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1 Summary of Changes

Changes between this version and version a2575 (5.0.0230).

No

Changes

Comment

1

Updated screenshot and added one post in table describing Prior UIT
field in subchapter Repo Order on page 120.
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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:
e Clearing Workstation (CW1) Installation Guide
e 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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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 File menu provides options to log on and out, change password, and to exit the CW1
application. When you start the application the OMnet Login window opens 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 Start menu, select Programs, NASDAQ OMX, Genium INET Clearing, Clearing

Workstation 1.

2. The splash screen appears next.

15 November 2019 Document Revision a2592 page 13 / 306

Private and Confidential



l’INanaq Clearing Workstation (CW1) User’s Guide

Genium INET"

Clearing Workstation 1

& Nasdaq

3. The Logon window opens.

i L(g

uﬂﬁ

Username:
SP_CWAL

Password:

Enter your OMnet Username and Password.

Username Your OMnet CW1 user identification, trading code.
Password Your OMnet CW1 user 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 1 main 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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* Isyour 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?

e Isyour OMnet user identity and password set up on the OMnet gateway node?
* Isthe 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 File menu, click Disconnect from OMnet.
2. Ifa question appears, see Exit question below. If the log out was 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 File menu, 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>?
Yes All pending changes will be lost
No You have the option to stop the log out or exit procedure and send pending changes
3. If the exit was finished the application closes.
3.14 Changing Password
When your OMnet password expires, the Change password window appears 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 File menu, click Change password.

2. The Change password window opens.

Change password

Old password:
SRR RBORRRS

MNew password:

Confirm password:

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:

e search window—Search criteria can be entered, and the search result is listed in a
table.

¢ Item window—Specific data can be entered by the user in order to create or modify
data.

The name of the window is displayed on the title bar. You can navigate using the mouse,
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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F= Members - Genium El@
Member: * ¥
Member . Mame . Type Trading access [«
[T kreditbanken A/S R
CO ALB Arbejdernes Landsbank AfS F
CO ALM Alm. Brand Bank A/S F
COALO ALOC Bonnier A/S X
CO AMA Amagerbanken af 2011 A/S F
CO ATP ATF Fondsmeeglerselskab AfS R
CO BANO BankNordik P/F R
CD BAS Basisbank A/S R
CO BEC Bankernes EDB Central X
CO BEH Bankernes EDB Central, Herning X
CO BER Bankernes EDB Central, Roskilde X
CO BKD Bankdata X
CO BRF BRFkredit A/S R
CO BSP Brorup Sparekasse R
CO CAM Carnegie Asset Management R -
[ Search J | Close
1248

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
Adjusting column width Working in the column heading, the column width can be adjusted by dragging
its right border, and the entire column can be dragged and dropped to a new
3 | cuantity | Price | Fre position.
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Managing Lists

Sorting columns

Bccounkt T
Accounkt £

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.

Alternatively to sort rows, click anywhere in the list and choose Sorting on
the right-click menu. The Sort window opens providing three optional columns
on which the order of rows can be changed.

Select options and click OK. The rows are reorganized according to your selec-
tions.

Sort [El

Sort by
[Member vl

Then by

[Name vl

Then by
[Trading ACCESS vl
[ (0] ] l Cancel ]

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

15 November 2019

Document Revision a2592 page 18 / 306
Private and Confidential



I’INanaq Clearing Workstation (CW1) User’s Guide

Managing Lists

Organizing columns If many properties exist some can be hidden. For all items you can make hidden
columns visible by choosing Column on the right-click menu, described below:

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

2. The Columns window opens.

o =
Hidden columns Displayed calumns
Type Mermber Move up
Name

< Remove

——

3. Inthe 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, click Move up or Move
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. Click OK. The columns are reorganized according to your selections.

Rows
Properties Each row in a table represents an item. When double-clicking an item in any
list, an item window opens displaying all individual properties for the selected
item.
Details |
Member CO AMA
MName Amagerbanken af 2011 AjS
Type E
Trading access
Grid in Lists 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-click menu
are provided.
Tip
On Properties on the Edit menu, you can customize all window
in the application.
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Managing Lists

Selecting rows

Many window display lists of items with many properties.

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 4 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.

MNew Account

Account:

Alias:

Journal

Fee

Custodian bank:
Confirmation
Risk currency:
Created:
Modified:

State:
Read access:

Risk conversion:

Exclude from RCAR
calculation:

m

X5

CA

Account type: TCA
Emptied

Trade account:

Margin account:

Position account:
Settement

Call account:

Investor -

Mationality:

Account

Origin account:

Risk ranking dass: 10
Organisation

Margin Class:

lRegistered

v] Foreign INo vJ

[None

v] Risk margin net: INo vJ

[Defﬁult

-] Auto (o -

[No

I Send ] [ Search ] I Close ]

Figure 2: Example of an Item Window

Item window

Entering Text

®

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.

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

Date and Time In a window, a date value can be selected by using the arrow keys:

[€] 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.

El apilzoos I3

mié b oon to ko lo 50
03 1 2 3 4 8
E 7 8 9 10 1 12
13 14 15 16 17 18 13
20 2 2 2324 B/ %
ZEXHm 01 2 oz
4 B B 7 8 9 10
[ lIdag: 2009-04-28

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:

Button Action

Annul Annuls a selected item in a list of many items or the item displayed in an item window.
Apply Apply changes before confirming it.

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

Confirm Confirms/countersigns a selected item in a list of many items or the item displayed in

an item window.

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

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

Reject Rejects a selected item in a list of many items or the item displayed in an item window.
Search Initiates a search for items within the search criteria limitations.

Send Sends the data that you have entered in the window to the central system for validation

and storage.

3.24 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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Option

Action

Properties

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

Column Settings

Opens the Columns settings window for organizing columns.

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

Sorting Opens the Sort window for sorting the list items according to selected fields.
Copy Copies selected items in the list to the clipboard.

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

Select all Selects all items in the list.

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

Export to file

Exports the data in the window to a data file.

3.2.5 Copying, Pasting and Printing

The right-click menu, and the Edit menu 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

Copying

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

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:
*  Onthe Edit menu, click Copy—copies the selected part of the list.

*  Onthe Edit menu, 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. Inany window select one or more items.
2. On the Edit menu, 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

Pasting You can paste the following way:
*  Windows standard shortcut [CRTL] + [v]
Perform this procedure if you want to paste data from the Windows clipboard to the
application.
1. Inany window select a destination.
2. Press [CRTL] + [v].
3. The selected data is pasted from the clipboard to the application.
Printing You can print the following way:
. 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. Inalist 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.
Print Setup @
Printer
Name:  [\isel0pm01':2510_01 ~| | Propetties... |
Status: Ready
Type: TOSHIBA e-STUDIOE530C SeresPCLE
Where:  Sweden/Stockhalm
Comment: Printer Island
Paper Oriertation
Size: [M {210 % 297mm) - I (@ Portrait
Source: [Puto vl () Landscape
o) (o
4. Select printer and click OK 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 (;I) on the Series search option.
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Series browser

[{Underlying) VI {Instrument group)] (Expiration d (Series)

Click the Title bar to attach the Series Browser to the window that is currently open.

. Series - Genium : EI
: {Instrument group] (Expiration d (Series) v |
Seness | D
Series . ISIN Underlying Instrument group Strike price New contract size
| “ L} L2
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:

Check current settings by choosing Connection on the Help on the main menu, or the Help button.

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

Connection Information @

OMnet

User: COPC_BUSKAS (SEOMMM COIB )
Gateway host: tv0378 (Production)
Gateway socket: 5024

Business date: 2012-02-15

OMex version: 2.0,U0000020, (EN-LIMUX)

3. Check the settings and click ok.

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

General Properties @

Client configuration | User corfiguration

Connection

Server: w0378 @s
Socket: |EE

Mail

[7] Use builtin SMTF when sending mail

SMTP- server:

Reports

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 the members 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 Edit menu, then Client configuration tab.

2. The Client configuration tab opens in the General Properties window.
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General Properties
Cliert corfiguration | User configuration

Connection

Server: w0378 %
Socket: |ETEH

Mail

[ Use built-in SMTP when sending mail
SMTP- server:

Reports i

g
=
&

<)

[ ok || Camead || roply

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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o = o

General Properties

| Client u:u:unfigurati-:unl Uzer configuration |

Clearing Meszage _ _ M atitications for
[ visible notification __Ej__ Huolding
Sound Motifization £

C:hU sers'\PuEIicHN azdag |

Buziness Alert
izible notification Information
Sound Maotification Warning
Browse. . Ertor
DrataT able Font
Marme: Tahoma
e B
b ail

Dizplay name:

E-mail address: [ a

Default Account
OTC Trade Repaort: |

] ] l Cancel Apply

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 Edit menu, 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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Font: Forit style:
Regular

AaBbYyZz

Script:

4. Select desired font and style and click ok.

3.4 Customizing Clearing

34.1 Setting Clearing Reports Folder

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

1. Select pProperties on the Edit menu and then Client configuration tab.

2. The Client configuration tab opens in the General Properties window.
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3.4.2

Cliert corfiguration | User configuration

General Properties @

Connection
Server: w0378 %
Socket: |ETEH
Mail
[ Use built-in SMTP when sending mail
SMTP- server:
Reports i
Browse
Kl
[ ok || Camead || roply

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

. The Folders window opens.

. Select desired folder and click ok.

. Click ok.

Setting Clearing Message Properties

. The selected folder appears in the General Properties window

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 Edit menu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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General Properties @

| Cliert canfiguration| User configuration |
Clearing Meszage _ _ M atitications for
[ visible notification __Ej__ Huolding
Sound Motifization £

C:hU sers'\PuEiicHN asﬂaq |

Buziness Alert
izible notification Information
Sound Maotification Warning
Browse. . Ertor
DrataT able Font
Marme: Tahoma
e B
b ail

Dizplay name:

E-mail address: [ a
Default Account

OTC Trade Repaort: |

] ] l Cancel Apply

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 Edit menu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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o

General Properties

| Client u:u:unfigurati-:unl Uzer configuration |

Clearing Meszage

M atitications for

7] Wisible notification _;Ej;. Halding
Sound Motification A
E:HUsers'\PuElicHNasdaql
Buziness Alert
izible notification Information
Sound Maotification Warning
Browse. . Ertor
DrataT able Font
Marme: Tahoma
Size: 8
b ail
Dizplay name:
E-rail address: [ E
Default Account
OTC Trade Repaort: |
P Inztrachon
K. ] l Cancel Apply

3. Choose desired properties in the Business Alert groupbox.

4.

ick oK.

