the Riva Reports window.

5. Use the buttons on the button bar to browse through the report, to zoom and close
the preview.

6. Select Print report from the contextmenu, or click Print report button to print the report.
The standard Print window opens.

7. If the report is wider than the paper, change the paper orientation to Landscape »
Print. The printer is initiated.

8.6.7 Sending a Report as E-Mail

Initiates an e-mail with the report attached.
The Riva Reports window is the base for this action. Only reports in Available state can be
sent.
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Perform this procedure to send a report as an e-mail:

1. Select Riva Reports on the Clearingmenu and perform a search.

2. The Riva Reports window displays a list of items.

3. Select a report in Available state.

4. Select Send from the context menu, or click Send button to send the report.

5. Either your ordinary e-mail client is invoked or the report is sent as a simple SMTP
message, depending on the settings made in the Properties on the Editmenu, see
Setting E-Mail Properties on page 25.

8.6.8 More about Report Files

Here is information on how the report files are denoted.
An example is also provided.
Report file name description:

CharactersExampleDescription

9SETNOT___Short list name (same as Id)

1_Separator

201 is SwedenCountry

1_Separator

201 is IndexMarket

1_Separator

7SETSTA_OMnet user code

819970227Date

4.lisFile extension

Example 7:

A file named SETNOT____01_02_SETSTA__19970227.LIS is a settlement note for customer TSTA cleared
in Sweden (SETSTA). The market is Swedish Stock products (01_02). The report was created for the
business day with the date 199970227.

8.7 Interface Files
The Interface Filesmenu option shows files that are generated by the CW1 Server.
However, as an alternative, it is advised to utilize theOMnet API rather than the interface
files, in order to:
• Achieve higher reliability through direct API-connection to the central system
• Handle high volumes
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• Engage the STP (Straight Through Processing) facilities with the real-time flow of
broadcast and online interaction with the central system

8.7.1 Searching Interface Files

Using the Interface Files window, you can view automatically generated interface files.
Perform this procedure to search for and view interface files:

1. Select Interface Files on the Clearingmenu.

2. The Interface Files window opens.

The Interface fileswindow includes a search area for searching and limiting items, and
a list area for displaying the matching items.

3. The Clearing Information window provides a number of action buttons. Some buttons
are window-specific and explained here, others are common for all windows and
referenced in the general information below.
Buttons currently not available are dimmed.
The following window-specific action buttons are provided:

ActionButton

Used to save an interface file to an arbitrary directory on the local PC.Save As

Load to reload, or load a specific interface file to the default directory.Load

Note
This has limitations determined by the accessibility of the information in
the CL API.

page 206 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



4. The following column headings are displayed:

DescriptionField

The name of the market for the interface file.Market

A descriptive name of the interface file.Interface File

The type of report: ASCII or Binary.Type

The state of the interface file for the given date (Loaded or ‘ ‘).State

5. To perform the search—Limit the number of items to view by specifying a For date:

6. Click Search.

7. All matching items and their statuses are listed in the Interface Files window

8. Click Save as to save an interface file on the local PC.

9. Click Load to reload or load a specific interface file.

Note
This has limitations determined by the accessibility of the information in the CL
API.

More information regarding Interface Fields can be found in Interface Files on page 277.

8.8 Clearing Messages
The ClearingMessagesmenu option showsmessages sent from the central Clearing Office
to the member's Clearing Workstation.

8.8.1 Searching Clearing Messages

Perform this procedure to view clearing messages:

1. Select Clearing Messages on the Clearingmenu.

2. The ClearingMessageswindowopens, displays all sentmessages andwill automatically
display all new messages.
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Result

The Clearing Messages window includes only a messages area.
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9 Series
The following menu options are available on the the Seriesmenu.
• Series
• Underlying
• Trading Statistics
• Fixing Values
• Load/Reload
• Register Flexible Series
• Markets

9.1 Series
The Seriesmenu provides information on series and their underlyings.
Using the Serieswindow, you can view available series and some of their characteristics.
Perform this procedure to view series:

1. Series Series on the Seriesmenu.

2. The Series window opens.

The Series window includes a search area for searching and limiting items, and a list
area for displaying thematching items. For a description of the series browser, please
see page 23.

3. The following search criterion is available:
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SpecificationField

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Specify ISIN code (International Securities Identification Number).ISIN

4. The Series window displays the following column headings:

DescriptionFields

Series identification of the traded contracts.Series

Series ISIN code (International Securities Identification Number).ISIN

Underlying code.Underlying

Instrument group code.Instrument group

Series' strike price.Strike price

New number of underlying entities per contract, only if series has changed due to
issue.

New contracts

Expiration date for the series.Expiration date

Notation date for the series; the date that the series was introduced to the market.Notation date

Shows Stopped if the Series status is Stopped.Stopped

Series status options:Status

The series is active; it can be either not expired or ex-
pired

Active

The series is temporarily stopped; it can be reactivatedSuspended

The series is issued; it is replaced by a new calculated
series

Stopped

The series is deleted; it cannot be reactivatedDeleted

5. To perform the search—Specify a particular series, a group of series, or all series.

6. Click Search.

7. All matching items are displayed in the Series window.

9.2 Underlyings
The Underlyingmenu option displays available underlyings and some of their
characteristics.
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9.2.1 Searching Underlyings

Perform this procedure to view underlyings:

1. Select Underlying on the Seriesmenu.

2. The Underlying window opens.

The Underlying window includes a search area for searching and limiting items, and
a list area for displaying the matching items.

3. The following search criteria are available:

SpecificationField

Specify a particular underlying, a group of underlyings or all underlyings.Underlying
When specifying a particular underlying, you can type the identification in the field.
When specifying all underlyings, a wildcard, *, is used.
When specifying a group of underlyings, wildcards, *, can be used in the beginning
and at the end of the identification. For example *ID*.

Select theOnly synthetic underlying check box to viewundeliverable underlyings
only.

Only synthetic
underlying

Series ISIN code (International Securities Identification Number).ISIN

4. The following column headings are displayed::

DescriptionFields

Underlying code.Underlying

Long underlying name.Underlying name
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DescriptionFields

Series ISIN code (International Securities Identification Number).ISIN

Main currency that the underlying is traded in.Base currency

5. To perform the search, enter search criteria and click Search.

6. All matching items are displayed in the Underlying window.

9.3 Trading Statistics
The Trading Statisticsmenu option shows marketplace statistics for a particular trading
day.

Note
This function is only available in combination with the Genium INET Trading
system.

9.3.1 Searching Trading Statistics

Using the Trading Statistics window, you can view marketplace statistics for a particular
trading day.
Perform this procedure to view trading statistics:

1. Select Trading Statistics on the Seriesmenu.

2. The Trading Statistics window opens.

The Trading Statistics window includes a search and a list area.
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3. The following search criteria are available:

SpecificationField

Series identification of the traded contracts.Series
Specify a particular series or a group of series using awildcard, *, or use theBrowse
button to select it.
When specifying a group of series, wildcards, *, can be used in the beginning and at
the end of the identification. For example *ID*.

Specify a specific date to inspect.For date

4. The following columns are displayed:

DescriptionField

Series identification of the traded contracts.Series

Bid price of the series.Bid

Ask price of the series.Ask

Price in the first deal after the market opening.Open

Price in the last deal before the market closure.Last

Settlement price (mean value of bid and ask according to a specific method of calcu-
lation).

Settle

Highest price in any deal during the day.High

Lowest price in any deal during the day.Low

Quantity (irrespective of the block size) of traded contracts during the day.Volume

Total amount of money measured in the series currency traded during the day, cor-
responding to volume.

Turnover

5. Enter search criteria and click Search.

6. All items matching the search criteria are displayed in the Trading Statistics window.

9.4 Fixing Values
The Fixing Valuesmenu option retrieves fixing values used by the central Clearing Office,
for example mark-to-market fixing values for bond products.

9.4.1 Searching Fixing Values

Using the FixingValueswindow, you can viewMarketplace statistics for a particular trading
day.
Perform this procedure to view fixing values:

1. Select Fixing Values on the Seriesmenu.

2. The Fixing Values window opens.
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The Fixing Values window includes a search and a list area.

3. The following search criteria are available:

SpecificationCriterion

In the Series field specify series (wildcard allowed).Series

In the For date field specify a specific date to inspect.For date
The filtering done on series will be based on business date.

4. The following column headings are displayed:

DescriptionField

Series identification of the traded contracts.Series

Fixing value for the fixing series.Fixing
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5. Click Search.

6. All items matching the search criteria are displayed in the Fixing Values window.

9.5 Load Reload

Warning
Only experienced administrators should perform the procedure linked below.
The consequences affect the trading in a very serious manner. A mistake could
cause all reported trades to disappear!

You can administrate the server and database by using Load/Reload on the Seriesmenu.

9.5.1 Administrating the Trading Server

The Load/Reload window provides options for actions such as restarting the CW1 Server
and refreshing the database.
Perform this procedure if you want to administrate the CW1 Server:

1. Select Load/Reload on the Seriesmenu.

2. The Load/Reloadwindow opens providing a list of actions.

3. Select an action from the list.
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4. Click Send.

9.6 Register Flexible Series
Using the Register Flexible Seriesmenu option you can create flexible series on which to
report trades. For more information on flexible trade reporting see Flexible Trade
Reporting on page 118.

9.6.1 Registering Flexible Series

Perform this procedure to register flexible series:

1. Select Register Flexible Series on the Seriesmenu.

2. The Register Flexible Series window opens.

3. The following input fields are available:

Table 6:

DescriptionField

Select the underlying on which to base the flexible se-
ries.

Underlying

The description for the underlying. This field is read-
only and filled in as soon as the underlying is selected.

Description

The ISIN of the underlying. This field is read-only and
filled in as soon as the underlying is selected.

ISIN

Select the template onwhich to base the flexible series.Flexible Series Tmpl

The contract size. This field is read-only and filled in as
soon as the template is selected.

Contract size

Enter the strike price for the flexible series.Strike price
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DescriptionField

Enter the expiration date for the flexible series.Exp. date

4. Fill in the fields and click Send.

Result

The flexible series has been created.

9.7 Markets
Using the Marketsmenu option you can select the markets in which you trade.
In other windows information will only be displayed for the markets you select in this
window. For example, if the Swedish Stock market is selected in the Markets window
and a wildcard search is performed in the Trade History window, only trades made in the
Swedish Stock market will be displayed.
The Markets window includes one area for displaying all available markets to the right
and one area for selected markets to the left.

9.7.1 Managing Markets

Using the Markets window, you can select markets to work in.
Perform this procedure to select markets:

1. Select Markets on the Seriesmenu.

2. The Markets window opens.
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3. To add a market, select it in the Available markets pane, click Add (or double-click that
market).

4. The selected market is appended in the Current markets pane.

5. To remove a market, select it in the Current markets pane and click Remove.

6. The selected market is moved in the Available markets pane.
• Click Apply to use the settings and keep the window open.
• Click OK to use the settings and close the window.
• Click Cancel to disregard changes and close the window.
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10 Margin
The Marginmenu provides standard and specific options and also margin simulations
options:
• Margin Requirements—Margin requirements on accounts or series can be displayed.
• Total Margin Requirement—Summargin requirements.
• Account Market Margin—Requirements on accounts for markets.
• Total Account Margin—Margin requirements on accounts.
• Total Member Margin—Summargin requirements for members.
• Exchange Rate—Exchange rates for converting the different currencies.
• Margin Series Prices—Margin prices of series.
• Margin Underlying Prices—Margin prices of underlyings.
• Margin Prices and Volatilities—Margin prices and volatilities to use in the After Business

process.
• PrivateMargin Prices andVolatilities—Margin prices and volatilities to use that are present

in the private price list.
• Simulate Common Data—Managing the base for the simulation.
• Simulate Margin Requirements—Simulating margin requirements.

10.1 Margin Requirements
The Margin Requirements window displays margin requirements on accounts or series.

10.1.1 Searching Margin Requirements

Margin requirements should be calculated for each position account and aggregated
up to the Margin account (Origin) level.
Using theMargin Requirementswindow you can display margin requirements on accounts
or series.
Use this procedure to display information on margin requirements:

1. Select Margin Requirements on the on the Margin menu.

2. The Margin Requirements window opens.
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3. The Margin Requirements window includes a search area for searching and limiting
items, and a list area for displaying the matching items.
The following search criteria are available:
Use the specifications below when entering values in these fields.

SpecificationCriterion

Identification <exchange member number> of an account for which to
search.

Account

Specify a particular account or a group of accounts using one or more
wildcards or all accounts using all wildcards, * * *, or use the Browse
button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the
user’s exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the
user’s exchange and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Series identification of the traded contracts.Series
Specify a particular series or a group of series using a wildcard, *, or use
the Browse button to select it.
When specifying a group of series, wildcards,*, can be used in the beginning
and at the end of the identification. For example *ID*.

For date

This field is set to wildcard, *, and can not be altered.Currency

If theAggregate on account check box is checked, margin requirements
per account will be displayed.

Aggregate on account

4. The following column headings are displayed:
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DescriptionField

Account of the positionAccount

Series identification of the traded contractsSeries

Margin required for a single contractMargin

Expected market valueMarket value

Type of currencyCurrency

5. To perform the search—Enter search criteria and click Search.

6. The matching margin requirements are listed in the Margin Requirements window.

10.2 Total Margin Requirement
Using the Total Margin Requirement function you can view information on total margin
requirements per margin requirement account.

10.2.1 Searching Total Margin Requirement

Use this procedure to display totalmargin requirements permargin requirement account:

1. Select Total Margin Requirement on the Margin menu.

2. The Total Margin Requirement window opens.

3. The following search criteria are available:

SpecificationCriterion

Specify an margin account for which to display information.Margin requirement
account Wildcard (***) allowed.

Specify a date for which to display information.Date

page 221 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



SpecificationCriterion

Day end

If Intraday calculation is chosen, blankMargin
sequence number will give the latest intraday calcu-
lation, otherwise the specifiedmargin sequencenumber
is used.
If Intraday call calculation is chosen, a specificmargin
sequence number must be given.

Intraday calculation

Intraday call calculation

Options

Margin sequence numberMargin seq no

Original margin currencyCurrency

Both

Risk

Instrument

4. The following column headings are displayed:

DescriptionField

The accumulated margin requirement, measured in risk currency.Margin requirement
acc

Margin time used in the selected calculation.Margin time

Reference to margin run giving requirements to be met.Margin sequence
number

Summary of margin.Total margin

Margin to cover potential future losses of contracts.Initial margin

Margin to cover realised Profit/Loss of contracts that are daily cash settled.Variation margin

Margin to cover realised Profit/Loss of contracts that are settled only at expiration.Contingent variation
margin

Margin to cover a determined settlement amount that has not yet settled.Payment margin

Informationalmargin component corresponding to the amount, bywhich theRequired
Initial Margin has been increased, to compensate for the concentration risk.

Concentration margin

The margin account’s risk currency, that is, the currency in whichMargin
requirement is expressed, if configured other than instrument currency.

Risk currency

Original margin currency.Instrument currency

Instrument and risk currency used.I/R currency

5. To perform the search— Enter search criteria.

6. Click Search.
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7. The total margin requirements for the specified account are displayed in the Total
Margin Requirement window.

10.2.1.1 Total Margin Requirement per Margin Calculation Account
Using the Total Margin Requirement per Margin Calculation Account function you can view
information on margin requirement per margin calculation account.

1. Right-click on a row in the Total Margin Requirement window.

2. Choose ShowMargin Calculations Account.
Result

The Total Margin Requirement per Margin Calculation Account window opens.

3. The search criterion from the Total Margin Requirement window are set as default.

4. To perform the search— Enter search criteria.

5. Click Search.

10.3 Account Market Margin
Using the Account Market Margin function you can view information on account margin
requirements for each market.

10.3.1 Searching Account Market Margins

Use this procedure to display account margin requirements for each market.

1. Select Account Market Margin on the Margin menu.

2. The search area in the Account Market Margin window opens.
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The Account Market Margin window includes a search area for searching and limiting
items, and a list area for displaying the matching items.

3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Specify a custodian bank.Custodian bank

Date

4. The following column headings are displayed:

DescriptionField

Account identification <exchange member number>.Account

Identification of the custodian bank.Custodian bank

Margin required for a single contract.Market

The market margin (before currency conversion).Market margin
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DescriptionField

Expected market value.Market value

Type of currency.Currency

5. To perform the search— Enter search criteria.

6. Click Search.

7. The margin requirements for the specified account and its markets are displayed in
the Account Market Margin window.

10.4 Total Account Margin
The TotalAccountMarginwindowprovides information onmargin requirements on accounts
and information on currency conversions.
The accounts mentioned above applies to custodian banks.

10.4.1 Searching Total Account Margins

Using the Total Account Marginwindow you can search for and display information on the
total margin requirements on an account for each custodian bank.
Use this procedure to display information on total account margin:

1. Select Total Account Margin on the Margin menu.

2. The Total Account Margin window opens.
The Total Account Margin window includes a search area for searching and limiting
items, and a list area for displaying the matching items.
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3. The following search criteria are available:

SpecificationCriterion

Identification <exchange member number> of an account for which to search.Account
Specify a particular account or a group of accounts using one or more wildcards or
all accounts using all wildcards, * * *, or use the Browse button to select it.
There is a space between the parts of the account identification.

Max. 2 characters<exchange>

Max. 5 characters<member>

Max. 10 characters<number>

If the user only enters two parts, * *, the system automatically inserts the user’s
exchange: <exchange> * *.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change and member: <exchange> <member> *.
Empty field means no limitation regarding that property.

Specify a custodian bank.Custodian bank

Specify a date for which to display information.Date

4. The following context-specific option is provided:

ActionOption

Opens the Account Market Margin window for a selected account, see Account
Market Margin on page 223.

AccountMarketMargin

5. The following column headings are displayed:
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DescriptionField

Account identification <exchange member number>.Account

Specifies the custodian bank.Custodian bank

The market margin (before currency conversion).Market margin

Currency code for the market.Currency

The account margin (after currency conversion).Account margin

The currency for the account margin.Currency

6. To perform the search, specify search criteria.

7. Click Search.

8. The total account margin requirements for each selected account and custodian
bank is displayed in the Total Account Margin window.

9. To view accountmarketmargin for a specific account, select an item from the context
menu.

10. Right-click on an account in order for the Account Market Marginwindow to become
available for viewing the market margins for the selected account.

10.5 Total Member Margin
The Total Member Marginwindow includes a search area for searching and limiting items,
and a list area for displaying the matching items.

10.5.1 Searching Total Member Margins

Using the Total MemberMarginwindow you can search for and display information on the
total margin requirements on a member for each custodian bank.
Use this procedure to display information on total member margin:

1. Select Total Member Margin on the Margin menu.

2. The search area in the Total Member Margin window opens.
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The Total Member Margin window includes a search area for searching and limiting
items, and a list area for displaying the matching items.

3. The following search criteria are available:

FieldCriterion

Specify a custodian bank.Custodian bank

Specify a date for which to display information.Date

4. The following column headings are displayed:

FieldCriterion

Identification <exchange member> of a member of the clearinghouse.Member

Identification of the custodian bank.Custodian bank

The margin requirements on this member by this custodian bank.Margin

The currency for this margin requirement.Currency

5. To perform the search—Specify search criteria.

6. Click Search.

7. The total member margin requirements for each selected member and custodian
bank is displayed in the Total Member Margin window.
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10.6 Exchange Rate
The Exchange Rate window displays the current exchange rates used when converting
the different currencies.

10.6.1 Searching Exchange Rates

Using the Exchange Rate function you can display the current exchange rates used when
converting the different currencies.
Use this procedure to display information on the exchange rates:

1. Choose Exchange Rate on the Margin menu.

2. The search area in the Exchange Rate window opens.

The Exchange Rate window includes a search area for searching and limiting items,
and a list area for displaying the matching items.

3. The following column headings are displayed:
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DescriptionField

The currency in which the exchange rate is defined.From

The other leg of the exchange rate.To

The nominal of the exchange rate.Nominal

The lower value of the exchange rate when considering currency risk.Lower

The upper value of the exchange rate when considering currency risk.Upper

4. Specify Date.

5. Click Search button.

6. The exchange rates for the selected date are listed in the Exchange Rate window.

10.7 Margin Series Price
TheMargin Series Prices function displays margin details for various types of prices related
to series.
The function is only used for intra-daymargin calculations bymeans of themonitor prices
option.

10.7.1 Searching Margin Series Prices

Using theMargin Series Priceswindow you can display details onmargin series prices, such
as bid, ask, margin settlement, last paid prices, and flags.
Bid, ask, last paid prices for series and last paid prices for underlyings are stored in the
RIVA database, called margin prices. There are three kinds of margin prices—monitor
prices, production prices and test prices.
Use this procedure to display margin series prices:

1. Select Margin Series Prices on the Margin menu.

2. The search area in the Margin Series Prices window opens.
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The Margin Series Prices window provides a search area for limiting the number of
displayed items in the list area.

3. The following search criteria are available:

SpecificationCriterion

Specify a date for which to display information.Date

To limit the search to only tradable series check the
Only tradable check box.

Only tradable

Check the check box to show the Paid and Paid flag
fields.

Paid

Check the check box to show instruments without posi-
tion

Show instruments
without position

Options

4. The following column headings are displayed in the right pane of the window.

DescriptionField

Series identification of the traded contracts.Series
If a domain is selected, the value in the Series field will be ignored and the search
will display the series that correspond to the domain.

Series ISIN code (International Securities Identification Number).ISIN

Bid price of the series.Bid
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DescriptionField

Bid flag.B
This field may also be blank.

MarketM

TheoreticalT

MissingX

ManualY

ArtificialA

Ask price of the series.Ask

Ask flag.A
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Margin settlement price for the series.Marg. Settle

5. To perform the search—Specify search criteria.

6. Select the Monitor prices option and other search criteria.

7. Click Search.

8. Margin price details are displayed for the selected series according to the search
criteria.

10.7.2 Editing Margin Series Prices

You can edit the details in the Margin Series Priceswindow by clicking in a field and enter
a new value.
Use this procedure to edit the properties of margin series prices:

1. Select Margin Series Prices on the Margin menu and perform a search.

2. The Margin Series Prices window opens.

3. Select a field by clicking in it and modify prices and flags, values and options.

4. Before sending the values, the Date and the Production price, Test price andMonitor
price options can be changed.
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5. Click Send.

10.8 Margin Underlying Prices
The Margin Underlying Prices function displays margin details for various types of prices
related to underlying.
The margin underlying prices function contains the calculated underlying prices (that
is, the prices used in the RIVAmargin calculations). Before updating prices, a full collect
has to be performed. For series on underlyingswith changed prices, the same calculation
as at a partial collect will be done. Test prices functionality is depreciated.

10.8.1 Searching Margin Underlying Prices

Using the Margin Underlying Prices window you can display details on margin underlying
prices, such as bid, ask, margin settlement, last paid prices, and flags.
Use this procedure to display margin underlying prices:

1. Select Margin Underlying Prices on the Margin menu.

2. The search area in the Margin Underlying Prices window opens.

TheMargin Underlying Priceswindow provides a search area for limiting the number of
displayed items in the list area.

3. The following search criteria are available:

FieldCriterion

Specify an existing Market or use the list to select it.Market

Specify a date for which to display information.Date

4. The following column headings are displayed:
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DescriptionField

Identification of the item.Id

Long anme of the series.Name

Bid price of the series.Bid

Bid flag.B
This field may also be blank.

MarketM

TheoreticalT

MissingX

ManualY

ArtificialA

Ask price of the series.Ask

Ask flag.A
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Margin settlement price for the series.Marg. Settle

Flag specifying how the price is derived for each of the price categories.M

Last paid

Flag specifying how the price is derived for each of the price categories.L
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Specifies yesterday’s price.Yesterday

Preliminary

5. To perform the search—Enter search criteria.
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6. Click Search.

7. Margin price details are displayed for the selected underlying according to the search
criteria.

10.9 Margin Prices and Volatilities
This function is used for evening prices in After Business, adjustment of prices and
volatilities.
The Margin Prices and Volatilities window shows what prices and volatilities to use for
evening prices in the After Business process. The prices are those produced by margin
collect actions and contain theoretically derived values if no prices exist for the selected
date.
Two types of prices and volatilities are displayed:
1. Own: The option series own implied bid and ask volatilities and the theoretical

prices calculated using these volatilities.
2. Calculated: The implied bid and ask volatilities calculated from the volatility surface

routine and the theoretical prices calculated using these volatilities.

10.9.1 Searching Margin Prices and Volatilities

Use this procedure to search margin prices and volatilities.

1. Select Margin Prices and Volatilities on the Margin menu.

2. The Margin Prices and Volatilities opens.

3. The Margin Prices and Volatilities window includes a search area for limitation and a list
area for displaying the search result.
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4. The following search criteria are available:

DescriptionFilter

Series identification code.Series
Specify an existing series or specify a group of or all series using a wildcard *.

Specify a date for which to display information.Date

A market has to be selected and the series field is used to further specialize this se-
lection. If series and market do not correspond, the search result is empty.

Market

5. The following action buttons are available:

ActionButton

Executes the search for margin prices and volatilities.Search

Closes the window.Close

6. The following column headings are available:

DescriptionField

Series identification of the traded contracts.Series

The volatility based on the bid price.Vol bid

Bid price of the series.Bid

Bid flagB
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Ask price of the series.Ask

Ask flag.A
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

The volatility based on the ask price.Vol ask
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DescriptionField

Margin settlement price for the series.Marg Settle

Flag specifying how the price is derived for each of the price categories.M
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Vol mid

Specifies which strike prices have market/parity/no price.Price Type
Valid entries are:

MarketM

ParityP

NoN

AdjustedA

Price in the last deal before the market closure.Last

Flag specifying how the price is derived for each of the price categories.L
Valid entries are:

Market
This field may also be blank.

M

TheoreticalT

MissingX

ManualY

ArtificialA

Highest price in any deal during the day.High

Lowest price in any deal during the day.Low

Quantity (irrespective of the block size) of traded contracts during the day.Volume

Preliminary

7. To perform a search—Enter search criteria.

8. Click Send.

9. The search result is visible in the search area.
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10.10 Private Margin Prices and Volatilities
This section shows what private prices and volatilities to use for evening prices in After
Business and adjustment of prices and volatilities.

10.10.1 Searching Private Margin Prices and Volatilities

Use this procedure to search private margin prices and volatilities.

1. Select Private Margin Prices and Volatilities on the Margin menu.

2. The Private Margin Prices and Volatilities opens.

The PrivateMargin Prices and Volatilitieswindow includes a search area for limitation and
a list area for displaying the search result.

3. The following search criteria are available:

DescriptionFilter

Series identification code.Series
Specify an existing series or specify a group of or all series using a wildcard *.

A market has to be selected and the series field is used to further specialize this se-
lection. If series and market do not correspond, the search result is empty.

Market

Check if only tradable records should be displayed.Only tradable

4. The following action buttons are available:
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ActionButton

Press theCreate button to fill the windowwith a new “Start of Day” Price Collection
with Apply Spread Rules set to FALSE.

Create

Attention
Any manually updated prices, that have potentially been filled in, will be
overwritten.