344 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 Edit menu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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o = o

General Properties

| Client u:u:unfigurati-:unl Uzer configuration |

Clearing Meszage _ _ M atitications for
[ visible notification __Ej__ Huolding
Sound Motifization £

C:hU sers'\PuEIicHN azdag |

Buziness Alert
izible notification Information
Sound Maotification Warning
Browse. . Ertor
DrataT able Font
Marme: Tahoma
e B
b ail

Dizplay name:

E-mail address: [ a

Default Account
OTC Trade Repaort: |

] ] l Cancel Apply

3. Check Holding in the Notification for box.

4. Click ok.

3.45 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 Edit menu and then User configuration tab.

2. The User configuration tab opens in the General Properties window.
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o

General Properties

| Client u:u:unfigurati-:unl Uzer configuration |

Clearing Meszage

M atitications for

7] Wisible notification _;Ej;. Halding
Sound Motification S
E:HUsersHPuEiicHNasﬂaql
Buziness Alert
izible notification Information
| Sound Matification W arning
Browse. . Ertor
DrataT able Font
Marme: Tahoma
Size: 8
b ail
Dizplay name:
E-rail address: [ E
Default Account
OTC Trade Repaort: |
[P Instruchion
K. ] l Cancel Apply

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 "J button.
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4 Accounts

The Accounts menu 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

e Account Propagation

e Account Position

e Position Transfer

e Deny Real Time

e Account Access Type

e AAT Report Connection

e Automatic Take-Up Connection

e Currency Ranking

e 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:

Registered 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.

Active 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.

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

Deleted The account is deleted; it cannot be reactivated.

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

Registered Active

(.

nactive

Figure 3: State transitions

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

Action Result Description

0 Registered -» Active An account can be created either in a Registered or an Active state.
1 Registered -» Deleted An account in a Registered state can be deleted to a Deleted state.
A Registered -» Active An account in a Registered state must be activated to an Active state

before it can be used.

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

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.

C Inactive -» Registered 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.

D Inactive -» Deleted An account can be deleted from an Inactive state if the following

criteria are fulfilled:

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

3 Either no trades were placed on the account or the trades were
deleted because of age
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4.2

4.2.1

Account Details

You can use the Account Detail menu 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
atype that serves the purpose.

Thefollowing fields contain propagation accountsthat can be used for specific purposes as further
described below:

e Emptied to

e Trade account

*  Margin account

*  Position account

e Settlement account

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

FE fccount Details - CL HKEX 34166 - Genium CW1 =
Account: kit Acc‘ount St_aie —
[lan Wacive [C]Deleted

Account Type: ™ [Cinactive [T Registered

Account Account Alias Journal number | Custodian bank Confirmation by Created Modified State Type -

4/5/2005 17:01:26 4/5/2005 15:54142 Active |OMMIBUS O |

HK CBCA AL 28(1/2005 18:11:20 9[11j2006 18:5%:16 Active | OMNIBUS_O
HK CECA A-BCAMM 12/8[2005 17:27:09 12[8j2005 19:23:59 active |OMMIELS O |

HE CBCA ANET

8f11/2006 17:41:20

8/11j2006 18:46:07

Ackive

ANET

HK CBCA APT

2Bf1/2005 17:54:00

28/12005 19:42:30

Active

APT

HK CBCA C

28(1/2005 17:47:54

28/1j2005 19:25:09

Ackive

OMMIBLIS

HK CBCAC

28(1/2005 17:498:35

28/1j2005 19:26:43

Ackive

CMNIBUS

HK CBCA C9001

2Bf1/2005 17:52:15

28/1j2005 19:39:16

Active

CLIEMT

HE CBCA C-BCAMM

12f8/2005 17:25:24

12/8/2005 19:20:50

Ackive

OMMIEUS

HK CBCA CNET

28(1/2005 17:53:31

28/1j2005 19:28:13

Ackive

CNET

HE CBCA DA
4

2812005 17:51:18

28/112005 19:40:28

Active

DAILY

Search Close

3. The Account Details window provides 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:

Criterion

Specification

Account

Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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

Account state

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:

All All accounts will be displayed.

Registered 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.

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

Inactive The account is inactive; it can be reactivated or deleted after
a Night Job.
Deleted The account is deleted; it cannot be reactivated.

5. The following context-specific options are provided:

Option

Action

Fee Associations

Opens the Fee Associations window.

Account History

Opens Account History window, see page 39.

Currency Ranking

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

6. The following columns are displayed:

Account

Account identification <exchange member number>.

Account Alias

Journal Number

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

Custodian bank

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

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

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

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

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

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

Fee type Default account fee type is displayed.

Afee 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.

Base Currency

Main currency that the underlying is traded in.

Margin class

The margin class of this row.

Registrar

A mnemonic code identifying an external account institution or source.

Organisation number

Organization number for the owner of the account.

Collateral handling

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

Direct debit account

The account from where the direct Debit instruction is performed.

Base Collateral Account

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

BC Adjustment Factor

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

Intraday Funding

Account funded by the clearing member from which any deficits on the ICA accounts
are covered in intraday as well as pre-novation evaluations.

7. To perform a search—Limit the number of items to list by selecting search criteria
related to item properties. Wildcard(s), *, or empty field means 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:

Account text Risk currency Risk conversion Account # | Registrar

Organisation number Controller Member Exposure Limit DD in Base Currency

‘Dafau\t

| - e 3|

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

Field

Description

Member Defined Exposure Limit

The value for the limit must be negative.

DD in Base Currency

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

Note
Ifit is selected not to be, the transaction may
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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Account History - Genium EI
Account: NC ARO DCM
From Time: | EAERIE 09:46:28 ToTime: 2012-02-15 23:59:59
Account | Journal number Custodian bank Confirmation by | Created | Modified |State | Type | Emptied to | Fee type

Search ] | Cloze

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

6. The following search criteria are available:

Criterion Specification

Account Account identification <exchange member number>.

The account identification from the account item selected in the Account Details
window is automatically displayed.

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

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

7. Click search.

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

4.3 Account Propagation

You can use the Account Propagation menu 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 Propagation 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.

Perform this procedure if you want to propagate accounts:

1. Select Account Propagation on the Account menu.

2. The Account Propagation window opens.

Account Propagation - Genium CW1 EI@

Account: SE HE DK

Propagation account: *Ex

Account Propagates

Search l l Close

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:

Criterion Specification

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

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

4. The following column headings are displayed:
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Field Description

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

Propagates Propagated item type option:

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 Position menu 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 Common Database, 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.

44.1 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.

15 November 2019 Document Revision a2592 page 42 / 306

Private and Confidential



I’lNanaq Clearing Workstation (CW1) User’s Guide

[EE Account Position - Genium CWL ===

Account:  ®=® Series: - ()] [ Agaregate
For 2012-03-16 [CJExpires Only deny

Account Series Long Short | Close out Denies auto Modified

R 0 -07:
HE lvorveecizo [ ol 30l ol  o0l>p1203p2164350 |

SE HB 1105111 ERICB2F60 0 4 0 0 2011-12-08 05:32:
|SE HB 1814868 TRELBIMS0 [i] 15 0 0/2012-03-26 09:32:50

1111 HMB4A210 100 0 0 012012-03-22 09:47-37
SE HB 4551111 ALFAZP125 0 25 0 012012-03-21 16:03:14
|SE HB 4561111 GN2050 0 109 0 0/2012-03-26 09:32:50
|SE HE 4551111 TRYGZF220 54 0 0 02012-03-26 13:07:21
SE HB 4551111 ERICB2F60 4 0 0 012011-12-08 05:32:16

1111 1 UMIZF42 22 0 0 0/2012-03-26 14:24:37
SE HH 4551111 VOLVB2C130 30 0 0 02012-03-22 16:43:50
SE HB 4551111 ALIVAM290 0 200 0 0[2012-03-26 09:32:52
SE HB DK ABB2U230 50| 5 0 0/2012-03-26 09:32:50
SE HB DK GETIB2X210 10 0 0 0[2012-03-26 09:32:50
|SE HB DK TRELB3IM80 60 30 1] 012012-03-26 16:07:15

16

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 Account Position 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:

Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.
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Criterion

Specification

Date

Select a Date option from the list:

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

O/N 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.

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

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.

For date

Default = <current business date>.

Expires Filters positions in instruments that expire a certain day.
Only deny Provides an option to display deny positions (i.e. positions with

the deny auto set) of expired series. This option is activated
once Expires is checked.

Aggregate

Provides an option to group positions in the same series:

<checked> Lists one position item per series.

<unchecked> Lists one position item per account.

@ 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 a message
pops up: "The operation returned a warning message: buffer
overflow occurred, limit your question please".

Show 0-positions

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

@ 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:

Option

Action

Trade History

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

Exercise Request

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

Transfer Position

Opens the Position Transfer window for transferring positions.
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4.4.2

Option

Action

Deny Automatic

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

Pos. to Net Down

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

Reinstate Position

Opens the Reinstate Position window for the selected position.

6. The Account Position W

indow provides the following column headings:

Fields Description

Account Identification <exchange member number> of the account.

Series Series identification of the traded contracts.

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

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

Deliv pos Number of deliverable underlyings contracts in the position.

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

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

Contr. size Number of underlyings in a contract.

Underlying Specifies the underlying.

Settlement Type

Specifies the settlement type, which is either Optional, Cash, or Physical.

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

Strike Price Specifies the Strike Price.

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

. To perform the search, limit the number of items to list by selecting search criteria

related to item properties. Wildcard(s), *, or empty field means no limitation regarding

that property.

Click search.

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

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.

-" Deny Automatic Exerc'rse_; M
Account: HK. CBOC C1
Series: HSI21000F3 -
Long: 2254
Short: 2 264 I

Current deny: 0

Mew deny: b ]

[ Send ][ Close |

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 system parameter CL_RESET_DENY_OVERNIGHT determines
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:

. Select Account Position on the Account menu and perform a search.
. The Position window opens.
. Select a position and choose Pos. to net down on the context menu.

. 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.

Positions to Met down @
Account: SEHE DK
Series: ABE2U230
Date: 2012-03-16

MNetDown By: B0

[ Send J l Close I

. 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.

. Click send.

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

displayed.

. Click confirm.

. 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 Position menu 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.

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

e 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 Position window opens if no side of the position is equal to zero otherwise
xxxx is displayed.

Reinstate Position i x|

Ancount: |SGETT13I0HAN

Series |EYZDB

Date: |10/11/2008 =

Oty Closed [0

Reistante Clty; ||

Search | Send I Close |

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.

o

F Position Transfer - Genium EI@
L, . .
Account: GE HB 2402613 Series:  OMXS302C630 =)
Mew account: Date: CiD
Series | Series longname |Long| Long Transfer |Short| ShortTransfer | O/C/MN/D
OMY5302C680 | c|| |:|| 5| |:||r:: |
Transfer ] [ Search ] [ Close
1

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

3. The following search criteria are available:

Criterion Specification

Account Account identification <exchange member number> of the account from which
positions are transferred.
Specify a particular sending account.
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Criterion Specification

New account Account identification <exchange member number> of the account to which
positions are transferred.
Specify a particular receiving account.

Series Series identification of the traded contracts.

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*.

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

Button Action

Transfer Transfers all positions listed in the Position Transfer window.

5. The following column headings are displayed:

Field Description
Series Series identification of the traded contracts.
Long Quantity of long (held/bought/buy) contracts; the difference between held and

written contracts if positive.

Long Transfer Quantity of long contracts to transfer.

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

Short Transfer Quantity of short contracts to transfer.
0/c/N/D (0] Open position
C Closed position
N Netted position
D Default outcome, which can result in anyone of the O, C or N options)

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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4.6

10. In the list area enter desired new quantities in the New long and New short fields.
Change the 0/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 New short position quantities are moved to the specified <New account>.
An error message is displayed if the requested method 0/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.

Deny Real Time Exercise

@® Note
The function Deny Real 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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=% Deny Real Time | |

Account: ||

Series I _I
Long: I—

Short: I—

Current deny: I—

MHew deny: ID—
Send I Lloze |

3. The following input fields are displayed:

Field Description

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.

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

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

Current deny

New deny Real time deny of long contracts.

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
History window.

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 Type window, 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.

E Account Access Type - CW1_DA

Acc Access Tepe:

TUP DA

Acc. access type |

Member ! Account | Version

Created

SEDA | SE SEB FRIRS |

2014-03-20 12:48:36

SEDA [SECOFR |

2014-03-20 12:48:26

[ Search ] [

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:

Criterion Specification

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

4. The following action button is provided:

Button Action

New Opens up the Create Account Access Type window.

5. The following column headings are displayed:

Field Description

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

Account Account identification <exchange member number>.

Version Version number will be incremented when the Account Access Type is modified.
Created Date and time of creation of the data of this row (record).

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 Type window opens.

3. Click New button.

4. The Create Account Access Type window opens.
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Create Account Access Type - CW1022...
Acc Aocess Type: |
Maote that automatic take-up A48T 'z names needs to be
starked with TUP_".
D'ezcription:
Account Created
Aeld Send | | Ciose

5. Enter Account Access Type and description for the Account Access Type.

When creating Account Access Types for automatic take-up, the Account Access Type must
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 Account window and list relevant accounts. When clicking on an account
name, in the Account column of the Account window, the account string is copied

to the clipboard. Now paste the information into the cell in the Create Account
Access Type window.

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 Type window 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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EE| Modify Account Access Type - SEB_CW... (5| =l S

Aco Access Type: |TUP_PELD

Maote that automatic take-up A48T 'z names needs to be
starked with TUP_".

Dezcription: peter]

! Account | Created

SE HB FRIRS 2014-04-19 13:19:00
SE HB FR 2014-04-21 12:48:24
SE DA DK 2014-04-21 12:48:24
SE CO DK 2014-04-25 13:17:34
SE O DK 2014-04-26 13:59:47
SE AVA DK 2014-05-03 14:35:54

o

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 Type window 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.
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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 AAT Report Connection window, 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.

EE AAT Connection - 20.0222 @ 10306 4clk.se.om.com - Genium CO = Fon ="
Acc Access Type:  * Member, BE * Repord: =
ACE, BI0ELS type Member Repart Version -
ET T CO[SE e | BXT_ACC CONNECTION ACC Az
| SEHB REPORTS SEHB |C EXERCISE AND CLOSING ACC FFT]
|SEHB REPORTS  |SEHB |C EXFRCISE AND CLOSING ACC CSV FIET]
\SEMB REPORTS ___ |SEMB _1C EXERCISE AND CLOSING ACC XLS 112
LSEHB REPORTS _ |SEHB |C FUTURE MARK T0 MARKET ACC FIF
| SEHE REPORTS SE HB C FUTURE MARK TO MARKET ACC CSV 1l
|SEHB REPORTS  |SEHB |C FUTURE MARK TO MARKET ACC XIS FIETE
|SEHB REPORTS __ |SEHB C 12
\SEHB REPORTS | F1F]]
112
| 1 [ ]
A
1l
1l
al2
FIF]
b
1
12
|SEHB REPORTS  |SEHB |N MARGIN REQUIREMENT AC a2
|SEHB_REPORTS SEHB |N MARGIN REQUIREMENT INTRA ACC FIET]
|SEHB REPORTS  |SEHB |M MARGIN REQUIREMENT INTRA ACC XIS a2,
Fl i "
[ New [[sewch J [ Qo |
i 36
[ S S S ————

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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Criterion Specification

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

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

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

4. The following action buttons are available:

Button Action

New Opens up the Create AAT Report Connection window.

5. The following column headings are displayed:

Field Description

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

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

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

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

Created Date and time the data for this row (record) was 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 Connection window 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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| Create AAT Feport Comnection - 200222 © 10206.telksn.omcom - Genum CO el

Acc ccess Type:  SEMB_REPORTS HMerber  SE HE

al
M_EORWARD. MONTHLY MARK 10 MARKET FIED. INCOME
N_FORWARD MONTHMLY MARK TO MARKIT FIXED INCOME ACC
(M FUTURE HARK TO MARKET ACC

M HARGIN_REQUIREMENT ACT ITURE. BLAL
(N HARGIH REQUIREMENT ACT XLS ] . VARG BED
(N HARGIN REQUIREMENT INTRA ACC v GG R
M HARGD_REQUIREHENT_INTEA_ACC A5 |_tdd | it
W TEADSS ALY —
M TRADES ACC S | Bemcvws | ;

[ome | (oo ] [ oo |

ul

. Specify Account Access Type and Member.

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

~N

. 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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4.8.4

FE Modify AAT Report Connection - 2.0.0222 @ tv0306.tclk.se.om.com - Genium CO

O )

AccAccess Type: |SEEP_REPORTS

N EXT ACC CONMECTION ACC

Mermber.

SE EF

Rept

C EXERCISE AND CLOSING ACC

C FUTURE MARK TO MARKET ACC

C_FUTURE T0 M ACC €SV
T

€ TRADES ACC

C TRADES ACC CSV

(L TRADES ACC XLS

N_EXERCISE AND CLOSING ACC

N_EXERCISE AND CLOSING ACC XLS

N_EXT ACC CONMECTION ACC

N_FORW. TO

N _FORWARD CLOSING MARK TO MARKET

(N FORWARD MONTHLY MARK TO MARKE

1] ¥

N FUTURE MARK TO MARKET ACC

N _FUTURE MARK TO MARKET ACC XLS

(N _MARGIN REQUIREMENT ACC
s |[N_MARGIN REQUIREMENT ACC XLS
N MARGIN REQUIREMENT INTRA ACC
\N_MARGIN REQUIREMENT INTRA ACC XL

<

N TRADES ACC
N TRADES ACC XIS

Send | [ Seach | [ Close

]

6. Click send.

(®Note

5. Click Add button and/or Remove buttons to add and remove account reports.

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

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

changes made.

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.

-

AAT Connection - 2.0.0222 @ tv0306.tclk.se.om.com - Genium CO

Please confirm the deletion of AAT connection(s): SEEP_REPORTS. Are you sure

you wish to proceed?

QK ] ’ Cancel

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 you want 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.
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AAT Automatic Take-Up Connection - CW1 0220 EP - Genium CW1
Acc Access Type: Account; e
Acc, access type [ Member Account l Created

Mew [ Search ]I Cloze

The Automatic Take-Up Connection window provides a search area for limiting the number
of displayed items in the list area.

3. The following search criteria are available:

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

4. The following action buttons are available:

Button Action

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

5. The following column headings are displayed:

Field Description

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

Member Identification <exchange member> of a member of the clearinghouse.
Account Account identification <exchange member number>.

Created Date and time the data for this row (record) was 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 Connection window 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 Connection window opens.

3. Click New button.

4. The Create AAT Automatic Take-Up Connection window opens.
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-

B Create AAT Automatic Take-Up Connection... |- [-- el

Acc Access Type: |

|| Account ' Created

Add Send || Close

Ul

. Specify Account Access Type.

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

~

. 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 AAT Automatic Take-Up Connection window displays a list of items, you can modify
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. The Modify AAT Automatic Take-Up Connection window opens showing all connections for
the AAT Automatic Take-Up Connection.

o =l

Modify AAT Automatic Take-Up Connectio... | = || & |[s234]
Acc Access Type: | TUP JARA
! Account | Created |
| SE EP DK 2014-05-09 12:37:47 |
Add Send || Close
1

Figure 4: Modify AAT Automatic Take-Up Connection
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4.9.4

4.10

4.10.1

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.

Deleting AAT Automatic Take-Up Connections

When the AAT Automatic Take-Up Connection window 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.

Currency Ranking

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

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.
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Member;

Currency Ranking:

" B
Currency Ranking - Genium CW @ﬂu

SE 5P

Currency Ranking

Member

Created by Modified by

[ Search ] [

Close

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:

Criterion Specification

Currency Ranking Specify a particular currency ranking or a group of currency rankings using a wildcard.
4. The following action button is available:

Button Action

Create Opens up the Create Currency Ranking window, see page 70.
5. The following context-specific options are provided.

Option Action

View Opens up the View Currency Ranking window for the selected Currency Ranking,

see page 69.
Modify Opens up the Modify Currency Ranking window for the selected Currency

Ranking, see page 71.

Create From

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

Delete

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

6. The following column headings are displayed:
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Field

Description

Currency Ranking

The name of the Currency Ranking.

Member

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

Created

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

Created by

The user that created the Currency Ranking.

Modified

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

Modified by

The user that last modified the Currency Ranking.

Report

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

Version

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

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.

One way 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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View Currency Ranking - Genium CW1 | =RE & |
Member: | SE MLI Curency Ranking: | ELIR-SEK
Order Currency Callback Limit Cash Collateral Limit

1 EUR 5,43 0,00

2 |sEK 4,87 0,00 |

3 0,00 0,00 |

4 0,00 0,00 |

5 0,00 0,00 |

6 0,00 0,00 |

7 0,00 0,00 |

8 0,00 0,00 |

g 0,00 0,00 |

10 0,00 0,00 |
10

i &

Result

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

Field Description

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

Currency The currency to be ranked

Cash Collateral Limit This is a limit set primarily by the CCP. It is the minimum amount of cash which should
be on the account.

Callback Limit This limit is an add-on to the previously mentioned cash collateral limit. It can be used
if the member wants to keep more money in the case of surplus than the Cash Collat-
eral Limit.

4.10.3 Creating a Currency Ranking

From the Currency Ranking window 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 Ranking window opens.