Sends adjusted prices to the RIVA subsystem.Send

5. The following column headings are displayed:

DescriptionField

Series identification of the traded contracts.Series

Margin settlement price for the series.Margin Price

The volatility based on the bid price.Vola bid

The volatility based on the ask price.Vola ask

6. To perform a search—Enter search criteria.

7. Click Send.

8. The search result is visible in the search area.

10.10.2 Adjusting Private Margin Prices and Volatilities

Items that are not grayed may be subject to adjustment. Such price or volatility
adjustments do trigger re-calculations of dependent data, for example:
Adjustments of option volatility will store the new volatility as own volatility. New own
prices will be calculated based on the given volatilities.
Adjustments of option prices will store the new prices as own prices.
Thereafter new volatilities will be calculated.
If adjustments for both volatility and prices are specified concurrently for an option, it
is the volatility adjustment that will take place and govern recalculations.
Also the calculated volatility and prices are affected by such adjustments andmoreover,
might trigger recalculations of those numbers also for option series differing only in
strike price as compared to the adjusted one(s).
Use this procedure to to adjust Private Margin Prices and Volatilities :

1. Select Private Margin Prices and Volatilities on the Margin menu and perform a search.

2. The Private Margin Prices and Volatilities opens.

3. For every item where an adjustment is preferred, double click on the item.
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4. Enter the new value.

5. Click Send.

6. The new value is sent to the system andwill trigger recalculation of dependent data.

10.11 Simulate Common Data

10.11.1 Simulating Margin Common Data

Use the Margin Common Data window, (by selecting Simulate common data on the Margin
menu), to manage the base for the simulation, that is to select markets, accounts and
output for the simulation calculations.
Different types of prices and positions can be used in margin simulations, and
positions/prices can be frozen between calculations.
A user may change prices manually and can handle own set of prices in order to be able
to simulate price changes.

10.11.1.1 Setting Simulate Margin Common Data
All margin calculations are based on the specifications in the SimulateMargin CommonData
window.
Use the procedure below to set the base for the simulation, that is:
• To specify account or member
• To specify prices/positions/added trades/series expiring today
• To select market(s)
• To select output presentation windows

Use this procedure to set the base for simulation:

1. Choose Simulate Margin Common Data on the Margin menu .

2. The Simulate Margin Common Data window opens.
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3. Use the Simulate Margin Common Data window to set the base for simulation.
Use the specifications below when entering values in these fields.

SpecificationField

Specify a specific account or search for an account with wildcard, alternatively a
member, with or without wildcards.

Sim account

A accounts of the member will automatically be included.All member accounts

page 241 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



SpecificationField

A list containing prices that can be used. The following options are available:Used prices

Uses real time data.Real time
(default)

Uses real time data and freezes the prices for subsequent cal-
culations.

Freeze real time

Uses previously freezed data.Previously frozen
prices

Uses prices from the first intraday price collection of the day
and yield curves from the previous margin day’s end-of-day
data.

Start of day

Uses end of day data.

Note
"Prices ready" must have been given for all mar-
kets in the positions being simulatedwhen selecting
this option.

Official day-end

A list containing positions that can be used. The following options are available:Used positions

No central positions used. The entire simulation is brought up
by locally added trades.

None

Uses real time data positions (propagated calculated margin
not included, compareMargin req real time.

Real time
(default)

Uses real time data positions and freezes them for subsequent
positions.

Freeze real time

Uses previously frozen positions.Previously frozen
positions

Uses start of day positions (propagated calculated margin not
included, compareMargin req start of day)

Start of day

Uses real time positions on the account and calculated margin
propagated to the account.

Margin req real
time

Uses start of day positions on the account and calculated
margin propagated to the account.

Margin req start
of day

A list containing ways to handled expiring series. The following options are available:Series expiring today

Exclude positions on series expiring today.None

Gives a forecast of evening calculations in today's evening cal-
culation.

Evening mode

Assumes that current prices will remain until end of day, but
takes price moves on subsequent days into account.

Intra, pricemoves
of tomorrow

Assumes that current prices will remain until end of day.Intra, pricemoves
of today

Select this check box if simulations should include profit/loss for futures and future
styled options in the calculated margin requirement.

Include future
profit/loss
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SpecificationField

Select this check box to let the margin simulation include a complete recalculation
of the concentration risk add-on.

Full concentration
calculation

The margin class of the simulation.Margin class

Drop down list for selecting the market(s) of interest for the simulation.Market

Box for gathering selected markets.Selected markets

Margin results per seriesMargin and Position

Prices and valuation interval per seriesCalculation Level 1

Volatilities for optionsCalculation Level 2

Note
These settings are activated immediately. They are only available to an
account level simulation.

Output level

4. The following action buttons are available:

ActionButton

Adds aMarket item to the Selected markets list.Add

Removes aMarket item from the Selected markets list.Remove

5. Specify the margin calculation base in any of the following ways:

1. To base the calculation on the entire member, check the All member accounts check
box (this will cause the label Account to change to member).

2. To base the calculation based on a specific account, specify that account in the
Account field.

3. To base the calculation based on a specific account or account group, enter * *
in the Account field and click Search.

The accounts addressed by thewildcards are listed in a list fromwhich an account
can be selected.

6. Specify Used prices, Used positions, Added trades, Series expiring today and Include future
profit/loss.

7. Select market(s) by using the Market menu list and the Add and Remove to build the
selection to base the calculation on. If no specificmarkets are selected, the simulation
will include all markets.
The selections will be added to the Selected markets list.

8. Select optional output level(s)/window(s) according to a desired level of detailed
information.
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Note
These settings are activated immediately (applied without Send). This enables
margin simulations that are independent of any accounts.

9. Click Send.

10. The specified common data configuration will be used for margin simulations.

10.12 Simulate Margin Requirements

10.12.1 Simulate Margin Requirements

Using this function you can calculatemargin requirements based on account andmarkets
as selected in the Margin Common Data window and/or a list of supplied trades.

Note
If the margin common data is defined on a member level only output level 0
(the default) is available and no additional trades can be supplied.

Trade examples can be added to the commondata as calculation base or as a calculation
base on their own.
Use this procedure to perform a margin requirement simulation:

1. Use the Margin Common Data window to set common data, if desired and not already
done.

2. Select Simulate Margin Requirement on the Margin menu.

3. The Simulate Margin Requirement window opens.
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The Simulate Margin Requirement window provides margin requirement simulation
values.

4. To execute a margin simulation you need to specify data in the Simulate Margin
Requirement window.
Use the specifications below when entering values in the input fields.

FieldFilter

The account from the Sim Common Data window is set as default.Position account

The following input specifiers are available in the Trades pane:

DescriptionSpecifier

The series in the added hypothetical trade.Series

Type of margin requirement source (type of trade):Type

An ordinary buy trade.Bought trade

An ordinary sell trade.Sold trade

Extra money to be included. For example, a forthcoming profit
or loss due to an index instrument can be accounted for.

Payment

Margin required for a forthcoming delivery of an underlying
(buy).

Bought delivery

Margin required for a forthcoming delivery of an underlying
(sell).

Sold Delivery

The quantity of the trade (negative numbers are subtracted from existing positions).Quantity
For partial OTC Swap Terminations this is the amount or part of the notional amount
to be terminated.

Note
This column is only visible if one or more OTC Swap Terminations have
been added.

The price of the trade.Price

The closing date of a delivery’s corresponding trade.Closing date

Settlement date of the delivery.Settlement date

The Trade Report number of any added OTC Swap Terminations.Trade report nbr

Note
This column is only visible if one or more OTC Swap Terminations have
been added.

Information about if this is a full or partial OTC Swap Termination.Full termination

Note
This column is only visible if one or more OTC Swap Terminations have
been added.
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5. The following context-specific options are provided with a "right-click":

ActionOption

Adds a trade to the input list.Add row

Deletes additional trades from the input list.Delete row

Opens the Simulate SWAPwindow. The fields in the window works the same way
as in theOTC Swap Trade Report window, see OTC Swap Trade Report on page
163.

1. Update the fields.

2. Click the Calculate Flows button to get flows back in the format that they
should later be sent to RM.

3. Click the Save Trade button.

Result
The simulated trade example is added to the Trade pane.

Add OTC SWAP

Opens theSimulate SWAP Terminationwindow. To add anOTC Swap Termination
from this window, do the following:

1. In the field Trade report nbr enter the unique trade report number for the
OTC Swap Trade Report that is subject for the margin simulation and press
Search.

2. The information about the Trade Report is displayed in the read only fields.

3. Select if this is a full or a partial termination of the Trade Report.

4. In case of a partial trade report termination, enter the part of the notional
amount to be terminated in the field Terminated amount.

5. Click the Save Termination button.

Result
The OTC Swap Termination is added to the Trade pane.

Add OTC SWAP
Termination

Opens the Simulate FRA window. The fields in the window works the same way
as in theOTC FRA Trade window, see page OTC FRA Trade Report on page 160.

Add OTC TM FRA

Update the fields and click the Save Trade button.

Result
The simulated trade example is added to the Trade pane.
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ActionOption

Opens the Add FX NDF/CSF Trade window, which contains the following fields:Add FX NDF/CSF Trade

DescriptionField

Trade side.Side

Currency pairs.Currency Pair

Expiration date (fixing date).Exp. date

Price.Price

Trade Quantity.Quantity

Update the fields and click the Send button.

Result
The simulated trade example is added to the Trade pane.

Opens an OTC trade for editing.Edit OTC Trade

Opens an FX NDF/CSF trade for editing.Edit FX NDF/CSF Trade

Opens the Simulate Margin Common Data window.Common data dlg

Activates the series browser tool.Series browser

6. Note
This step is not applicable to OTC trades. Please see, Step 5.

The required input for an added trade depends on the referencedMargin requirement
source:

Settlement dataClosing dataPriceQuantitySeriesMargin require-
ment source

*)YesYesBought trade

*)YesYesSold trade

YesYesPayment

YesYesYesYesYesBought
delivery

YesYesYesYesYesSold delivery

*) Only forward, future and FRA.
To define trade examples to include in the simulation, perform the following steps
within the Trade pane:

1. Enter trade data for each trade example you want to add. What data has to be
specified depends on each type ofmargin requirement source. The series browser
can be activated by right clicking in the Series column.

page 247 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



2. If desired, remove a trade or alter the common data by selecting the
corresponding context menu options.

7. Click the Save trade button and choose a name and directory to save files locally.

8. Click the Load Trades button to open a saved file. The trades from the file are added
as new trades in the Trade pane, not overwriting what was written there already,
which makes it possible to keep a set of local trade files, and make simulations for
combinations of them.

9. Click the Send button. Your local trades (if any) are simulated together with the
positions (if any), prices and other parameters chosen in the Simulate CommonData
window.

10. The overall margin requirements are returned in the Result pane of the window, one
row per margin currency and netted across markets if such netting is allowed for
the account. Any selected additional output level windows display their addressed
details.

11. The following column headings are displayed:

DescriptionField

The total margin requirement, measured in the instrument currency; one list entry
per occurring combination of instrument currency (Market cur) and account risk
currency (Req. cur).

Req. market

The currency code of Req. market (the above).Market cur.

The total margin requirement (Req. market) converted to the corresponding
number as measured per occurring account risk currency.

Req. risk

The currency code of Req. risk (the above).Req. cur.

10.12.2 Searching Simulation Output

Use the Margin Common Data window, (by selecting Simulate Common Data on the Margin
menu), to execute the simulation based on the common data or added trade examples.
The calculations are presented in three optional windows that were selected in the
Simulate Margin Common Data window.
The contents of theMargin Position Datawindow is a result of the input data in theMargin
Common Data window, and the execution in the Simulate Margin Requirement window.

TheMargin PositionDatawindow showsmargin require-
ments on a position per underlying basis, one entry per se-
ries followed by a summation per underlying.
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The contents of theMargin Calculation 1 Data window
is a result of the input data in theMargin Common Data
window and the execution in the Simulate Margin
Requirement window.
The level 1 output presents data concerning valuation inter-
vals.

Margin calculation 2 data window
The contents of theMargin Calculation 2 Data window
is a result of the input data in theMargin Common Data
window and the execution in the Simulate Margin
Requirement window.
The level 2 output presents data concerning option volatil-
ity.

page 249 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



11 CMS
TheCollateralManagement System (CMS) administrates the the collaterals thatmembers
have deposited to the clearinghouse to cover themargin requirements related to trading
activities, aswell as default fund requirements and any other fixedmargin requirements.
The following functions are provided:
• Import of margin and settlement requirements, prices and exchange rates as

calculated by other subsystems within Genium INET Clearing.
• Management of collateral of any of the collateral types:

• Bank guarantees
• Securities
• Cash.

• Multi-currency support.
• Management of fixed margin requirements in form of Member depositis.
• Automatic feed of collateral deposit and withdraw transactions from members,

entered via SWIFT, or the CMS web GUI.
• Value collateral against margin and settlement requirements, preliminary/final,

intraday/EOD, internal/external, scheduled/on-demand.

The CMS menu provides information on Collateral Management.
The following menu options are available on the CMS menu:
• Collateral Balance and Holdings
• Collateral Transactions
• Collateral Evaluation Run
• Collateral Valuations per Instrument
• Collateral Valuations per Valuation Group

11.1 Collateral Balance and Holdings
Use Collateral Balance and Holdings on the CMS menu to view collateral positions.
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A collateral position is changed whenever a deposit or withdraw transaction is settled.
Then its version is incremented, however only the highest (current) version is shown
in the window. Please refer to 252 for more information.
The following search criteria are available:

SpecificationCriterion

This is the collateral or margin account.Account

The collateral series.Series

Specify collateral types to filter on.Type
A wildcard * is allowed.