3. Click create button.
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4.10.4

4. The Create Currency Ranking window opens:

r Create Currency Ranking - CW1 - Genium EIL

Member: | SE 5P Curency Ranking: |

Crder Currency Callback Limit Cash Collateral Limit

-

Slwo|a|wlo|n| s w|m

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.

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 Mmodify in the context menu.

4. The Modify Currency Ranking window opens.
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EE| Modify Currency Ranking - Genium CW )

Member: | 5E SP Curency Ranking: | RAMK1

Currency Callback Limit Cash Collateral Limit

1 NOK
EUR
SEK

2
3
4
5
1]
7
8
9
(1]

1

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 Ranking window is used to manage assignments of Currency Rankings
to Accounts.

4.11.1 Searching Accounts Currency Rankings

Using the Account Currency Ranking window, you can display Margin 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.

Account: fr== [ Show ©nly Unanssigned

Currency Ranking:

Currency Ranking Maodified Modified by Version

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:

Criterion Specification

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

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

Show Only Unassigned | Check this box to only include MRAs which don't have any Currency Ranking assigned
to them.

4. The following context-specific options are provided.
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Option Action

Assign Opens up the Assign Currency Ranking window for the selected Currency Ranking,
see page 74.

Delete Opens up a confirmation window for deleting the assignment of the Currency

Ranking to this particular MRA.

Show Currency Ranking

Opens up the View Currency Ranking, see page 69.

5. The following column headings are displayed:

Field

Description

Account

The Margin Requirements Account.

Currency Ranking

The Currency Ranking that is assigned to the MRA.

Modified Date and time the data for this row (record) was last modified.
Modified by The user that last modified this record.
Version Version number will be incremented when there is a change in the assignment of

Currency Rankings for the MRA.

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 Assign Currency Ranking window 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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- r———-l =
Assign Currency Ranking l = ]

Select a Currency Ranking

Member; | SE MLI

Currency Ranking: [

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-Trade menu 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:
e Transfer from Transitory
e Trade History

e Holding Trade

¢ Holding Give Up

e Holding Rectify Trade

¢ Holding Rectify Deal

e Trade Reporting

e Flexible Trade Reporting
e Repo Order

e Reported Trades

e Simulate Fee

e Error Log

e 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.

Holding State 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.
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 Rectification functions can be found on the Trade History context menu.
They can also be found on the Holding Rectify Trade window.
Trades can be rectified and split.
A confirmation means 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.

Give up Giveup functions can be found on the Trade History context menu.
They can also be found on the Holding Give Up menu 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 specifying many 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 request must be confirmed or rejected by another party appointed
this role.
The rule above also applies for a deal.
Rectification Phases
Rectify request rejection | 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 When a party confirms a rectification request (Confirm), the original trade or trades
confirmation included in the deal enters a Rectified trade state, and the rectification state of the
trade or deal becomes Completed.
The system creates the new trades of Overtaking 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

Give up

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

Give up request

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.

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.

Give up request
rejection

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
confirmation

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.

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.

Action

Path Description Result

Rectify and split single
trade

Select a single trade using: | Change:
Deal-trade, Trade History, | Account
Rectify Trade on the con-
text menu.

A rectification is requested.
The Rectification state of
the original trade becomes

o Quantity the sum of Holding.

the quantities must be
equal to the original
quantity

e 0O/C/N/D

. Free text.

Rectify multiple trades

Select multiple trades using: | Change: Rectifications are request-
Deal-trade, Trade History, | * Account which will be | ed.

Rectify Trade on the con- the same for all trades | The Rectification state of all
text menu. in the group original trades becomes

. 0/C/N/D Holding.

o Free text.

Rectify deal

Select one or both trades in | Change:
the deal using: . Series
Deal-trade, Trade History,
Rectify Deal on the context
menu. D

A rectification is requested.
The Rectification state of
. the original deal becomes
. Price R
Holding.
Quantity to Buy

o Quantity to Sell.
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Action

Path

Description

Result

Give up and split single
trade

Select a single trade using:
Deal-trade, Trade History,
Give up on the context
menu.

Change:
o Member/Account

. Quantity

o Free text.

A giveup is requested.
The Giveup state of the
original trade becomes
Holding.

Give up multiple trades

Select multiple trades using:
Deal-trade, Trade History,
Give up on the context
menu.

Change:
o Account

. Quantity

. Free text.

Giveups are requested.
The Giveup state of all the
original trades becomes
Holding.

Confirm or reject holding
rectify trades

Select one or more trades
using:

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

Change nothing.

One of the following cases

apply:

. One or more rectifica-
tions are completed.
The Trade state of the
original trade becomes
Rectified. The Trade
state of the new
trades become Active.
The Rectification 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.

Confirm or reject holding
rectify deals

Select one or more deals
using:

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

Change nothing.

One of the following cases

apply:

. 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.

Reject holding giveup

Select one or more trades
given up using
Deal-trade, Holding Give
Up, Reject button.

Change:
. Free text.

The following apply:

o One or more giveups
of trades are canceled.
The included trades
remain on their origi-
nal
Members/Accounts.
The Giveup state be-
comes Rejected.
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Action

Path

Description

Result

Confirm and split a holding
giveup

Select a single trade given
up using:

Deal-Trade, Holding Give
up, Confirm button.

Change:

Account if a member
was entered it must be
changed to an explicit
account

Quantity the sum of
the quantities must be
equal to the given up
quantity

0/C/N/D

Free text.

The following apply:

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-
duced with the quanti-
ty given up. The Trade
state of the new
trades becomes Active
and their Deal source
value becomes Give
up. The Giveup state
becomes Completed.

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 wherethe systemisinstalled. Thistime
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

Property Description

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

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

Table 2: Clearing and Business Dates

Property

Description

Clearing date

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

Original clearing date

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

or rectify deal.

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.

Business date

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

Business date.

Date and Time Registrations

Each trade has several different time stamps as properties:
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Transactionswith date and timefieldswill in most casesinterpret the combined contents of those
fields as a date/time in exchange local time.

Table 3: Time Stamps

Property Description

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

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

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

5.3 Transfer from Transitory
You can use the Transfer from Transitory menu option to view and manually 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 Transfer window, you can transfer and split a single trade, transfer multiple
trades, transfer to default account and calculate an average price trade.
Single Transfer If a single trade is selected in the left area this trade can be split when transferred.
In this case if you enter a new Quantity value smaller than the original Qty 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.
Multiple Transfer If multiple trades are selected in the left area these trade will first be merged and can
then be split when transferred.
In this case the Quantity field in the right area of the Trade transfer window will inherit
the sum of all Qty left fields for all selected trades in the left area.
You can distribute this Quantity sum to various accounts if desired.
Average Price Trade Selection If multiple trades are selected in the left area an average price
trade (APT) value can be calculated.
Result The result of the average price trade calculation is presented as
one trade on one row.
5.3.1 Searching Trade Transfers
Using the Trade Transfer window, 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-Trade menu.
2. The Trade Transfer window opens.
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52 Trade Transfer - Genium INET @ ty0330 - Genium CO =[Ol x|
Account: [+== Series: [ .| Default account
From time:  [2011-10-03 [00:00:00 Totime:  [201110-03 [235959 ¥ Exclude empty tiades
Low piice: [0,00 Highpice oo I™ Exclude holding give-ups
Seies  |B/5] Oty Left | Price |0/C/N/D Created Quaniity | Atiention | Fres tewt | Effe~ Aocounl | Quanity | 0/MD | Fieeted |
ERICETII00 8 95 E9E00 D 2011-10-03 3 | %D |
AZHTR B 12| 1200[D 2011-10-03 15:38:23 12 0
AZHTR B 12| 1200[D 2071-10-03 15:36:23 1z i
AZHTR B 363| 363.00(D 20711003 15,2602 S i
AZNTR B 45 #500[0 20111003 15.0503 45 0
AZHTR B 45 #500[D 2077-10-03 15:0303 a5 0
Ayerage price trade Transfer togefau\tl Search I Transter Close

18 A

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:

Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.

Default account 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.
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Criterion Specification
From time Specify From time or use default values.
Date <created date>. Default.
Time 00.00.00. Default.
To time Specify To time or use default values.
Date <blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.
Time 23.59.59. Default.

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

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

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

Limit the number of items to list by selecting search criteria related to item properties.
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:

Field Specification
Account Specify a new account to which the trade will be transferred.
Quantity To split the original trade, specify a new quantity less than the original. The [tab]

key creates a new row.

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

(0] Open

C Mandatory close

N Net

D Default; as defined for the Account type.
Free text Enter optional free text for the overtaking trade.

5. The following action buttons are provided:

Button Action
Average price trade Merges selected trades into an average price trade.
Transfer to default Transfers selected trades to the specified Default account at the window top.
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Button Action

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

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-Trade menu 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 Trade Transfer window provides 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-Trade menu and perform a search.

2. The Trade Transfer window displays a list of items in the left area.
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3. Select multiple 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. Thetradesinthe selection are merged and then split and transferred to the specified

accounts.

5.34 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-Trade menu and perform a search.

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

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

SY FBA DAANDM1 APM0222000C B A 2002-05-28 09:15:08 50
5Y FBA DAANOM1 APM0D222000C B 51 51 D 2002-05-28 09:20:17
5Y FBA DAANDM1 APM0222000C B 52 52 D 2002-05-28 09:20:31

buerage pice tade | Transfer ta defaut |

=
Account [+ Seiies:  |* wa]  Default account, [ 5 SFE
Fram fime:  [00:00:00 Tofime:  [2359:59 I¥ Esclude emply rades
Lowpics: 000 e o — I Exclude holding give-ups
Accaunt | seies  [B/s[ OwlLeit| Price [0/CAN/D] Created [ Quantity | Status [ 2] Account | GQuartty | O/CNAD | Frestent |
S AAA ANDMZ | APZOZI7S00P |5 5 2002-05-28 08:52:00 ] 1830

Seach |

Transter

Closs

4. Click on the Average price trade button to calculate it.
5. A confirmation dialog box appears.

6. Click send to confirm the action.
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5.3.5

5.3.6

. The Trade Transfer window appears again.
. Click search to display the calculated trade.

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

area.
E5 Trade Transfer - Genium INET [_[O] x]
Account [+ Seiies  |* wxa]  Default acoount. [ 5 SFE
From time: 000000 Totime:  [235353 ¥ Exclude empy frades
Low prics: 0,00 Highpice: fogn I Esclude holding give-ups
Accaunt | seies  [B/s| OwLeit| Piice [0/CAN/D] Created [ Quantity | Status [ =] Accout | Quantty | O0/CNAD | Fres text |
SY FBA DAANOM1 [APM0222000C [B [ 51[51 [D [2002-05-28 09:20:17 | 51 I | | | |
| | »
buerage pice tade | Transfer ta defaut | Seach | Transfer Close
16 3

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.

2.

3.