A collateral account’s balance; greater than or equal to zero.Account Balance

A bank guarantee; greater than or equal to zero.Guarantee

A margin requirement; less than or equal to zero.Member Deposit

A certificate position, greater than or equal to zero.Certificate

A fixed income position, greater than or equal to zero.Fixed Income

An equity position, greater than or equal to zero.Equity

Specify collateral state to filter on.State
A wildcard * is allowed.

Active

Cancelled

Expired

Specify member deposit type to filter on.Member deposit type
A wildcard * is allowed.

Maintenance

Extraordinary

Default Fund

Mutual Fund

Default Fund Add
On

Base Collateral

Upfront Margin

Margin Gain

The following column headings can be displayed:

DescriptionField

This is the collateral or margin account.Account

Reference to custody account number in depository system.Ext. account id
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DescriptionField

The collateral series.Series

The collateral amount or quantity.Amount/Quantity

The collateral amount or quantity adjusted for withdraw requests, not yet settled.Prel. amount/quantity

Optional user-supplied free information text.Free text

The date and time the item was originally entered.As of

The date at which the collateral is regarded effective. Must be a valid business date.Effective date

A date until (and including) which the collateral position is valid.Must be a valid business
date later than or equal to the Effective date. Can be blank, which means unlimited
validity.

Effective until

Date and time the data was created.Created

Trading code for the user who did the latest change to the collateral balance.Trading code

Unique number created when the item was originally entered.Collateral number

The version of the collateral item.Version

Date and time at which the data for this row was last modified.Modified

See search criteria above.Collateral type

See search criteria above.State

See search criteria above.Member deposit type

Valuation group to which the collateral instrument/series belongs.Valuation group

Applicable for member deposits of type...Fund
• Default fund

• Mutual fund

• Default fund add on
...and shows the name of the fund.

11.1.1 Showing Versions of a Single Collateral Position

As indicated in the previous section, a particular collateral item (identified by its collateral
number) can exist inmore than one version. Everymodification increments this number.
If you want to view all versions of a single position:

1. Select Collateral Balance and Holdings on the CMS menu and perform a search.

2. The Collateral Balance and Holdings window displays a list of items.

3. Select desired item forwhich to show versions. The contextmenu becomes available.

4. Select Show Version on the context menu.

5. The (Version) Collateral Balance and Holdings window opens.
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6. All versions of the selected collateral are displayed. The search filters in this window
can only limit further the extent.

11.2 Collateral Transactions
The Collateral Transactionswindow shows all Deposit andWithdraw transactions made during
a specified time span.

11.2.1 Searching Collateral Transactions

The Collateral Transactionswindow shows collateral transactions received by Genium INET
for a given account.

1. Select Collateral Transactions on the CMS menu.
The Collateral Transactions window opens.

Figure 12: Collateral Transaction Window

The following search criteria are available:

SpecificationCriterion

This is the collateral or margin account.Account

All transactions, where highest version is either created ormodified within the given
timespan.

From time

All transactions, where highest version is either created ormodified within the given
timespan.

To time
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SpecificationCriterion

Reference to custody account number in depository system.Ext account id

The collateral series.Series

Instruction reference to SWIFT transaction.External Id

Specify which type of collateral transaction to filter on or choose the wildcard, *, to
include collateral transactions of all types.

Type

The currency used in the transaction.Currency

The state of the transaction.State

2. The following column headings are displayed:

DescriptionField

This is the collateral or margin account.Account

The collateral series.Series

Transaction type

The collateral amount or quantity.Amount/Quantity

Transaction state

Reference to custody account number in depository system.Ext account id

Date and time the data was created.Created

Date and time at which the data for this transaction was last modified.As of

Reason for the status of the transaction.Reason

The date of the valuation performed as a result of the transaction.Valuation date

Optional user-supplied free information text.Free text

SWIFT reference to instruction requested to be cancelled.Cancel ref

Corporate action reference is a reference to identify a corporate action event.Corporate action ref

Corporate action event has four characters that indicates the type of corporate event.Corporate action event

3. To perform the search, enter search criteria and click Search.

4. The collateral transactions matching the search criteria are displayed on one row
per transaction.

11.2.2 Additional Options in the Collateral Transaction Window

1. Select Collateral Transaction on the CMS menu and perform a search.

2. The Collateral Transaction window displays a list of items.
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3. Select desired item. Right-click on the item and the contextmenu becomes available.

4. The following options are available on the context menu.

ActionOption

Opens the (Version) Collateral Transactionwindow,which shows all the versions
for the selected collateral transaction.

Show Version

Opens the Collateral Information window, 259.Show Collateral
Information

Opens the Collateral Values per Instrument window, 264.Show Collateral Values
per Instrument

11.2.3 Collateral Transaction Versions

The window (Version) Collateral Transactions shows the history, that is the versions of the
selected collateral transaction. To see the history of a collateral transaction do the
following:

1. Search for the collateral transaction of interest as described in the section Searching
Collateral Transactions on page 253.

2. Right-click on the collateral transaction and select the option Show Version.

3. The (Version) Collateral Transactions window opens.

Figure 13: (Version) Collateral Transaction

4. The information fields are the same as the search fields in the Collateral Transactions
window.

5. The options on the context menu and the shown columns are the same as in the
Collateral Transactions window.
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11.2.4 Transaction Trail

The window Transaction Trail contains the whole cash transaction chain of the selected
transaction. To see the transaction trail of a collateral transaction do the following:

1. Search for the collateral transaction of interest as described in the section Searching
Collateral Transactions on page 253.

2. Right-click on the collateral transaction and select the option Transaction Trail.

3. The Transaction Trail window opens.

Figure 14: Transaction Trail

4. The information fields are the same as the search fields in the Collateral Transactions
window.

5. The columns are the same as in the Collateral Transactions window.

11.3 Collateral Evaluation Run
A collateral evaluation is a number of calculations, where deposited collaterals are
valued, using market prices, configured haircuts, and applicable limits. The sum of the
collateral values (per currency) are then compared to margin requirements, to decide
whether there is a collateral surplus or deficit. The comparison is made per margin
requirement account.
A collateral evaluation could be made for all accounts, or for a specific account.
A collateral evaluation is started for different reasons:
• timer based, for all accounts
• due to a withdraw of collaterals, for a specific account
• due to a deposit of collaterals, for a specific account
• due to an intraday margin call, which could be for a subset of accounts, or for all

accounts
• due to a pre-novation collateral check for an OTC reported trade, for a specific

account
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• manually started.

Use the Collateral Evaluation Runmenu option on the CMS menu to show all evaluations
made for a given Valuation date or Creation Date.
If you do a search, the result of a collateral evaluation is divided into different windows
which can all be reached via right-clicking in the Collateral Evaluation Run window.

ActionOption

Opens the Collateral Information window, 259.Show Collateral
Information

Opens the Collateral Values per Instrument window, 264.Show Collateral Values
per Instrument

Opens the Collateral Values per Valuation Group window, 266.Show Collateral Values
per Group

Opens the Base Currency window, 261.Show Base Currency

Opens the Cash Optimization window, 262.ShowCashOptimization

Opens the Collateral Transaction window, 253.Show Collateral
Transactions

11.3.1 Searching Collateral Evaluation Run

If you want to search collateral evaluation run.

1. Select Collateral Evaluation Run on the CMS menu.
The Collateral Evaluation Run window opens.

The following search criteria are available:

SpecificationCriterion

Date of the valuation.Valuation date

Date and time the data was created.Creation date

Themargin account evaluated. Requirementmust bemetwith deposited collaterals.Margin account
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SpecificationCriterion

Shows why an evaluation has been made.Evaluation Type

General evaluation for all accountsEvaluation

Deposit

Withdraw

Intraday margin
call

Pre Novation

From (time)From

To (time)To

2. The following column headings are displayed:

DescriptionField

This is the margin account.Account
If a collateral evaluation is run for a specific account (for example withdrawal), the
account number is shown.
If a collateral evaluation is run for all accounts, (***) is shown.
If a collateral evaluation is run for one participant, (SE AAA*) is shown.

Date of the valuation.Valuation date

Unique per valuation date and clearinghouse.Request no.

Date and time the data was created.Created

Yes

No

Intraday

Shows if the margin requirement has been met or not, i.e the actual deficit/surplus
of the account.

Final

Yes

No

See search criteria above.Evaluation Type

Reference to margin run giving requirements to be met.Margin sequence no.

Date for margin run.Margin date

Viewable for member or not.External

Yes

No

State of collateral run.Collateral state

Clearinghouse
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DescriptionField

Id for the user who conducted the evaluation.Trading code

Status description

3. To perform the search—Enter search criteria and click Search.

4. The evaluation requests matching the search criteria are displayed.

11.3.2 Collateral Information

By selecting and right-clicking an item in the Collateral Evaluation Runwindow you can view
collateral information for the selected run.
This window gives a summary of all collateral and requirements associated with an
individual evaluation request. The contributing terms, positive and negative, are shown
for each collateral or requirement category along with a sum statement (surplus or
deficit).
There is one row per margin account and currency. If configured, margin requirements
are converted to risk currency.

11.3.2.1 Searching Collateral Information

1. Select Collateral Evaluation Run on the CMS menu, and perform a search.
If you want to view collateral information:

2. Select desired item in the list, right-click, and select Show Collateral Information on the
context menu.

3. The Collateral Information window opens. Displayed columns may vary depending on
settings.
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4. The following search fields are displayedwith data from the search run in the Collateral
Evaluation Run window:

SpecificationCriterion

The margin account(s) evaluated.Margin account

Valuation date of the selected evaluation, the same value for all margin ac-
counts. It will have the same date as the evaluation run, that was chosen in
Collateral Evaluation Run window.

Valuation date

Request number of the selected evaluation.Request number

Margin date and time used in the selected evaluation.Margin time is significant
only for intra-day evaluations.

Margin date | time

5. The following column headings may be displayed:

DescriptionField

The margin account evaluated.Margin account

The currency for the surplus/ deficit.Currency

The margin account’s risk currency.Risk currency

The risk margin open for the account.Initial Margin req

Fixed margin requirementMaintenance margin req

Fixed margin requirementExtraordinary margin req

Themargin requirement used in the risk evaluation, i.e totalmargin requirement
stemming from trading activities plus any fixed margin.

Margin req

The total margin requirement stemming from trading.Total margin req

The sum of bank guarantees after haircut.Guarantees

The sum of deposited cash after haircut.Account balance

The sum of security collateral after haircut.Security

Total surplus/deficit per currency for the margin account.Total surplus/Deficit

Margin to cover realised Profit/Loss of contracts that are daily cash settled.Variation margin

Margin to cover unrealised Profit/Loss of contracts that are settled only at ex-
piration.

Contingent variationmargin

Margin to cover a determined settlement amount that has not yet settled.Paymentmargin future date

Requirement to be contributed to the Default Fund.Default fund

Requirement to be contributed to the Mutual Fund.Mutual fund

Collateral requirement on commodity exchange customers, that comes beside
e.g. ordinary margin requirement.

Base Collateral Req

The difference between Original Base Collateral Requirement and Default
Fund Requirement.

AdjustedBase Collateral Req
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DescriptionField

This is a limit set primarily by the CCP. It is the minimum amount of cash which
should be on the account. The amount is subtracted from the cash collateral
in the calculations.

Cash Collateral Limit

This is the Account Balanceminus the Cash Call Limit.Adjusted Account Balance

6. Information for all margin accounts are displayed if wildcard search.

7. To perform a search—Specify search criteria by entering values in the fields or by
selecting options from the lists.

8. Click Search.

9. Collateral information matching the search criteria is displayed.

10.When right-clicking an item in the displayed list a menu appears providing easy
access to some menu options. Options currently not available for the selected item
are dimmed.

ActionOption

Opens the Base Currency window, 261.Show Base Currency

Opens the Collateral Values per Instrument window, 264.Show Collateral Values
per Instrument

11.3.3 Base Currency

The Base Currency window shows the result of all margin requirements and values of
deposited collaterals getting converted to one currency, i.e. the base currency for the
margin account.
If you want to view base currency:

1. Select desired item in the list in the Collateral Informationwindow, right-click, and select
Show Base Currency on the context menu.

2. The Base Currency window opens:

3. The following fields are displayed with data from the Collateral Information window:
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SpecificationCriterion

The margin account evaluated.Margin account

Valuation date of the selected evaluation. It will have the same date shown as
in the Collateral Information window.

Valuation date

Request number of the selected evaluation.Request number

4. The following column headings are displayed:

DescriptionField

The margin account evaluated.Margin account

The currency for the surplus/deficit.Currency

Base currency configured for the account.Base currency

Total requirement, including fixed margin, in currency.Margin total

In currencyTotal collateral value

Total surplus deficit for currency.Tsd

Exchange rateEx-rate

Total surplus deficit converted to base currency.Tsd base

Haircut applied to the exchange rate.Fx percent after haircut

Total surplus deficit converted to base currency and with haircut applied to
the exchange rate.

Tsd base currency after fx
haircut

Yes or NoExcluded due to IDMC

Note
The column Total Surplus/Deficit in Base Currency and Total Surplus/ Deficit in Base
Currency after haircut has a summary at the bottom. The summary of Total Surplus/
Deficit in Base Currency after haircut is the sum that has to be met with new
collaterals if there is a deficit.

11.3.4 Cash Optimization

The CashOptimizationwindowdisplays input data to, and also the result of, CMS evaluation
with Cash Optimization.
If you want to view the information about CMS evaluation with Cash Optimization do
the following:

1. Select desired item in the list in the Collateral Evaluation Run window, right-click, and
select Show Cash Optimization on the context menu.