Select Transfer from Transitory on the Deal-Trade menu and perform a search.
The Trade Transfer window displays a list of items in the left area.
Select a single or multiple trades in the list.

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

. Click Transfer to default button to execute the action.

. The selected trades are transferred to the default account, which is assigned to each

one of the trades in the selected group.

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

account.

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 also move the focus by pressing certain keys as described below.

The action buttons in the window have one underlined letter. You can choose the button
if you press the [Alt] key and the underlined letter at the same time.

Search

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

Left list area After a search the focus is on the left list area in the Trade transfer window.
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.

Right list area Type information in a field and press the [Tab] key to move to next field.

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

Left list area Make sure that focus is on the 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] key while moving 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

To left list area Press the [Alt] + [1] keys.
To right list area Press the [Alt] + [2] keys.
By scrolling To leave input fields press the [Esc] key.

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 History menu 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-Trade menu.

2. The Trade History window opens.

Trade History - CWI - Genium CW1 o=
— Type State
=D Rt =] [7] Normal trades [ Rectified trades Free text: [Clauy
Fromtme: 20121211  00:00:00  Totme: 20121211  23:5%:59 [JTransfer bades [ cyctde emply rodes COUEPIY T [sal
Low price: 0,00 High price: 0,00 [ Transitory trades [ Excude holding trades

Account | Series |B/5| Quantity | Price |Effect| 0fc/N/D | Trade nbr | Created |User | Confirmed by | Countersign |Type|State| Deal source | Block Order | Buy/Sellref. | Trade Venue | Orderref

> ] [ Search ] [ Close

3. The Trade History window 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. Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.
<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters
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 the Position 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 Series identification of the traded contracts.
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*.

From time Specify From time or use default values.
Date <created date>. Default.
Time 00.00.00. Default.

To time Specify To time or use default values.

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

Time 23.59.59. Default.

Low price | High price

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

Type To include certain trade types, tick their check boxes.
If all boxes are empty, all types are included:
Normal Includes trades of Standard or Overtaking type.
Transfer The trade is transferred from a transitory account or created

to net given up quantities.

Transitory The trade is placed on a transitory account.

State If selected only trades in Rectified state dispalyed.

Rectified trades

Exclude empty trades

If selected, excludes trades with no quantity left.
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Criterion

Specification

Exclude holding trades

If selected, excludes trades in the following states:

Holding GiveUp  Given up trade not yet confirmed or rejected

Holding Rectify A rectified trade not yet confirmed or rejected

Trade

Holding Rectify A rectified deal not yet confirmed or rejected

Deal

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

Free text

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

Counterparty

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

<trade side>

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

Buy
Sell

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

6. The following contex

t-specific options are provided:

Option

Action

Average Price Trade

Opens the Average Price Trade window see page 100.

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

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

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

Give up Opens the Give Up Trade window for give-up functions on a trade, see Give up

and Split a Single Trade on page 101.

7. The following column headings are displayed.

Field Description

Account Account identification <exchange member number>.

Series Series identification of the traded contracts.

B/S Buy/Sell.

Quantity Original quantity of contracts in the deal/trade.

Price The price at which the deal was made.

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

type.
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Field

Description

O/C/N/D

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

(0] Open position

C Closed position

N Netted position

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

Trade nbr

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

Created

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

User

The user last modifying the item.

Confirmed by

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

Countersign

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

Type

Trade type options:

Transitory The trade is placed in a transitory account.

Standard The trade is registered normally.
<blank>

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

trade.

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

Transfer The trade is transferred from a transitory account or created to

net given up quantities.

Closing The trade is a result of a closing series operation.
Exercise The trade is a result of an exercise operation.
Assign The trade is a result of an assign operation.

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

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

State

Trade state options:

Active <blank>  The trade is active.
Rectified The trade is rectified.

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

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

15 November 2019

Document Revision a2592 page 91 / 306
Private and Confidential



I‘INanaq Clearing Workstation (CW1) User’s Guide

Field Description
Deal source A description of the match origin.
Examples:
3 Trade reports matched between different members.
5 Trade reports where both sides are submitted by the same member.

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.

Trade venue 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.

Attention Provides information about the trade.
Error Log This trade has an entry in the Error Log
Annulled The trade has been annulled, Rectify Deal Operation
Price changed The trade price has been changed, Rectify Deal Opera-
tion
Buy/Sell changed The buy/sell attribute for the trade has been changed,
Rectify Deal Operation
Not approved The trade is not approved for clearing, Rectify Deal Op-
eration.
Block Order Displays a confirmed block order.
Reference 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.

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

Combo series The combo series of a combo deal. The field is blank if the trade does not originate
from a combo order.
Please note that this column is hidden by default.

Combo Price The combo price of a combo deal. The field is blank if the trade does not originate
from a combo order.
Please note that this column is hidden by default.
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5.4.2

Field

Description

Trade report

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

Normal

Basis

NLT 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.

EFP Exchange for Physical Trading

EFS Exchange for Swaps

Block Trade

Future delivery

Future delivery payments per trade.

payment The column can be made visible by selecting this option among the hidden columns.
Pass Through Pass through is an option for an external system to attach additional information to
atrade (can also be binary information). The information is passed through, and not
used by the clearing system.
Clean price is displayed here as <clean price> <start date> <end date>.
Reference Information entered by own member. This column is hidden by default.

World Scale Price

World scale points.

Underlying

Specifies the underlying.

Settlement Type

Specifies the settlement type, which is either Optional, Cash, or Physical.

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

Strike Price Specifies the Strike Price.

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

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.

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:

Unique deal identification

Unique trade identification

Deal number + Instrument type

Trade number + Instrument type

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

1. Select Trade History on the Deal-Trade menu.

2. The Trade History window opens.

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

4. The Deal/Trade Number window opens.

Trade History - CW1 Beta3 Build 35575 - Genium CW1 =S

Trade number

Deal number:

e T e |

I [ +1]  Account Series Combo series | Combo price | Deal source |B/S| Quantity | Price| Fee 1 | Premium | Effect| Trade Report | O/C/MN/D | Trade nbr | Org. trade nbr Create »
HKCBOCC  HSI21000F3 EMP B 8 43 -80,00 o o 3 2013-03-07 4|

' HKCBOCC  |HSI21000F3 EMP B 8] 43| -so00 o o 4 2013-03-07 1
HKCBOCC | HSI21000F3 EMP s 98| 43| -980,00 o o 5 2013-03-07 1
HKCBOCC | HSI21000F3 EMP B 98| 43| -980,00 0 0 6 2013-03-07 1
HKCBOCC | HSI21000F3 EMP s 141] 43] -1410,00 o o 7 2013-03-071=| ||
HKCBOCC | HSI21000F3 EMP B 141] 43[ -1410,00 o o 8 2013-03-07 1
HKCBOCC | HSI21000F3 EMP s 1a1| 43| -1a10,00 o o 9 2013-03-07 1
HKCBOCC | HSI21000F3 EMP B 141| 43] -1410,00 0 0 10 2013-03-07 1
HKCBOCC | HSI21000F3 EMP s 499| 43] -4990,00 o o 11 2013-03-07 1
HKCBOCC | HSI21000F3 EMp B a99| 43| -2990,00 o o 12 2013-03-07 1—
HKCBOCC | HSI21000F3 EMP s 495| 43| -4990,00 0 0 13 2013-03-07 1
HKCBOCC | HSI21000F3 EMP B 499| 43] -2990,00 o o 14 2013-03-07 1
HKCBOCC | HSI21000F3 EMP s 99| 43| -2990,00 o o 15 2013-03-07 1
HKCBOCC | HSIZ1000F3 EMP B 495| 43| -4990,00 0 0 16 2013-03-071 ~

et i | ’
<< [ seadh | [ Gose

Figure 5: Trade History Window

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

Criterion

Specification

Instrument type

Specify instrument type.

It is possible to search on all instrument types by selecting
to “*” (all instrument types).

Long name of instrument type.

wxn

. Default value is set

Trade number

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

Deal number

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

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
History window..

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 types will be displayed, even if those trades would
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 Trade window includes an original trade area to the left and a new trade area
to the right.

Inthe left area the fields refer to the original trade(s) selected in the Trade History window
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.

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

Multiple trades 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 trade window is editable. This value is auto-
matically copied to all other trades.

The 0/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 Trade window, 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 sum of all entered <new quantity> values must 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-Trade menu 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.

Rectify Trade - CW1 - Genium CW1 (=[] = |
Account Series  |BfS| Quantity | Price |Effect| Trade nbr | Free text | Order ref Account | Quantity | OfC/N/D | Free text Order capadity
SEHBIK [BETSBAKC [5 | wfwojo [ 18] \ o [ [Agent |

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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Field

Specification

new Account

Specify a new account for the overtaking trade.

new Quantity

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 O/C/N/D

Select method to update the overtaking trade:

(6] Open
C Mandatory close
N Net

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

new Free text

Enter optional free text for the overtaking trade.

new Order Capacity

Select the 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 Trade window, 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-Trade menu and perform a search.

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

3. Select multiple 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 New price 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-Trade menu and perform a search.

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

3. Select one or both trades from a deal in the list. The context menu becomes available.

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

Rectify Deal 6016 - Genium CW1

[E=N B

Qriginal ABB7T] MNew series !-!\BBI-"J
Qriginal New price 11,00
Original MNew Agreement Time |:| 2017-09-20 13:10:40  [@~
Original Benchmark Transaction New [~] Benchmark Transaction
Original Agency Cross Tx New [7] agency Cross Tx

Account BfS Quantity Effect Trade nbr Mew buy New sell Order ref
SEHB DK 5 50(0 33281 a 50
SEHB DK B 50(0 33282 50 0

Annul l l Send l l Close

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:

Field Specification
New series Specify a new series for the deal.
New price Specify a new price for the deal.

New Agreement Time

Specify a new time of agreement.

Benchmark Transaction

Check this box if the deal is a benchmark transaction.

Agency Cross Tx 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.

New buy Specify a new quantity to buy.

New sell Specify a new quantity to sell.

Underlying Specifies the underlying.

Settlement Type

Specifies the settlement type, which is either Optional, Cash, or Physical.

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

Strike Price Specifies the Strike Price.

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

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

Click send button.

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

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

(®Note

The Annul and send buttons will 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 Rectify Deal window

is annulled.

Average Price Trade

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

3. Select Average Price Trade from the context menu.

tuerge i Tt o

Account: HE CYON DA Quantity: |3

Series: SHKZ2 Avg Price: | 0,11

Il  Bought/sold: | Bought

= = |

@® 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.

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

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.

Inthe left area the fields refer to the original trade(s) selected in the Trade history window
and cannot be changed.

In the right area the fields refer to the new given up trades and can be edited.

Single trade If a single trade is selected in the Trade history window, this trade can be split when
given up.
In this case if you enter a new Quantity value smaller than the original Qty 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.

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

You can reduce this Quantity 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 Trade History window 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-Trade menu 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.

Give up 114 - Genium E

Account Series B/S | Price | O/CN/D Created Quantity Member fAccount Free text

SEHB INFO1  VOLVB2B85 B 10,00 D 2012-02-16 14:38:42 |}

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:

Field Specification

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

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

new Free text Enter optional free text for the giveup.
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(®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-Trade menu and perform a search.

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

3. Select multiple 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
Nasdag 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 the members APT account. The rounding problem is enlarged
by the fact that the participants perform repeatable APT with the same trades included.

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

3. Select Trail Average Price from the context menu.

Trail Average Price Trade 55111 - Genium C 5 X

Account | Series !BIS! Quantity ! Price | Effect | Trade nbr | Created !Typel State |

5.5 Holding Trade

@® Note
This function is optional for Clearing Workstation 1 application.

Some investors that trade through a number of brokerage members 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 Trade menu 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 the member'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-Trade menu.

2. The Holding Trade window opens.

5% Holding Trade o ] 4|

Account: IEE HE * Series: |" _I

Account | Series |BJS| Cluantity | Frice | Effect| Trade nbr | Created | User| Confirmed by Counterzign | T_l,lpe| State |

Canfirm | Reject | Search I LCloze |
v

The Holding Trade 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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Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.

4. Description of the column headings can be found in the Trade History window.
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
Trade History window. The Countersign field shows which 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 Up menu 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-Trade menu.

2. The Holding Give Up window opens.

Holding Give Up - CWL SFE 5168 i7 - Genium CWL

oo e

Series: *

&

Date:  2013-10-03

Member: | SY GOM2S

O Givenup

® Received

State
Free text [ Buy

[¥] Holcin [ Rejected
9 ) [ sell

Counterpar [
7] Completed (] Deleted e

Exttradenbr.  * [¥]Real-ime update

Series Trade nbr| Quanity Price GiveUp nbr| Given up by|Created B/ SMember/Account Free texState Deal source| Clearing date] Cc

Account Quartity 0/C Free text

=

< ] | Beest | [ Canim

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 Holding Give Up window provides a search area for limiting the number of displayed

items in the list area.

3. The following search criteria are available:

Criterion

Specification

Series

Series identification of the traded contracts.

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*.

Date

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

Giveup side

Given up Trades given up by the member as sender.

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

Specification

State

Select one of the following states for the giveup trade:
3 Holding

3 Completed
3 Rejected

. Deleted.

Free text

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

Counterparty

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

Ext trade nbr

External trade number

Check the trade side(s) to include in the search:
o Buy
o 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 one will 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 that will 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-Trade menu 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:

Field Specification

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

Quantity To split the given up trade, specify a new quantity less than the original. The [tab]
key creates a new row.
0/C/N/D Select method to update:
(6] Open
C Mandatory close
N Net
D Default; as defined by the Auto Netting value in the Account Details
window
Free text Enter optional free text.

. 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.

. Click confirm button.

. 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 Up window, the receiving member can reject trades given up. The
sender and the central clearing house can also reject.
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5.6.4

5.7

Perform this procedure to reject given up trades:

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

| Attention

Make sure that Holding is selected in the search criteria.

. The Holding Give Up window displays a list of items.
. Select one or more trades in the list.

. The selected items appear in the Holding Give Up window with one editable field in

the right pane Free text.

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

. Click Reject button.

. 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.

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 system detects 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.

Holding Rectify Trades

Using the Holding Rectify Trade menu 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-Trade menu.

2. The Holding Rectify Trade window opens.

Holding Rectify Trade - Genium CW1 ==y
Series: ¥ [
Account Series | BfS | Quantity Price Trade nbr Created | User | State Clearing date Orig Clearing date
Reject ] | Search | [ Close
0

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:

Criterion Specification

Series Series identification of the traded contracts.

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*.

4. The following action button is available:

Button Action

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

5. The following column headings are displayed.

Field Description
Account Account identification <exchange member number>.
Series Series identification of the traded contracts.
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Field Description

B/S Buy/Sell.

Quantity Original quantity of contracts in the deal/trade.

Price The price at which the deal was made.

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

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

User The user last modifying the item.

State Trade state options:

Active <blank>  The trade is active.
Rectified The trade is rectified.

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

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

Clearing date

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

Orig Clearing date

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

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-Trade menu 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-Trade menu 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.

;5 Holding Rectify Trade Detail 17

Series: |FRC10000F? Price::  [14
Account BAS | Quantiy Effect Free test Account Quantity |0/CM Free bext
HE, CMaN Nakal3 B 14|0 HE. HEE= MAKATD 14|D
FReject LCloze
v

The Holding Rectify Trade Details window 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 Deal menu 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-Trade menu and perform a search.

2. The Holding Rectify Deal window opens.

,

Series: B =]

Series | Quantity | Price | Dealnbr | AgreementTime | Benchmark | Agencycross | New series | Newprice | New Agreement Time New Benchmark | New Agency cross | Created | Registeredby |State

Reject | [ seacn | [ cose

The Holding Rectify Deal window 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:

Criterion Specification

Series Specify a particular series or a group of series using a wildcard, *, or use the Browse
button to select it.

4. The following action buttons are available:

Button Action

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

5. The following column headings are displayed.

Field Description

Series Series identification of the traded contracts.

Quantity Original quantity of contracts in the deal/trade.

Price The price at which the deal was made.

Deal nbr Deal identification number unique within each series. The deal identification number

combined with the series identification uniquely identifies the deal.

Agreement Time Specifies the time of agreement in the original deal.
Benchmark Specifies if the original deal is a benchmark transaction.
Agency Cross 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.

New series

New price

New Agreement Time | Specifies the time of agreement in the rectified deal.
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Field Description
New Benchmark Specifies if the rectified deal is a benchmark transaction.
New Agency Cross 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.

Created Date and time of creation of the data of this row (record).
Registered by Specification of the user that requested the rectification.
State Trade state options:

<blank>  The trade is active.
Rectified The trade is rectified.

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

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

Deal
Underlying Specifies the underlying.
Settlement Type Specifies the settlement type, which is either Optional, Cash, or Physical.
Option Type Specifies an option type, which is either C or P.
Strike Price Specifies the Strike Price.
Year Specifies the year, and is indicated by a digit ranging from 1 to 9.
Month Specifies the month, ranging from Jan to Dec.

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-Trade menu 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 Details window 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-Trade menu 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 Reporting window 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 Trade window and must be either
confirmed or rejected using that window.
When confirmed, the block trades can be displayed in the Reported Trades and Trade History
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-Trade menu.
2. The Trade Reporting window opens.
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Trade Reporting - CW1 - Genium CW1 =
Account |_Give-up Account | _Give-up free text | Trader 1D | _Clent Clent Qualfier Investment decision within Firm Execution within Frm | Series | _Series long name

[pereen I \

ad | [ send | [ cese

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:

Field

Specification

Account

Specify an account identification <country member account>.

Give-up Account

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

Give-up free text

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

Trader ID

Specify the trader responsible for the order.

Client Identification

Specify the short code used to identify the client of the member of the trading venue.

Client Identification
Qualifier

Specify if the client is a firm, that is, a legal entity, or a person.

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 the person within the member of the trading venue who is responsible for
the execution of the transaction resulting from the order.

Series

Specify an existing series.

Series long name

Specify the series long name.

Price Enter contract price.
Sell Enter quantity sold.
O/N/D Requested method to update positions on the receiving account:
Update method options for the trade:
(6] Open
N Net
D Default; as defined by the Auto Netting value in the Account Details
window.
Change the option if desired.
Free text Free text, for example comments to the counterparty.
Counterparty Enter identification of the counterparty.

Time of agreement

Enter time of agreement.

Trade Report

Select trade report.
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Field Specification

Reference Information entered by member.

Benchmark Trade Specify whether or not the trade is a benchmark trade.

Agency Cross 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.

Risk Reducing

Specify the commodities risk reducing indicator for MiFID reporting.

Order Capacity

Select the 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

arow).

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-Trade menu.

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 Reporting menu 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-Trade menu.

2. The Flexible Trade Reporting window opens.
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Existing Flexible series: [

'] Price: Quantity: 0

Mew Flexible series Time of Agreement: [¥] 2017-09-15 14:46:25 [~

Underlying [ '] Type: l v]
[ Benchmark trade [ Agency cross trade
Buyer Seller
Flexible Series Tmpl: [ '] Counterpart: Counterpart:
Account: Account:
Contract size: Free text: Free text:
Strike price: a Default/Open: Default/Open: Default
Exp. date: 017-08-15 Trader I Trader ID:
Client identification: Client identification:
Select side Investment Decision Investment Decision
CBoth  @Buy (O sel within Firm: within Firm:

Execution within Firm: Execution within Firm:

Order capadity: Not applicable - Order capadity: Mot applicable
Risk reducing: [} Risk reducing:

The Flexible Trade Reporting window provides the following criterion to report a Flexible

Trade:

Criterion

Specification

Existing Flexible Series

List of available existing Flexible series

New Flexible Series

Underlying

Underlying for Flexible series

Flexible series Tmpl.

A Flexible series template to use for a new Flexible series

Contract price

Contract size for Flexible series

Strike price

Strike price for Flexible series

Exp. date Expiration date for Flexible series
Price/Quantity

Price The contract price

Quantity Number of contracts in the order

Time of Agreement

The time when the trade was agreed

Type Select a type (trade report class).

Benchmark Trade Check this box if the trade is a benchmark trade.

Agency Cross 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.

Buyer/Seller

Counterpart The Counterpart in the trade

Account The account name

Free text User supplied free text information
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Criterion Specification

Default/Open The state of the trade

Basis trade If the trade has one leg in the derivatives market and one in the spot market
Trader ID The trader responsible for the order

Client Identification

The short code used to identify the client of the member of the trading venue

Investment Decision
Within Firm

The person within the member of the trading venue who is responsible for the in-
vestment decision

Execution 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

Order Capacity

The order capacity

Risk Reducing

The commodities risk reducing indicator for MiFID reporting

Select side

Both Both Buy and Sell side
Buy Buy side

Sell Sell side

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 Repo Order menu 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-Trade menu.

2. The Register Repo Order window opens.

o

Register Repo Order EI' = |
Series: [ v]
Mew dates
Start date: 2019-10-15 End date: 2019-10-15

Time of Agreement: 2019-10-15 09:45:53 [=

Order
Counterpart: Trader ID:
Quantity: a Client identification:
Repo rate: 0,000 :::;:itlz:rerzt Dedision
Clean price: 0,000 Execution within Firm:
Account: Order capacity: MA -
Free text: Prior LITT:
T Buy ) sel
Type: -

Send ] [ Close

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:

Field Specification
Series Repo series identification. Select a series in the list.
Start date Specify start date for a TM trade.