2. The Cash Optimization window opens:
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3. The following search criteria are available::

SpecificationCriterion

Specify to filter the search result on a Margin Account or a group of accounts
using wildcards.

Margin account

Specify to filter the search result on a Cash Optimization account or a group
of accounts using wildcards.

Cash Optimization account

Specify to search for a specific valuation date.Valuation date

Specify to filter the search result on a specific currency or select “*” to include
Cash Optimizations for all currencies.

Currency

An information field displaying the date and time.Margin Date Time

An unlabeled information field which is set to “Creating Direct Debits/Credits”
when a CMS evaluation creates direct debits/credits and is left blank otherwise.

Creating Direct
Debits/Credits

Specify to search for Cash Optimizations for a specific request number.Request Number

4. The following column headings are displayed:

DescriptionField

The Margin Requirement Account (MRA).Margin Requirement
Account

The account where the Cash Optimization requirements are propagated by
the Cash Optimization propagation.

Cash Optimization Account

The currency used in the fields, if another currency is not specifically specified.Currency

The total margin requirements.Total Margin

The total value of the CollateralsTotal Collateral Value

The cash settlements requirements.Cash Settlement
Requirement

The total amount of cash on the account.Account balance

page 263 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



DescriptionField

This is a limit set primarily by the CCP. It is the minimum amount of cash which
should be on the account. The amount is subtracted from the cash collateral
in the calculations.

Cash collateral limit

The sum of security collateral after the haircut is applied.Non-Cash Collateral

The amount left after the haircut & the cash collateral limit is applied.Adjusted Account Balance

Collateral surplus or deficit before base currency conversion.Surplus/Deficit

Exchange rate.FX rate

This field is equal to 1-FX percent after haircut.FX Haircut

Total surplus (+) / deficit (-) in Base Currency.Surplus (+) /Deficit (-) Base
Curr

Total surplus (+) / deficit (-) in Base Currency after haircut.Surplus (+) / Deficit (-) Base
Curr After FX Haircut

The Base Currency.Base currency (BC)

This field shows whether the part of the external direct debit that meets the
margin requirement should be in base currency or not.

DD in Base Currency

This limit is an add-on to the previous mentioned cash collateral limit and is
primarily added by the member. It can be used if the member wants to keep
more money in the case of surplus than the cash collateral limit.

Callback Limit

Cash amount that should be subtracted from the collateral account/MRA or
added to the collateral account/MRA, due to the margin requirements.

Withdraw/Deposit Coll Acc
due to Margin

Cash amount that should be subtracted from the collateral account/MRA or
added to the collateral account/MRA, due to the cash settlement.

Withdraw/Deposit Coll Acc
due to cash settlement

Cash amount that should be subtracted from the collateral account/MRA or
added to the collateral account/MRA.

TotalWithdraw/Deposit Coll
Acc

The amount to credit (+) or debit (-) the member due to the margin require-
ments.

To Pay/Receive due to
Margin

The amount to credit (+) or debit (-) the member due to cash settlementTo Pay/Receive due to Cash
Settlement

The amount to credit (+) or debit (-) the member.Total to Pay/Receive

11.4 Collateral Values per Instrument
This window shows the value of individual collateral positions participating in a specific
valuation.

11.4.1 Searching Collateral Values per Instrument

If you want to search collateral values per instrument.

1. Select Collateral Values per Instrument on the CMS menu.
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The Collateral Values per Instrument window opens.

The following search criteria are available:

SpecificationCriterion

Collateral account for which to retrieve collateral values. The account must have
been included in the selected evaluation request. Wildcards * * * allowed.

Collateral account

The margin account evaluated.Margin account

Series identification of deposited collateral instrument.Series

Valuation date and time of the selected evaluation, the same for all collateral ac-
counts.

Valuation date

Request number of the selected evaluation. Request number will be the same for
all collateral accounts (the same that the evaluation run had that was chosen in
Collateral Evaluation Run window.)

Request number

Zero (0) will give the latest available evaluation.

2. The following column headings are displayed:

DescriptionField

The collateral account to which the series is registered.Collateral account

The margin account for which the collateral account covers margin (margin account
and collateral account are normally the same).

Margin account

The collateral series.Series

The collateral amount or quantity.Amount/Quantity

Instrument currencyI.Currency

Risk currencyR.Currency

Base currencyB.Currency

Collateral currencyC.Currency

The calculated market value of the collateral.Market Value
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DescriptionField

The collateral value after haircut.Collateral Value

Collateral value in base currency before valuation group limit.B.Coll value bl

Collateral value in base currency after valuation group limit.B.Coll value al

Collateral value in instrument currency before valuation group limit.I.Coll value bl

Collateral value in instrument currency after valuation group limit.I.Coll value al

Shows the portion of the collateral market value that remains after haircut.Percentage after
haircut

Shows evaluation run number for when the values were calculated.Request no.

3. To perform the search—Enter search criteria and click Search.

4. The collateral values matching the search criteria are displayed on one row per
collateral account and collateral series.

11.5 Collateral Values per Valuation Group
Thiswindow shows collateral values per valuation group, and also if the limit configured
for the group has resulted in a decrease of the collateral value possible to use for
covering requirements.

11.5.1 Searching Collateral Values per Valuation Group

If you want to search collateral values per valuation group.

1. Select Collateral Values per Valuation Group on the CMS menu.
The Collateral Values per Valuation Group window opens.

The following search criteria are available:
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SpecificationCriterion

Valuation group to which the collateral belongs.Valuation group

The margin account evaluated.Margin account

Valuation date of the selected evaluation.Valuation date

Request number of the selected evaluation.Request number
Zero (0) will give the latest available evaluation.

2. The following column headings are displayed:

DescriptionField

The margin account evaluated.Margin account

Collateral value in base currency before valuation group limit.B.Coll value bl

Configured limit which shows the maximum percentage of total collateral value de-
posited for a margin req account that could consist of collaterals from this group.

Group limit %

Percentage of the total collateral value deposited for an account that comes from
collaterals in this group.

Actual %

Collateral value in base currency after valuation group limit.B.Coll value al

Base CurrencyB.Currency

Request number of the selected evaluation.Request no.
Zero (0) will give the latest available evaluation.

3. To perform the search—Enter search criteria and click Search.

4. Collateral values per group matching the search criteria are displayed.
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12 User Administration
The User Adminmenu provides options available only to administrators, which can be
used to manage CW1 users as well as restrict access rights. The options provided are:
• Menu Access Types

• Users

• User Types

12.1 Menu Access Types

12.1.1 Searching Menu Access Types

Selecting theMenu Access Types option displays theMenu Access Typeswindow, fromwhich
a new menu access type can be created, or a search can be made. After a search has
been made, by right-clicking on a table row a number of options are available.

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. The following action button is available:

ActionButton

Opens Creating Menu Access Type on page 269.New

4. The following

DescriptionField

Opens Viewing Menu Access Type on page 269.View Menu Access
Type

Opens Editing Menu Access Type on page 270.Edit Menu Access Type

Opens Cloning Menu Access Type on page 270.Clone Menu Access
Type
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DescriptionField

Opens Deleting Menu Access Type on page 271.Delete Menu Access
Type

5. To perform a search—Enter search criteria.

6. Click Search.

12.1.2 Viewing Menu Access Type

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. Select a menu access type, right-click and select View Menu Access Type option. The
View Menu Access Type window appears.

12.1.3 Creating Menu Access Type

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. Click New.

4. The NewMenu Access Type window appears.
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5. Select menu from the list.

6. A new table row can be created by clicking the New Row button. By right-clicking on
a table cell in the Read or Write column you can change the menu access privileges.

7. Click Send.

12.1.4 Editing Menu Access Type

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. Select a menu access type, right-click and select Edit Menu Access Type option. The Edit
Menu Access Type window appears.

4. Click Send.

12.1.5 Cloning Menu Access Type

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. Select a menu access type, right-click and select Clone Menu Access Type option.

4. The Clone Menu Access Type window appears.
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5. Enter Description for the cloned menu access type.

6. A menu can be deleted by clicking the Delete Row button.

7. A menu can be added by clicking the New Row button.

8. By right-clicking in a table cell in the Read or Write column you can change the menu
access privileges.

9. Click Send.

12.1.6 Deleting Menu Access Type

1. Select Menu Access Type on the User Adminmenu.

2. The Menu Access Type window opens.

3. Select a menu access type, right-click and select Delete Menu Access Type option.

4. The Delete Menu Access Type window appears.

5. Select item to delete.

6. Click Send.

12.2 Users
This option allows you to reset password or edit user.

12.2.1 Searching Users

1. Select Users on the User Adminmenu.

2. The User View window opens.
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3. The following search criteria are available:

SpecificationCriterion

Specify User and Participant, or use wildcard search with *.User

SpecifyMenu Access Type, or use wildcard search with *.Menu Access Type

Select status:Status
• Active

• Suspended

Specify User and Participant, or use wildcard search with *.Participant

Select one of the defined user types in the list.User Type

4. The following action button is provided:

ActionButton

The New User window opens.New

5. The following context-specific options are provided:

ActionOption

Reset a Password on page 274.Reset Password

Reset a Password on page 274.Edit User

6. After a search has been made, by right clicking on a table row a number of options
are available as shown in the figure below.
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12.2.2 Creating a User

Use this procedure to create a new user:

1. Select Uses on the User Adminmenu.

2. The New User window opens.

3. The Userwindow opens.

4. Specify the user properties according to the table below.
The following input fields are available in the User [Create] window:

DescriptionField

Identity

Add a user code to the given member code:Member_UserCode.User
This entire code needs to be unique within the Genium INET Clearing system. To
achieve this, the field has a prefix part consisting of the member code and an under-
score. For example, a user with a user code user1 at participant GCM1 would be
identified as GCM1_user1. The “GCM1_” part cannot be altered.
The identity specified in this field is the code used both for logging on and for
searching in the CW1 windows.

Specify a user signature, which is unique within the own member. You can choose
the same code as the user code as above, but it is not necessary.

Signature

Allows max. five charaters and can be edited

Automatically updated with your own member. Cannot be changed.Participant

Select status:Status
• Active

• Suspended

User System Access

Select one of the defined user types in the list.User Type

Select one of the defined menu access types in the list.Menu Access
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DescriptionField

Password

Specify a password for the user.Password

Specify the same password as confirmation.Confirm password

5. Enter values in the input fields.

6. Click Send.

12.2.3 Editing a User

1. Select Users on the User Adminmenu and perform a search

2. The User View window opens.

3. Select a user, right-click and select Edit User.

4. The Edit User window appears.

5. Edit the user's Status, Description, User Type and/or Menu Access Type as required.

6. Click Send.

12.2.4 Reset a Password

This option is used to set a newpassword for a userwho has forgotten his/her password.

1. Select Users on the User Adminmenu and perform a search

2. The User View window opens.

3. Select a user, right-click, and select Reset Password.

4. The Reset Password window opens.

5. Enter New password and Confirm password.

6. Click OK.
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12.3 User Types
Selecting the User Types option displays the User Types window, from which a search can
be made.

12.3.1 Searching User Types

1. Select User Types on the User Adminmenu.

2. The User Types window opens.

3. Search a User Type by entering search criteria.

4. The access privileges per user type are displayed.
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A Interface Files

A.1 About Interface Files
The interface files are text files containing information fetched from CW1 Server. Each
row in the file represents one record retrieved over the API – one record can be a trade,
a position or a series. Each field in one API record is one field in the corresponding text
file. Thismeans that an interface file can be read by a program as a text file or be viewed
in an application such as Notepad, Word or Excel.
Interface files, which can serve as an interface to any external system, are at present
automatically created by the server. The files are named as
CC_MM_YYYYMMDD_T.prefix, where CC is the country (01 = Sweden, etc.), MM is the
market (01 = Index, etc. ), yyyymmdd is the date and _T is the type ( A/B ASCII or binary).
If the files are created on an instrument level, they will be named as
CC_MM_II_YYYYMMDD_T.prefix (as described above) and II represents the instrument
group ( 01 = European call options etc.). All interface files are saved in the directory
specified in the registry by the parameter CL_BOS_INTERFACE_FILE_DIR.

Attention
Since each of the files corresponds to information from the API, the details
about the contents in the file can be found in the OMnet Message Reference
manual. In thismanual all details about a specific type of record can be found.
This document together with the omex.h header file constitute the sources
needed to understand the layout of the interface files.

A.2 File Types
The following interface files are automatically produced by the CW1 server.