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

End date Specify end date for a TM trade.
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

Time of Agreement Enter the time when the trade was agreed
Counterpart Specify the counterpart.
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5.12

Field Specification

Quantity Specify the quantity (MSEK).

Repo rate Specify the repo rate (price).

Clean price Specify clean price (Exchange Info). The maximum number of decimals is seven,
number of decimals is set on instrument class.

Account Specify account.
If no account name is specified, the default account specified for the member will
be used.

Free text Enter free text if desired.

Buy/Sell Select buy or sell.

Type Select a type (trade report class).

Trader ID Specify the trader responsible for the order.

Client Identification

Specify the short code used to identify the client of the member of the trading venue.

Investment Decision
Within Firm

Specify the person within the member of the trading venue who is responsible for
the investment decision.

Execution 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.

Reported Trades

Order Capacity Select the order capacity.

Prior UTI Specifies a UTI (Unique Trade Identifier) from an original bilateral trade. The trade
is inherited from one trade number to the next for:
3 Annul Deal
3 Rectify Deal
3 Rectify Trade
o Give-Up
e Transfer from Transitory.
The trade will not be inherited from one trade to the next for:
3 Split Trade
3 Trade Move
3 Partial Give-Up.
This field is empty by default.

4. Click send.

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 Trades window 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-Trade menu.

2. The Reported Trades window opens.

Reported Trades - Genium CWL

fo = e

@ Own trades

Series: = ()]

(©) Counterpart trades

Type Clean Price Account Order nbr Series

Counterparty User Buy/Sell ref. Block Order

The Reported Trades window 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:

Criterion Specification

Series Series identification of the traded contracts.

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*.

Own trades If selected, only trades registered by the user's own member are displayed.
Counterpart trades If selected, only trades registered by the counterparty's member are displayed.
Only Block Trade If checked, only block trades are displayed.

4. The following context-specific options are provided:
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Option Action

Enter Order Trade reporting window is accessed. All fields are empty, except O/N/D and Type
which have default values.

Alter Modify the existing trade report.

@ 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.

Reject The selected trade report is rejected. Only own trade reports can be rejected.
5. The following column headings are displayed:

Field Field Description

Account Account identification <exchange member number>.

Series Series identification of the traded contracts.

Bought/Sold Bought/Sold.

Quantity Original quantity of contracts in the deal/trade.

Price The price at which the deal was made.

Free text Optional user-supplied free information text.

Counterparty Identification of the counterparty <exchange member>.

User The user last modifying the item.

Block Order Displays a confirmed block order.

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

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 the matched
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 Fee window 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-Trade menu.
2. The Simulate Fee window opens.
Fe= Simulate Fee - Genium E@
Account | Series . Price . Buy - Sell | Fee 1 - Fee 2 . Fee 3 - Fee 4 . Fee 5 - Fee . Fee 7 - Fee 8 | Fee9g
[ Tom[ o] o[ of of of of of o o[ of
Send I [ Close
1
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:
Field Specification
Account Specify trade account identification <country member account>.
Series Specify series/issue identification.
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Field Specification

Price Specify contract price.

Buy Specify quantity bought.

Sell Specify quantity sold.

Fee 1l Trade fee for the trade; automatically calculated when Send is selected.

Fee 2 Clearing fee for the trade; automatically calculated when Send is selected.

Fee 3 - Fee 9 Various other fees that may or may not be applicable with respect to the specific
customer automatically calculated whenSend is selected.

4. Specify a trade example by entering values in the fields or by selecting options from
the lists. The [Tab] key moves 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:

e The trade is put on the series for which legal instrument type is not listed in the
account type.

e 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.

e 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 Log window 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-Trade menu.

2. The Error Log window opens.

Error Log - Genium El@

Account: | Series: = E]
From time:  2012-02-15 00:00:00 To time: 2012-02-15 23:59:59
Account Series Operation MNumber Created User Problem

[ Search ]l Close

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:

Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.
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Criterion Specification
From time Specify From time or use default values.
Date <created date>. Default.
Time 00.00.00. Default.
To time Specify To time or use default values.
Date <blank>. Default.
If <blank> is used in the search, the date limit is set to 10 days in
the future.
Time 23.59.59. Default.

4. The following column headings are displayed:

Field Description

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.

Operation The type of operation that caused the error (trade, exercise).

Number The number, together with the series, uniquely identifies the trade or the exercise
transaction.

Created Date and time of creation of the data of this row (record).
User The user last modifying the item.
Problem Error.

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 Trade Operations with Clearinghouse Checks from the Deal-Trade menu.

[ Trode Operation - CWI- Gerium CW3 [l

State
Series: * [ Acount: == [¥] Holding [¥] Rejected

Date:  2013-08-30 [V]completed (7] all

Trade Operation Series Orig Deal Number Created Modified Tx Status Trading Code State Account | Position Acc Orig Trade Number Trade Type | Tr:

Qose

e This window is only for viewing, no actions can be taken.

e Each row in the window represents an operation.

The following search criteria are available:

Criterion Description

Series Series identification of the traded contracts.

Date The date that you want to display data for.

Account Account identification <exchange member number>.
State Status of the system operation it self.

The following columns are available:

Column Description

Trade Operation Type of trade operation performed.

Series Series identification of the traded contracts.
OriginalDealNumber Original Deal Number for the trade which the operation refers to.

Deal identification number is unique within each series. The deal identification number
combined with the series identification uniquely identifies the deal.

Created Date and time when the operation was initiated.
Modified Date and time of the last operation update.
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Column

Description

Tx Status

Transaction Status is the status of the action performed, e.g. "normal successful com-
pletion". An explanatory text will be displayed for unsuccessful actions.

Trading Code

Trading code <exchange member signature> of the user who performed the operation.

State Status of the system operation it self. The Transaction Status field displays whether
or not the action was successful.
ISN International Securities Identification Number (ISIN).

Business date

Business date of the operation.

Account

Identification <exchange member number> of the account for the trade report.

Position Acc

Position account for the trade report.
Position account is the identification of an account <exchange member number> desig-
nated for propagation of positions, a receiving account.

Orig Trade Number

Original trade report number is the Trade Number for the trade operated on.

Trade Type

Trade type. E.g. Give Up or Take Up.

Trade report reason

If Operation is rejected, this field shows why.

B/S

Buy or Sell.

Trade quantity

Quantity of each trade.

Total surpl/deficit

Collateral surplus or deficit, for the MRA applicable for the Position account.

MRA account

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

Trade report nbr

Trade report number.

Margin req

Margin Requirement after the operation has executed.

Margin req without T.O.

Margin Requirement not including the trade operation.

Exposure limit

Exposure Limit configured for the MRA account.

Currency

Risk Currency for the MRA, and the currency in which the margin and limit figures are
expressed.
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6.1

6.2

6.2.1

OTC

General Features

The OTC 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)

e Standard

OTC Trades

You can enter/register OTC trades to the Genium INET Clearing system by using a trade report
form. When atrade isreported it is called areported trade. The reported trade will be matched if
the counterparty registers areport 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.

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.

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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B o et i oS

Account: se= Series: - ) DateType:
From date: 2017-09-15 To date: 2017-09-15 Type: :] side:
Counterparty: == Member ref: = State: :}
Ext alpha id: = Extbetaid: = Sub state: :]

Account | Series |S\de| Face Value | Yield |User‘ Confirmed By | Consideration ‘Slabel 5Sub State | Affirmation State ‘ Reason | Auth Name ‘ Counterparty | Trade Date

< | 1 »

0
Figure 6: OTC Reported Trades Window
3. The following search criteria are available:
Criterion Specification
Account Account identification <exchange member number>.
Series Series identification.
From | To date Display trades reported from / to this trade date. See also Date Type below.
Counterparty Identification of an opposite party <exchange member> to the trade.
Member ref. 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 confir-
mations for example the BIC.

Ext alpha id External identifiers
Ext beta id
Date Type Type of date for the trades:

o * (Show all)
. Trade date
o Clearing date

o 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.

(Trade report) Type | Select all trade report types, * , or select a specific type from the drop-down list:

Interest Rate Swap
FRA
Standard

Non Standard

15 November 2019 Document Revision a2592 page 132 /306
Private and Confidential



I'INanaq Clearing Workstation (CW1) User’s Guide

Criterion Specification

State | Select all trade report type options, *, or select a specific type option from the list:

Unmatched No opposite trade is registered.
Paired A Counterparty trade report matching the trade report exists.
Matched Both sides of the trade have been authorized and a deal is gen-
erated.

Canceled Both sides have authorized cancellations of the trade.
Rejected The counterparty has rejected an unmatched trade report.
Novated The trade has been matched with a trade in an external system.
Terminated The trade has been terminated.
Deleted The trade has been deleted.

Sub state Trade report sub-state options:
<blank> No unconfirmed requests exist from neither party.
Pending cancel One party has requested cancellation of the trade.

Pending Termination One party has requested termination of the trade.
Netted to Zero

Pending Clearing Waiting for affirmation from trade report owners. For
Member Acceptance example, trade reports entered by a broker must be af-

firmed by the involved parties.

Rejected by Clearing A clearing member has rejected the trade.
Member

Pending Clearinghouse Waiting for manual confirmation from clearing house.
Confirmation

Pending Clearinghouse Waiting for the timer to automatically confirm the trade
Auto Confirm reports.

Rejected by The clearinghouse has rejected the trade.
Clearinghouse

Cancelled by Counterpart The counterpart has cancelled the trade.

Ongoing Clearinghouse Ongoing collateral checkin the Risk Management subsys-
Check tem.

Side Trade Side.

4. When right-clicking an item in the displayed list a menu appears providing easy
access to some menu options.

e Options currently not available for the selected item are dimmed.

e The top part of the menu is context-specific, the bottom part is general.
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Available Options Description

Clearing Member Affirm Trade The Clearing Member can affirm the OTC Trade, see 138.

Report

Clearing Member Reject Trade The Clearing Member can reject the OTC Trade, see 138.

Report

Rectify Trade Report Opens the OTC Rectify <Type>Trade Report window for editing.
The selected item’s field values are displayed, see Rectifying a Trade
Report on page 139.

Cancel Trade Report Opens the OTC Cancel <Type> Trade Report window for cancellation.

The selected item’s field values are displayed and frozen, see Canceling
a Trade Report on page 140.

Show Trade Report Terminations | Opens the Swap Terminations window for a terminated trade report,
see Viewing Trade Report Termination on page 148.

Accept Counterparty Trade Report | Opensthe OTC Accept <type> Trade Report window pre-filled fields
with information from the selected trade report, see Accepting a Trade
Report on page 148.

Note
Valid only for IRS trade reports in Unmatched state.