Table 1: Interface Files

UsageC-struct in OMEX.HRelated OM-
net Trans-
action

File-name
Prefix

The current day’s instrument.answer_instruments_itemDQ3ins

The current day’s series.answer_series_bo_itemDQ9ser

Note
Preferably, DQ125
should be used instead
of DQ9 (DeltaQueries
andBroadcasts con-
cept).

answer_segment_hdrDQ125

The current day's series extended.series_basicDQ125sxt
series_basic_singleDQ8
series_bo
series_additional_info
series_product_id
option_type_c
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UsageC-struct in OMEX.HRelated OM-
net Trans-
action

File-name
Prefix

The current day’s underlying.answer_underlying_itemDQ4und

The current day’s instrument classes.answer_instrument_class_itemDQ20cls

The current day’s trades that are
available after clearing evening jobs
have completed.

cl_trade_apiCQ10trd

The current day’s positions that are
available after clearing evening jobs
have completed.

answer_position_itemCQ3pos

Extended Margin Parametersanswer_margin_series_param_ext_item_tRQ3map

The current day’s margin require-
ment information.

answer_margin_ext_itemRQ6mrg

The current day’s preliminarymargin
vector information.

answer_margin_vector_itemRQ12vcp

The current day’s finalmargin vector
information.

answer_margin_vector_itemRQ12vct

Preliminary series prices for the cur-
rent day.

answer_margin_series_price_ext_itemRQ46pms

Final series prices for the current
day.

answer_margin_series_price_ext_itemRQ46fms

Preliminary underlying prices for the
current day.

answer_margin_ulg_price_ext_itemRQ45pmu

Final underlying prices for the cur-
rent day.

answer_margin_ulg_price_ext_itemRQ45fmu

The current day’s delivery informa-
tion.

cl_delivery_apiCQ52dlv

The current day’s fixing values.answer_fixing_val_itemCQ8fix

Today’s trades in sequence (real-
time information, available
throughout the day). One file per
instrument type will be created.

cl_trade_apiCQ10/BD4ltp

The current day’s trading statistics.answer_daily_trade_statistics_itemIQ42sts

At expiration of forwards, this file is
created with all trades that expire
for each instrument type.

cl_trade_api-frw

Information regarding the curves
used in the CFM calculation.

yield_curv_namesEQ10yct

Information about Curve Correlation
Cubes.

crvcorr_paramJQ16cct

The current day’s final margin risk
cube.

margin_class_curve,
instrument_curve_node_values

JQ40rct

Information, per series.
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UsageC-struct in OMEX.HRelated OM-
net Trans-
action

File-name
Prefix

The current day’s final margin risk
cube.

margin_class_curve,
trade_risk_values,

JQ41crv

Information, per trade (for IRS- and
repo-trades).

trade_node_values

FX Margin parametersmargin_class_var_parameters_tJQ24fxm
group_var_parameters_t

FX Margin Discount Factormargin_class_vim_tJQ46fxd
var_discount_factor_change_t

Window Class data from RMwindow_class_dataJQ13wct

The instrument (ins), series (ser), underlying (und) and instrument classes (cls) interface
files are produced when the server starts, both in binary and ASCII format.
The preliminary vector file (retrieved through RQ12) is createdwhen the server receives
a BI7(41) broadcast from the central system, that is, at the same time as the trading
statistics are loaded to the local database.
The file that keeps the trades in sequence is created when the server starts, for all
combinations of country, market and instrument group. Any missed trade during the
day is recovered during start-up and written to the relevant file. Each time the server
receives a BD4 broadcast the new trade is appended to the binary and ASCII file. The
file will be opened and closed each time a new trade is appended.
The rest of the binary and ASCII files are created in connection with all other after
business activities performed by the server, that is, when the broadcast “binary
information ready” for each instrument/market is received.
Each row in an interface file represents one record in the API and a <TAB> separates
the fields. The only exception from this is the TRD, LTP and FRW trade files. For
convenience, each row in these trade files starts off with extra field, containing the
series name.
As an example, let us take a look at a POS record. This information comes from the CQ3
query and the record is the answer_position_item record. From omex.h we see what
this record looks as follows:

typedef struct answer_position_item
{

series_t series;
char modified_date_s [8];
char modified_time_s [6];
char filler_2_s [2];
int64_t nbr_held_q;
int64_t nbr_written_q;
int64_t deny_exercise_q;
account_t account;
uint32_t quantity_cover_u;

} answer_position_item_t;

This is the exact record written to the interface file as text for each position. Some of
the fields have an internal structure that is also unfolded in the interface file. If we look
at series_t structure, holding the series data, it looks as follows:
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typedef struct series
{

uint8_t country_c;
uint8_t market_c;
uint8_t instrument_group_c;
uint8_t modifier_c;
uint16_t commodity_n;
uint16_t expiration_date_n;
int32_t strike_price_i;

} series_t;

The interface file then contains each of these fields as well, all separated by <TAB>s,
one row a record. One unfolded row would then look as follows:

0123ABSE00101359232010083105938203301831

Quan-
tity,
Cov-
ered

Ac-
count,
Num-
ber
part

Ac-
count,
Cus-
tomer
part

Ac-
count,
Ex-
change
part

Deny
Exer-
cise

Writ-
ten

HeldTime,
Modi-
fied

Date,
Modi-
fied

Price,
Strike

Date,
Expi-
ra-
tion

Com-
modi-
ty
Code

Modi-
fier

In-
stru-
ment
Group

Mar-
ket

Coun-
try

Series data (series_t)

One answer record (answer_position_item)

A more thorough guide on how to interpret the values in the records is described in
OMnet Message Reference.

A.3 Interface File Tables
The clearing information is distributed in tab separated interface files. This section
supplies definitions and descriptions of the included fields.

Note
Fields in brackets are only applicable for binary files and not for ASCII files.

A.3.1 Account

PREFIX: acc
TRANSACTION: CQ128
STRUCT: bo_account

Field TypeDescriptionFieldPos

char 10Accountaccount.account_id_s1

char 5Account Customeraccount.ex_customer_s2

char 2Account Countryaccount.country_id_s3

char 2Countersign Countrycountersign.country_id_s4

char 5Countersign Customercountersign.ex_customer_s5

char 10Prop Accountprop_trade_account.account_id_s6
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Field TypeDescriptionFieldPos

char 5Prop Account Customerprop_trade_account.ex_customer_s7

char 2Prop Account Countryprop_trade_account.country_id_s8

char 10Settlement Accountprop_settlement_account.account_id_s9

char 5Settlement Account Customerprop_settlement_account.ex_cus-
tomer_s

10

char 2Settlement Account Countryprop_settlement_account.country_id_s11

char 10Prop Pos Accountprop_pos_account.account_id_s12

char 5Prop Pos Account Customerprop_pos_account.ex_customer_s13

char 2Prop Pos Account Countryprop_pos_account.country_id_s14

char 10Prop Margin Accountprop_margin_account.account_id_s15

char 5Prop Margin Account Customerprop_margin_account.ex_customer_s16

char 2Prop Margin Account Countryprop_margin_account.country_id_s17

char 10Sink Accountsink_account.account_id_s18

char 5Sink Account Customersink_account.ex_customer_s19

char 2Sink Account Countrysink_account.country_id_s20

char 10Prop Origin Accountprop_origin_account.account_id_s21

char 5Prop Origin Account Customerprop_origin_account.ex_customer_s22

char 2Prop Origin Account Countryprop_origin_account.country_id_s23

char 10Prop Call Accountprop_call_account.account_id_s24

char 5Prop Call Account Customerprop_call_account.ex_customer_s25

char 2Prop Call Account Countryprop_call_account.country_id_s26

char 10Direct Debit Accountdd_account.account_id_s27

char 5Direct Debit Account Customerdd_account.ex_customer_s28

char 2Direct Debit Account Countrydd_account.country_id_s29

char 3Risk Cur Idrisk_cur_id_s30

Int32_tClient Identityclient_identity_i31

Int32_tVersion numberversion_i32

Int32_tAccount identityaccount_identity_i33

Int32_tRisk Ranking Classrank_class_i34

char 15Diary Numberdiary_number_s35

char 12Account Typeacc_type_s36

char 12Fee Typefee_type_s37

char 12Cust Bank Idcust_bank_id_s38

char 8Modified Datemodified_date_s39
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Field TypeDescriptionFieldPos

char 6Modified Timemodified_time_s40

char 8Created Datecreated_date_s41

char 6Created Timecreated_time_s42

char 4Investor Typeinvestor_type_s43

char 4Nationalitynationality_s44

char 20Account Textaccount_text_s45

char 34External Account IDext_acc_id_s46

char 15External Account Controllerext_acc_controller_s47

char 12External Account Registrarext_acc_registrar_s48

char 16Org Numberorg_number_s49

char 32Account Aliasaccount_alias_s50

char 3Margin Classmargin_class_s51

unsigned charAccount Stateacc_state_c52

unsigned charRead Accessread_access_c53

unsigned charAutonetauto_net_c54

unsigned charForeign Holderforeign_holder_c55

unsigned charRisk Cur Conversionrisk_cur_conv_c56

unsigned charMargin, Netmargin_net_c57

unsigned charFee Type connected to this accountaccount_fee_assoc_c58

unsigned charExclude from RCAR calculationexcl_from_rcar_calc_c59

unsigned charAccount Allow Novationacc_allow_nov_c60

char 12Risk Scalerisk_scale_s61

char 3Currency, Basebase_cur_id_s62

unsigned charAccount Collateral Handlingaccount_collateral_handling_c63

char 10Prop Deliv Accountprop_deliv_account.account_id_s64

char 5Prop Deliv Account Customerprop_deliv_account.ex_customer_s65

char 2Prop Deliv Account Countryprop_deliv_account.country_id_s66

unsigned charSpecifies if automatic take up is enabled or
not.

auto_take_up_c67

char 10Base Collateral Accountbase_collateral_account.account_id_s68

char 2Base Collateral Account Countrybase_collateral_account.country_id_s69

char 5Base Collateral Account Customerbase_collateral_account.ex_customer_s70

signed intBase Collateral Adjustment Factorbc_adjustment_factor_i71

Int64_tMember Exposure Limitmember_exposure_limit_q72
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A.3.2 Curve Correlation Cubes

PREFIX: cct
TRANSACTION: JQ16
STRUCT: curvcorr_param

Field TypeDescriptionFieldPos

char 12Curve Correlation Cubeccc_id_s1

char 12Upper Curve Correlation Cubeupper_ccc_id_s2

unsigned_int16Overlap, PC1overlap_pc1_n3

unsigned_int16Overlap, PC2overlap_pc2_n4

unsigned_int16Overlap, PC3overlap_pc3_n5

char 3Currencycurrency_s6

char 3Margin Classmargin_class_s7

unsigned_int8Volatility Correlationvolatility_corr_rm_c8

A.3.3 Deliveries

PREFIX: dlv
TRANSACTION: CQ52
STRUCT: cl_delivery_api

Field TypeDescriptionFieldPos

char 2Account Countryaccount.country_id_s1

char 5Account Customeraccount.ex_customer_s2

char 10Accountaccount.account_id_s3

char 2Delivery Account Countrydelivery_account.country_id_s4

char 5Delivery Account Customerdelivery_account.ex_customer_s5

char 10Delivery Accountdelivery_account.account_id_s6

unsigned charSeries Countryseries.country_c7

unsigned charSeries Marketseries.market_c8

unsigned charSeries Instrument Groupseries.instrument_group_c9

unsigned charSeries Modifierseries.modifier_c10

unsigned shortSeries Commodityseries.commodity_n11

unsigned shortSeries Expiration Dateseries.expiration_date_n12

signed intSeries Strike Priceseries.strike_price_i13

unsigned charDelivery Base Countrydeliv_base.country_c14

unsigned charDelivery Base Markedeliv_base.market_c15

unsigned charDelivery Base Inst. groupdeliv_base.instrument_group_c16
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Field TypeDescriptionFieldPos

unsigned charDelivery Base Modifierdeliv_base.modifier_c17

unsigned shortDelivery Base Commoditydeliv_base.commodity_n18

unsigned shortDelivery Base Exp. Datedeliv_base.expiration_date_n19

signed intDelivery Base Strike Pricedeliv_base.strike_price_i20

signed _int64Quantity, Delivery Basedeliv_base_quantity_q21

signed _int64Quantity, Deliverydelivery_quantity_q22

signed intDelivery Numberdelivery_number_i23

signed intKey Numberkey_number_i24

signed intOrigin, Deliverydelivery_origin_i25

signed intClass Numberclass_no_i26

signed intSequence Numbersequence_number_i27

signed intEvent Typeevent_type_i28

signed intOriginal Delivery Numberoriginal_delivery_number_i29

signed intOriginal Key Numberoriginal_key_number_i30

unsigned intDelivery Unitdelivery_unit_u31

unsigned intDelivery Propertiesdelivery_properties_u32

unsigned intPropagationpropagation_u33

char 8Settlement Datesettlement_date_s34

char 8Datedate_s35

char 2Clearing Account Countryclearing_account clearing_account.coun-
try_id_s (char 2) + clearing_ac-
count.ex_customer_s (char 5) + clear-
ing_account.account_id_s (char 10)

36
char 5
char 10

Clearing Account Customer
Clearing Account

char 8Original Dateoriginal_date_s37

char 32Passthroughpassthrough_s38

unsigned charDelivery Typedelivery_type_c39

unsigned charOrginator Typeoriginator_type_c40

unsigned charDelivery Statedelivery_state_c41

unsigned charBought/Soldbought_or_sold_c42

unsigned charExternal Trade Fee Typeext_trade_fee_type_c43

char 2Giving up exchangegiving_up_exchange_s44

char 8Date, settlement instructionsettlement_instr_date_s45

A.3.4 Fixing Values

PREFIX: fix

page 284 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



TRANSACTION: CQ8
STRUCT: answer_fixing_val_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

signed intFixing Valuefixing_value_i8

unsigned shortDecimals, fixingdec_in_fixing_n9

A.3.5 Forward Trades at Expiration

PREFIX: frw
TRANSACTION: -
STRUCT: cl_trade_api
See Today’s Trades on page 299 for prefix trd

A.3.6 Extended Margin Parameters

PREFIX: map
TRANSACTION: RQ3
STRUCT: answer_margin_series_param_ext_item_t

Field TypeDescriptionFieldPos

unsigned shortSeries Countryseries.country_c1

unsigned shortSeries Marketseries.market_c2

unsigned shortSeries Instrument Groupseries.instrument_group_c3

unsigned shortSeries Commodityseries.modifier_c4

signed intScenario numberseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

signed intValuation Interval, Downdown_int_i8

signed intValuation Interval, Upup_int_i9

signed intInterest, Risk Freerisk_free_rate_i10

signed intVolatility Held Downheld_vol_down_11
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Field TypeDescriptionFieldPos

signed intVolatility Held Upheld_vol_up_i12

signed intVolatility Written, Downwrit_vol_down_i13

signed intVolatility Written, Upwrit_vol_up_i14

signed intVolatility, Fixedfixed_vol_i15

signed intFuture Adjustment Heldheld_for_adj_i16

signed intFuture Adjustment Writtenwrit_for_adj_i17

signed intDividend, Yielddividend_yield_i18

char 15Margin Parametermarg_param_id_s19

char 15Price Parameterprice_param_id_s20

char 15Window Classwin_id_s21

char 16Parameter, Time Dependent Identitytdp_id_s22

A.3.7 FX Margin Discount Factor

PREFIX: fxd
TRANSACTION: JQ46
STRUCT: margin_class_vim_t and var_discount_factor_change_t

Field TypeDescriptionFieldPos

char 3Margin classmargin_class_s1

signed intScenario numberscenario_number_n2

char 8Date, Startstart_date_s3

char 8Date, Endend_date_s4

int64_tDiscount Factor Changediscount_factor_change_u5

int64_tDiscount Factordiscount_factor_u6

signed intDecimals, Discount Factor Changedec_in_discount_factor_change_n7

signed intDecimals, Factordec_in_discount_factor_n8

char 16Tenortenor_n9

unsigned charTenor typetenor_type_c10

char 16Tenor parameters, Identityten_id_s11

char 12Curve Idcrv_id_s12

char 3Global curve currency, Identitycrv_currency_s13

unsigned charManual scenariois_manual_scenario_c14
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A.3.8 FX Margin Parameters

PREFIX: fxm
TRANSACTION: JQ24
STRUCT: group_var_parameters_t and margin_class_var_parameters_t

Field TypeDescriptionFieldPos

Struct margin_class_var_parameters_t

char 3Margin Class Namemargin_class_s1

signed intPercentile for Marginpercentile_for_margin_i2

signed intNumber of scenariosnbr_of_scn_n3

unsigned charVaR submethod for margin calculationsvar_submethod_margin_c4

signed intDecay rate for VaR scenarioslambda_margin_n5

char 3Global base currency, Identityglobal_base_cur_id_s6

signed intMargin offset limitmargin_offset_limit_n7

Struct group_var_parameters_t

char 16VaR parameters, Identityvar_id_s1

signed intVaR margin multiplier, 2 implicit decimalsvar_multiplier_i2

unsigned charSpecifies whether a forward cash flow should
be discounted or not

discount_fwd_profit_loss_c3

A.3.9 Instrument Types

PREFIX: ins
TRANSACTION: DQ22
STRUCT: answer_instrument_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

signed intMax Order Volumemax_order_vol_i8

unsigned intMinimum Show VolumemMin_show_vol_u9

unsigned shortHidden Volume Methodhidden_vol_meth_n10

unsigned shortPublic Order Infopub_inf_id_n (7.0.2)11
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Field TypeDescriptionFieldPos

char 4Instrument IdiInt_id_s12

char 32Instrument Namename_s13

unsigned charMaintain positions Y/Nmaintain_positions_c14

char 31(reduced increased from char 12)(filler_31_s)15

A.3.10 Instrument Classes

PREFIX: cls
TRANSACTION: DQ20
STRUCT: answer_instrument_class_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

unsigned charULS Countryupper_level_series.country_c8

unsigned charULS Marketupper_level_series.market_c9

unsigned charULS Instrument groupupper_level_series.instrument_group_c10

unsigned charULS Modifierupper_level_series.modifier_c11

unsigned shortULS Commodityupper_level_series.commodity_n12

unsigned shortULS Expiration Dateupper_level_series.expiration_date_n13

signed intULS Strike Priceupper_level_series.strike_price_i14

signed intPrice Quotation Factorprice_quot_factor_i15

signed intContract Size including deccontract_size_i16

signed intExercise Limitexerc_limit_i17

signed intRedemption Valueredemption_value_i18

unsigned shortDerivate Levelderivate_level_n19

unsigned shortDecimals, Strike PriceDec_in_strike_price_n20

unsigned shortDecimals, Contract SizeDec_in_contr_size_n21

unsigned shortRanking TypeRnt_id_n22

unsigned shortDecimals Premiumdec_in_premium_n23

char 256Tick Sizetick_size24
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Field TypeDescriptionFieldPos

unsigned shortDecimals In Deliverydec_in_deliv_n25

char 132Block Sizeblock_size26

unsigned shortDecimals In Cleared Quantitycleared_dec_in_qty_n27

char 3Currencybase_cur_s28

unsigned charTradedtraded_c29

unsigned charExercise Limit Unitexerc_limit_unit_c30

char 10Instrument Class Idinc_id_s31

char 10Trade Report Classtrc_id_s32

char 32Instrument Class Namename_s33

char 1Fractions Yes/Nois_fractions_c34

unsigned charPremium/Price Formatprice_format_c35

unsigned charStrike Price Formatstrike_price_format_c36

unsigned charCabinet Formatcabinet_format_c37

unsigned charPrice Unit, Premiumprice_unit_premium_c38

unsigned charPrice Unit, Strikeprice_unit_strike_c39

char 32Settlement Currencysettl_cur_id_s40

char 3Credit Classcredit_class_s41

char 12Csd Idcsd_id_s42

A.3.11 Margins

PREFIX: mrg
TRANSACTION: RQ6
STRUCT: answer_margin_ext_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

signed _int64Margin Requirementsmargin_req_u8

signed _int64Market Valuemarket_value_q9

char 2Account Countryaccount.country_id_s10
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Field TypeDescriptionFieldPos

char 5Account Customeraccount.ex_customer_s11

char 10Accountaccount.account_id_s12

char 3Currencycurrency_s13

A.3.12 Margin Vector Information, Preliminary

PREFIX: vcp
TRANSACTION: RQ12 (Intra day 3=3) STRUCT: answer_margin_vector_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

unsigned intPointpoint_i8

unsigned intSpotspot_i9

unsigned intHeld Lowheld_low_risk_i10

unsigned intWritten LowWritten_low_ risk_i11

unsigned intHeld Writtenheld_middle_ risk_i12

unsigned intWritten MiddleWritten_middle_ risk_i13

unsigned intHeld Highheld_high_ risk_i14

unsigned intWritten HighWritten_high_ risk_i15

char 8Date, CreatedCreated_date_s16

A.3.13 Margin Vector Information

PREFIX: vct
TRANSACTION: RQ12 (Intra day 3=0) STRUCT: answer_margin_vector_item
See on page 290 for the prefix vcp.

A.3.14 Margin Series Volatilities and Prices, Preliminary

NEW IN: 6.2.1 (17.2-30)
PREFIX: pms
TRANSACTION: RQ46
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STRUCT: answer_margin_series_price_ext_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

uint32Bid Pricebid_price_i8

uint32Ask Priceask_price_i9

int32Margin Settlement Pricemarg_price_i10

int32Last Paidlast_paid_i11

int32Margin Volatility Bidbid_marg_vol_i12

int32Margin Volatility Askask_marg_vol_i13

int32Margin Volatility Midmid_marg_vol_i14

int32Calculation Bid Pricecalc_bid_price_i15

int32Calculation Ask Pricecalc_ask_price_i16

int32Calculation Margin Settlement Pricecalc_marg_price_i17

int32Calculation Margin Volatility Bidcalc_bid_marg_vol_i18

int32Calculation Margin Volatility Askcalc_ask_marg_vol_i19

int32Calculation Margin Volatility Midcalc_mid_mag_vol_i20

int32Price, Highhigh_price_i21

int32Price, Lowlow_price_i22

uint32Turnoverturnover_u23

uint8Bid, Theoretical Markbid_theo_c24

uint8Ask, Theoretical Markask_theo_c25

uint8Last Paid, Theoretical Marklast_theo_c26

uint8Margin Settlement Price, Theoretical Markmarg_theo_c27

uint8Calculation Bid, Theoretical Markcalc_bid_theo_c28

uint8Calculation Ask, Theoretical Markcalc_ask_theo_c29

uint8CalculationMargin Settlement Price, Theoret-
ical Mark

calc_marg_theo_c30

char(filler_1_s)31
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A.3.15 Margin Series Volatilities and Prices, Final

NEW IN: 6.2.1 (17.2-30)
PREFIX: fms
TRANSACTION: RQ46
STRUCT: answer_margin_series_price_ext_item
See on page 291 for the prefix pms.

A.3.16 Margin Underlying Volatilities and Prices, Preliminary

NEW IN: 6.2.1 (17.2-30)
PREFIX: pmu
TRANSACTION: RQ45
STRUCT: answer_margin_ulg_price_ext_item

Field TypeDescriptionFieldPos

uint16Commodity Codecommodity_n1

char[2](filler_2_s)2

uint32Bid Pricebid_price_i3

uint32Ask Priceask_price_i4

int32Margin Settlement Pricemarg_price_i5

int32Last Paidlast_paid_i6

uint8Bid, Theoretical Markbid_theo_c7

uint8Ask, Theoretical Markask_theo_c8

uint8Last Paid, Theoretical Marklast_theo_c9

uint8Margin Settlement Price, Theoretical Markmarg_theo_c10

A.3.17 Margin Underlying Volatilities and Prices, Final

NEW IN: 6.2.1 (17.2-30)
PREFIX: fmu
TRANSACTION: RQ45
STRUCT: answer_margin_ulg_price_ext_item
See on page 292 for the prefix pmu.

A.3.18 Positions

PREFIX: pos
TRANSACTION: CQ3
STRUCT: answer_position_item
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Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned shortSeries Commodityseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

char 8Date, Modifiedmodified_date_s8

char 6Time, Modifiedmodified_time_s9

unsigned charReserved propertiesreserved_prop_c10

signed _int64Heldnbr_held_q11

signed _int64Writtennbr_written_q12

signed _int64Deny Exercisedeny_exercise_q13

char 2Account Countryaccount.country_id_s14

char 5Account Customeraccount.ex_customer_s15

char 10Accountaccount.account_id_s16

unsigned intQuantity Coverquantity_cover_u17

signed _int64Quantity, Closed outqty_closed_out18

A.3.19 Real Time Trades

PREFIX: ltp
TRANSACTION: CQ1
STRUCT: cl_trade_api
See Today’s Trades on page 299 for prefix trd.

A.3.20 Risk Cubes for Instrument

PREFIX: rct
TRANSACTION: JQ40
STRUCT: margin_class_curve

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4
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Field TypeDescriptionFieldPos

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Price Signed Intseries.strike_price_i7

signed_int32Decimals, Margin Valuedec_in_margin_value_i8

char 12Primary Yield Curveprimary_crv_id_s9

char 12Primary Curve Correlation Cubeprimary_ccc_id_s10

char 12Secondary Yield Curvesecondary_crv_id_s11

char 12Secondary Curve Correlation Cubesecondary_ccc_id_s12

unsigned_int16Decimals, Factorsdec_in_discount_factor_n13

char 8Date, Closingclosing_date_s14

char 3Margin Classmargin_class_s15

STRUCT: instrument_curve_node_values

Field TypeDescriptionFieldPos

signed_int32Point number for PC1point_no_pc1_i1

signed_int32Point number for PC2point_no_pc2_i2

signed_int32Point number for PC3point_no_pc3_i3

unsigned_int32Long, Lowlong_low_i4

unsigned_int32Short, Lowshort_low_i5

unsigned_int32Long, Middlelong_middle_i6

unsigned_int32Short, Middleshort_middle_i7

unsigned_int32Long, Highlong_high_i8

unsigned_int32Short, Highshort_high_i9

signed_int32Discount, Longdiscount_long_i10

signed_int32Discount, Shortdiscount_short_i11

A.3.21 Risk Cubes for Trade

PREFIX: crv
TRANSACTION: JQ41
STRUCT: margin_class_curve

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3
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Field TypeDescriptionFieldPos

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Price Signed Intseries.strike_price_i7

signed_int32Decimals, Margin Valuedec_in_margin_value_i8

char 12Primary Yield Curveprimary_crv_id_s9

char 12Primary Curve Correlation Cubeprimary_ccc_id_s10

char 12Secondary Yield Curvesecondary_crv_id_s11

char 12Secondary Curve Correlation Cubesecondary_ccc_id_s12

unsigned_int16Decimals, Factorsdec_in_discount_factor_n13

char 8Date, Closingclosing_date_s14

char 3Margin Classmargin_class_s15

STRUCT: trade_risk_values

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Price Signed Intseries.strike_price_i7

char 2Account Countryaccount.country_id_s8

char 5Account Customer Identityaccount.ex_customer_s9

char 10Account Idaccount.account_id_s10

signed_int64Trade Numbertrade_number_q11

STRUCT: trade_node_values

Field TypeDescriptionFieldPos

signed_int32Point number for PC1point_no_pc1_i1

signed_int32Point number for PC2point_no_pc2_i2

signed_int32Point number for PC3point_no_pc3_i3

signed_int32Value, Lowvalue_low_i4

signed_int32Value, Middlevalue_middle_i5

signed_int32Value, Highvalue_high_i6

page 295 / 306Document Revision a259215 November 2019
Private and Confidential

Clearing Workstation (CW1) User’s Guide



A.3.22 Risk Margin Scaling Factor

PREFIX: rms
TRANSACTION: JQ21
STRUCT: risk_scale

Field TypeDescriptionFieldPos

char 2Account Countryaccount.country_id_s1

char 5Account Customeraccount.ex_customer_s2

char 10Accountaccount.account_id_s3

signed_int16Risk Margin Scaling Factorrisk_margin_scaling_factor_n4

char[2]Name, Countrycountry_id_s5

char[5]Market, Identitymar_id_s6

A.3.23 Series

PREFIX: ser
TRANSACTION: DQ9
STRUCT: answer_series_bo_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

unsigned charULS Countryupper_level_series.country_c8

unsigned charULS Marketupper_level_series.market_c9

unsigned charULS Instrument groupupper_level_series.instrument_group_c10

unsigned charULS Modifierupper_level_series.modifier_c11

unsigned shortULS Commodityupper_level_series.commodity_n12

unsigned shortULS Expiration Dateupper_level_series.expiration_date_n13

signed intULS Strike Priceupper_level_series.strike_price_i14

signed intContract Sizecontract_size_i15

signed intPrice Quotation Factorprice_quot_factor_i16

char32Instrument Idins_id_s17

char12ISIN Codeisin_code_s18
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Field TypeDescriptionFieldPos

unsigned charStopped By Issuestopped_by_issue_c19

char 12ISIN Code, old seriesisin_code_old_s20

char 8Date Notationdate_notation_s21

char 8Date Last Tradingdate_last_trading_s22

char 6Time Last Tradintime_last_trading_s23

char 8Date Delivery Startdate_delivery_start_s24

char 8Date Delivery Stopdate_delivery_stop_s25

unsigned charDeliverabledeliverable_c26

unsigned charSuspended (Yes=1, No=2)suspended_c27

unsigned charSeries Statusseries_status_c28

unsigned charTailor Made Templatetm_template_c29

unsigned charTailor Made Seriestm_series_c30

char 8Settlement Datesettlement_date_s31

char 8Start Datestart_date_s32

char 8End Dateend_date_s33

unsigned charAccept as collateralaccept_collateral_c34

char 8First Trading Datedate_first_trading_s35

char 6Time First Tradingtime_first_trading_s36

uint8_tTraded in GENIUMtraded_in_click_c37

uint8_tTradedtraded_c38

char 8Effective expiration dateeffective_exp_date_s39

char 8Date, Delivery period referencedate_period_ref_s40

Note
Not in-
cluded in
DA9, see
DA125.

unsigned charDelivery period typedelivery_period_type_c41

Note
Not in-
cluded in
DA9, see
DA125.
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Field TypeDescriptionFieldPos

unsigned charExpiration frequencyexpiration_frequency_c42

Note
Not in-
cluded in
DA9, see
DA125.

A.3.24 Series Extended

PREFIX: sxt
TRANSACTION: DQ125
STRUCT: ns_inst_series_basic

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

unsigned_int16Tick Size, Multiplestep_size_multiple_n8

char 32Series nameins_id_s9

char 32Series name, longlong_ins_id_s10

char 8Time, last tradingdate_last_trading_s11

char 6Time, last tradingtime_last_trading_s12

char 8Date, first tradingdate_first_trading_s13

char 6Time, first tradingtime_first_trading_s14

unsigned_int8Series, statusseries_status_c15

unsigned_int8Suspendedsuspended_status_c16

unsigned_int8Traded, in GENIUMtraded_in_click_c17

unsigned_int8Operationdb_operation_c18

unsigned_int8Only trade reports allowedtrade_reporting_only_c19

unsigned_int8Tradedtraded_c20

STRUCT: ns_inst_series_basic_single
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Field TypeDescriptionFieldPos

int32_tContract sizecontract_size_i1

int32_tPrice, Quotation Factorprice_quot_factor_i2

unsigned_int16Trading State Numberstate_number_n3

unsigned_int16Period, Ex Couponex_coupon_n4

char 12ISIN Codeisin_code_s5

char 8Date, Settlementsettlement_date_s6

char 8Date, First Settlementfirst_settlement_date_s7

char 8Date, Notationdate_notation_s8

unsigned_int8Deliverabledeliverable_c9

char 8Effective Expiration Dateeffective_exp_date_s10

unsigned_int8External Information Sourceext_info_source_c11

STRUCT: ns_inst_series_bo

Field TypeDescriptionFieldPos

char 12ISIN Code, Old Seriesisin_code_old_s1

unsigned_int8Template Seriestm_template_c2

unsigned_int8Tailor Made Seriestm_series_c3

unsigned_int8Accepted as Collateralaccept_collateral_c4

STRUCT: ns_inst_series_additional_info

Field TypeDescriptionFieldPos

char 240Key info document(KID)key_info_doc_s1

char 9EUSIPA codeeusipa_s2

STRUCT: ns_inst_series_product_id

Field TypeDescriptionFieldPos

char 16Option typeproduct_id1

TRANSACTION: DQ8

Field TypeDescriptionFieldPos

unsigned_int8Option typeoption_type_c1

A.3.25 Today’s Trades

PREFIX: trd
TRANSACTION: CQ10, CQ11
STRUCT: cl_trade_api
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Field TypeDescriptionFieldPos

char 32Series Descriptionseries_t1

char 2Trading Code Countrytrading_code.country_id_s2

char 5Trading Code Customertrading_code.ex_customer_s3

char 5Trading Code Usertrading_code.user_id_s4

unsigned charSeries Countryseries.country_c5

unsigned charSeries Marketseries.market_c6

unsigned charSeries Instrument Groupseries.instrument_group_c7

unsigned charSeries Modifierseries.modifier_c8

unsigned shortSeries Commodityseries.commodity_n9

unsigned shortSeries Expiration Dateseries.expiration_date_n10

signed intSeries Strike Priceseries.strike_price_i11

char 2Account Countryaccount.country_id_s12

char 5Account Customeraccount.ex_customer_s13

char 10Accountaccount.account_id_s14

char 2User Code Countryuser_code.country_id_s15

char 5User Code Customeruser_code.ex_customer_s16

char 5User Code Useruser_code.user_id_s17

char 2Countersign Code Countrycountersign_code.country_id_s18

char 5Countersign Code Customercountersign_code.ex_customer_s19

char 5Countersign Code Usercountersign_code.user_id_s20

unsigned charNew Series Countrynew_series.country_c21

unsigned charNew Series Marketnew_series.market_c22

unsigned charNew Series Instrument Groupnew_series.instrument_group_c23

unsigned charNew Series Modifiernew_series.modifier_c24

unsigned shortNew Series Commoditynew_series.commodity_n25

unsigned shortNew Series Expiration Datenew_series.expiration_date_n26

signed intNew Series Strike Pricenew_series.strike_price_i27

char 2Party Countryparty.country_id_s28

char 5Party Customerparty.ex_customer_s29

char 2Position Account Countrypos_account.country_id_s30

char 5Position Account Customerpos_account.ex_customer_s31

char 10Position Accountpos_account.account_id_s32

unsigned charOrigin Series Countryorig_series.country_c33

unsigned charOrigin Series Marketorig_series.market_c34
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Field TypeDescriptionFieldPos

unsigned charOrigin Series Inst. Grouporig_series.instrument_group_c35

unsigned charOrigin Series Modifierorig_series.modifier_c36

unsigned shortOrigin Series Commodityorig_series.commodity_n37

unsigned shortOrigin Series Expiration Dateorig_series.expiration_date_n38

signed intOrigin Series Strike Priceorig_series.strike_price_i39

signed intSequence NumberSequence_number_i40

signed intTrade Numbertrade_number_i41

signed intOriginal Trade Numberorig_trade_number_i42

signed intPrice, Dealdeal_price_i43

signed_int64Quantity, Tradetrade_quantity_i44

signed intDeal Numberdeal_number_i45

unsigned intGlobal Deal Numberglobal_deal_no_u46

signed intSequnce Number, Externalext_seq_nbr_i47

signed intReturned Status, Externalext_status_i48

signed_int64Quantity, Remainingrem_quantity_i49

signed_int64Quantityquantity_i50

signed_int64Order Numberorder_number_u51

unsigned intTrade Number, Externalext_trade_number_u52

unsigned intOriginal Trade Number, Extorig_ext_trade_number_u53

signed intResudialResidual_i54

char 8Date, Createdcreated_date_s55

char 6Time, Createdcreated_time_s56

char 8Date, As Ofasof_date_s57

char 6Time, As Ofasof_time_s58

char 8Date, ModifiedModified_date_s59

char 6Time, ModifiedModified_time_s60

char 15Customer InformationCustomer_info_s61

char 8Date, ClearingClearing_date_s62

char 32Passthrough Informationpassthrough_s63

unsigned charTrade Type, Originalorig_trade_type_c64

unsigned charBought or Soldbought_or_sold_c65

unsigned charDeal Sourcedeal_source_c66

unsigned charOpen Close Requestopen_close_req_c67

unsigned charOpen or Closeopen_close_c68
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Field TypeDescriptionFieldPos

unsigned charTrade Typetrade_type_c69

unsigned charTrade Statetrade_state_c70

unsigned charAttentionattention_c71

char 1Account Typeaccount_type_c72

unsigned charInstigantInstigant_c73

unsigned charCabinet Price indicatorcab_price_ind_c74

unsigned charExternal Trade Fee Typeext_trade_fee_type_c75

signed _int64Heldnbr_held_q76

signed _int64Writtennbr_written_q77

signed _int64Held, Totaltotal_held_q78

signed _int64Written, Totaltotal_written_q79

signed intCommissioncommission_i80

char 2Give Up Member Countrygive_up_member.country_id_s81

char 5Give Up Member Customergive_up_member.ex_customer_s82

signed intGive Up Numbergive_up_number_i83

unsigned charGive Up Stategive_up_state_c84

unsigned charLegal Event Statele_state_c85

char 2(filler_2_s)86

unsigned intBig Attentionbig_attention_u87

A.3.26 Trading Statistics

PREFIX: sts
TRANSACTION: IQ42
STRUCT: answer_trade_statistics_item

Field TypeDescriptionFieldPos

unsigned charSeries Countryseries.country_c1

unsigned charSeries Marketseries.market_c2

unsigned charSeries Instrument Groupseries.instrument_group_c3

unsigned charSeries Modifierseries.modifier_c4

unsigned charSeries Commodityseries.commodity_n5

unsigned charSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

signed intPremium, bidbid_premium_i8

signed intPremium, askask_premium_i9
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Field TypeDescriptionFieldPos

signed intPrice, openingopening_price_i10

signed intSettle Pricesettle_price_i11

signed intPrice, lastlast_price_i12

signed intPrice, highhigh_price_i13

signed intPrice, lowlow_price_i14

signed_int64Volume, Todayvolume_today_i15

signed_int64Volume, Yesterdayvolume_yesterday_i16

signed_int64Turnover, Todayturnaround_yesterday_u17

signed_int64Turnover, Yesterdayturnaround_today_u18

signed_int64Open Interestopen_balance_u19

signed_int64Revised Open Balancerevised_open_balance_u20

signed intVolatilityvolatility_i21

signed intPrice, underlyingunderlying_price_i22

unsigned charBid, Theoretical Markbid_theo_c23

unsigned charAsk, Theoretical Markask_theo_c24

A.3.27 Underlying

PREFIX: und
TRANSACTION: DQ19
STRUCT: answer_underlying_item

Field TypeDescriptionFieldPos

unsigned shortUnderlying Identitycommodity_n1

char 16Commodity Codecom_id_s2

char 12ISIN Codeisin_code_s3

unsigned shortDecimal Pricedec_in_price_n4

char 8Release Datedate_release_s5

char 8Termination Datedate_termination_s6

char 8Dated Datedate_dated_s7

char 32Underlying namename_s8

char 3Underlying currencybase_cur_s9

unsigned charDeliverable Yes/Nodeliverable_c10

unsigned shortCupon Frequncycoupon_frequency_n11

signed _int64Nominal Valuenominal_value_q12

unsigned shortDay Countday_count_n13
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Field TypeDescriptionFieldPos

unsigned shortDays in interest yeardays_in_interest_year_n14

unsigned intCupon interestcoupon_interest_i15

unsigned shortCupon Settlement Dayscoupon_settlement_days_n16

unsigned charUnderlying Typeunderlying_type_c17

unsigned charPrice Unit Underlyingprice_unit_c18

unsigned shortDecimal Nominal Valuedec_in_nominal_n19

unsigned charFixed Income Typefixed_income_type_c20

unsigned charUnderlying Statusunderlying_status_c21

char 6Underlying Issuerunderlying_issuer_s22

char 6Delivery Start Timetime_delivery_start_s23

char 6Delivery Stop Timetime_delivery_stop_s24

char 1024Tick Sizecupon_all25

A.3.28 Yield Curve Names

PREFIX: yct
TRANSACTION: EQ10/JQ15
STRUCT: yield_curve_names/stress_factors_for_yield_curve/principal_factors

Field TypeDescriptionFieldPos

char 12Curve Idcrv_id_s1

char 12Curve Correlation Cubeccc_id_s2

signed_int16Mininum Number of Nodesmin_num_nodes_n3

signed_int16Minimum Number of Daysmin_num_days_n4

unsigned_int16Decimals, Yielddec_in_yield_n5

unsigned_int16Decimals, Factorsdec_in_discount_factor_n6

char 2Name, Countrycountry_id_s7

char 3Currencycurrency_s8

unsigned_int8Curve Construction Methodcurv_construction_method_c9

unsigned_int8Day Count Conventionday_count_conv_c10

unsigned_int8Discount Methoddiscount_method_c11

A.3.29 Window Class

PREFIX: wct
TRANSACTION: JQ13
STRUCT: window_class_data
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Field TypeDescriptionFieldPos

unsigned shortSeries Countryseries.country_c1

unsigned shortSeries Marketseries.market_c2

unsigned shortSeries Instrument Groupseries.instrument_group_c3

unsigned shortSeries Commodityseries.modifier_c4

signed intScenario numberseries.commodity_n5

unsigned shortSeries Expiration Dateseries.expiration_date_n6

signed intSeries Strike Priceseries.strike_price_i7

char 3Margin Classmargin_class_s8

char 16Window Classwindow_class_id_s9

char 16Upper Classupper_wrm_id_s10

signed intWindow Size Spotwindow_size_spot_n11

signed intWindow Size Volatilitywindow_size_vola_n12
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