Terminate Swap Opens the Swap Termination Request window for requesting termi-
nation of a Swap trade report, see 149.

Net Trade Reports Displays the OTC Netting Request window, see Netting Trade Reports
on page 143.

Show Trade Report Nettings Displays the OTC Nettings window, see Viewing Nettings on page 144.

Give Up Trade Report Displays the Give Up OTC Trade Report window, see Giving Up a

Trade Report on page 146.

Show Trade Report Versions Displays all versions of the selected specific trade report in the OTC
Trade Report Versions window, see Viewing Trade Report Versions
on page 151.

5. The below table shows the (default) columns available in the OTC Reported Trades

window.

List Column Fields Description

Account Identification of an account within the participant/ member where the trade will be
cleared and settled.

Series Traded series identification for which the trade report will be valid.

Side Trade Side:
o Fixed-Float
3 Float-Fixed
. Buy
o Sell
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List Column Fields Description
Upfront payer Identification of the party or counterparty as upfront payer. Valid values are:
Party The member in the trade report is the payer of the up-
front payment.
Counterparty The counterparty in the trade report is the payer of the
upfront payment.
<Blank> No upfront payment.
Face value 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.

For Repo trades the face value shown here is not yet an unwounded face value, see
Initial face value.

K for thousand
T for thousand
M for million

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 Yield price.

User Trading code <exchange member signature> of the user within the party who
performed the registering of the agreement in Genium INET Clearing.

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.

Confirmed by Trading code <exchange member signature> of the first user who performed the
registering of the termination transaction in Genium INET Clearing on behalf of the
party.

The field is updated with the Trading code of a first user who performed a rectification
or cancellation of the termination transaction on behalf of the party. The Version
number is incremented at the same time.

Settlement date Date for delivery/settlement.

Consideration Consideration / settlement amount.

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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List Column Fields

Description

(trade report) State

Trade report state options:

Unmatched The trade report is registered by a member and a broadcast is
sent to the counterparty; no opposite trade is registered.

Matched Both sides of the trade have been authorized and a deal is
generated.

Paired A Counterparty trade report matching the trade report exists.

Canceled Both sides have authorized cancellations of the trade.

Rejected The counterparty has rejected an unmatched trade report.

Novated The trade was matched with a trade in an external system.

Terminated The trade has been terminated.

Deleted The trade has been deleted.

(trade report) Sub-state

Trade report sub-state options:

<blank>

Pending cancel
Pending Termination
Netted to Zero

Pending Clearing
Member Acceptance

Rejected by Clearing
Member

Pending Clearinghouse
Confirmation

Pending Clearinghouse
Auto Confirm

Rejected by
Clearinghouse

Cancelled by
Counterpart

Ongoing Clearinghouse
Check

No unconfirmed requests exist from neither party.
One party has requested cancellation of the trade.

One party has requested termination of the trade.

Waiting for affirmation from trade report owners. For
example, trade reports entered by a broker must be
affirmed by the involved parties.

A clearing member has rejected the trade.

Waiting for manual confirmation from clearing house.

Waiting for the timer to automatically confirm the trade

reports.

The clearinghouse has rejected the trade.

The counterpart has cancelled the trade.

Ongoing collateral check in the Risk Management sub-
system.
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List Column Fields

Description

Affirmation State

Affirmation state can have the following values:

Not required Manual affirmation is not possible.

Holding 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).

Affirmed by party The trade report has been manually af-
firmed.

Automatically Affirmed The trade report has been automatically
affirmed.

Auto affirmed The trade report has been automatically

affirmed by the system.

Rejected The trade report has been manually re-
jected.

Auto limit exceeded The auto limit is exceeded.

Externally Affirmed by Party The trade report has been externally af-

firmed by party.

Reason Reason for existing state.

Auth name Windows user identification of the second user, who authorized the trade report
registering in Genium INET Clearing.
It is the same user as in the Auth by | Authorized by column but another id.

Counterparty Identification of an opposite party <exchange member> to the trade.

Trade date Date on which the transaction was initially traded or negotiated. Also known as
“Value Date.”

Reg name Windows user identification of the user who performed the registering of the trade
report in Genium INET Clearing on behalf of the party.
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.

Created Date and time, <yyyy-mm-dd> <hh:mm:ss>when a new version of the trade report
item was last created caused by an event or action such as: registering, rectification,
status updating. The Version number was incremented at the same time.

ISIN International Securities Identification Number (ISIN).

Auth state | Authorization state option:

Authorization state

Not needed Authorization is not required

Bus. Day Conv.

Business day convention in the member's own leg.

Ctrpty Bus. Day Conv.

Business day convention in the counterparty's leg.

Effective Date

Effective date in the member's own leg.
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List Column Fields

Description

Ctrpty Effective Date

Effective date in the counterparty's leg

Version

Number of versions of the report that exists.

Right-click the field and select Versions.. to open the OTC Trade Report Versions
window, which shows details the different versions.

Market Value

Expected market value.

Margin

Margin required for a single contract.

Naked Margin

Margin required for the single position, without any correlation to other positions
taken into account.

World Scale Price

World scale points.

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

e The trade will change state to Matched.

*  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

e The trade changes state to Rejected and can never be matched.

e 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:
e Available as long as the trade not has been novated.
e For an Unmatched report, all fields may be changed.

e If areport has been Matched, some customer specific fields may still be changed on
the trade report level:

e Participant Reference
e Account

e 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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Report - CW ) ==

OTC Rectify Swap Trade Repart - CW1 - Genium CW:

Member: SE HB Svenska Handelsbanken AB Counterparty: |58 OMMM OM MARKET MAKER.

Series: SEK_IRS Currency: SEK Side: | Fixed-Float Member ref: non-shifting
Trade date: 2017-09-06 Effective date: 2017-06-12 Termination date: 2020-05-08 Ext alpha id:

Time of Agreement: |_| 2017-03-11 16:20:38 Ext betaid:

MNotional amount: | 2,500,000 Rate Reset: |First Resetdays: | 2 Payment set: Last Shifting

Account:  BE HB FRIRS
Give-up account: Give-up free text:
Informationd: non-shift fil 3
Information2:
Information3:
Blank Upfront date

Ushontparers [ =] Usbontetes 01709 11 [J- | Usromtamt 00 e —

SE HB pays fixed
Rate: | 0,0120 Floatrate opt: Day ant frc: | BOND_BASIS_3 Initial rate: 0,0000 Business day conv: | Modified following
Effective date: 2017-06-12 Rolper: | 12m 1strol date:| 2018-06-08 Rolday: & Lastrol date:

Startdate | Enddate | Ratedate | Rate | Notionalamt | Paydate | Consideration |Days| SwubType | Interpolation from | Interpolationto | State Created Status
M017-06-12 | 2018-06-08 0,0120 2.500.000 | 2018-06-08 296,67[ 356 [Short Front Novated |2017-03-06 11:27:45 Active
2018-06-08 | 2019-06-10 0,0120 2,500,000 | 2019-06-10 301,67 362 Novated |2017-03-06 11:27:45 Active
2019-06-10 | 2020-06-08 0,0120 2,500,000 | 2020-06-08 298,33 398 Novated |2017-09-06 11:27:45 Active
SE HB receives float
Spread: | ,0000 Float rate opt: |5TIE Day ant frc: | ACT360 Initial rate: 0,0000 Business day conv: | Modified following
Effective date: 2017-05-12 Rolper: | 3v 1strol date:| 2017-09-08 Rolday: 5 Lastrol date:

Startdate | Enddate | Ratedate | Rate | MNotionalamt | Paydate G Days | Stub Type from | Interpolation to | State Created Status |+
2017-06-12 |2017-09-08 [2017-06-08 [-0,5100]  2.500.000 | 2017-09-08 -3.116,67| 88[Short Front [STIBOR2M STIBOR3M Movated [2017-09-06 11:27:45  |Completed | =
2017-09-08 |2017-12-08 |2017-09-06 |-0,4150|  2.500.000|2017-12-08 -2622,57| 91 Movated |2017-09-06 11:27:45 | Active I
2017-12-08 |2018-03-08 |2017-12-06 | 0,0000(  2.500.000 | 2015-03-08 0,00 90 Novated |2017-09-06 11:27:45 | Active
2018-03-08 |2018-06-08 |2018-03-06 | 0,0000  2.500.000 | 2013-05-08 0,00 92 MNovated |2017-09-06 11:27:45 | Active
an1o ne na [an1e an 1n [anio ne nc | nnnan a2 cnn nnn e an i non na Rimimemd 9017 AA AE 110 T0aC P S
Authorized by: Sub state: User: SEHE XXXXX Deal nbr: 36427
Authorized name: Trade report nbr: | 57490 1F 432690004 Confirmed SEOMMM OM 1 Term, state:

Authorization state: | ot Needed Delivery unit: 11472 Tradereporttype: | InterestRate Swap Residual: Mo
Created: 2017-09-07 16:39:25 Category: Standard Trade report version: | 5

Reg Name: Netting number: | 1945 Crpty trd rpt nbr:

Agreement: Mo Payment amount: State: Novated
Load Shift Schedbie... Calclate Flows

12

Figure 7: Example of an OTC Rectify Type Trade Report window

Edit the fields.

Click send.

The result is presented in the Trade Report Changed OK box. The box shows the outcome
of the action and the trade report state.

Trade Report Changed Ol x|

Trade Repart Changed Succesfully
Trade Report: is Unmatched

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 cancellation must
be performed before settlement date.

The following rules apply:
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* AnUnmatched report can be cancelled by the party who registered it; no confirmation

by the counterparty is required. The report will change state from Unmatched to
Cancelled.

e A Matched report can be canceled only if both parties agree until the day before
settlement date in the following way:

e when a party requests a cancellation, the sub-states of both the trade reports
in the pair become Pending Cancel

e if the counterparty confirms the cancellation request of the trade reports in
Pending Cancel sub-states as shown below, reversing trades will be generated

e the counterparty can reject the cancellation request.

e 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. Torequesta 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 Report window specific for the trade report type opens with
dimmed fields to show the item marked for cancellation.
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IOI Nasdaq

OTC Cancel Swap Trade Report - CW1 - Genium CW1 = El
Member: SEHB Svenska Handelsbanken AB Counterparty:  |SE OMMM OM MARKET MAKER
Series: SEK_IRS Currency: SEK Side: | Float-Fixed Member ref:
Trade date: 2017 Effective date: 2017-02-11 Termination date: 2021-09-07 Ext alpha id:
Time of Agreement: [ /] 2017-09-07 12:37:47 Ext beta id:
Motional amount: | 5.588,588.588 Rate Reset: |First Resetdays: | 2 Payment set: | Last Shifting
Account: | SEHB FRIRS
Give-up account: Give-up free text:

Informationi:

Information2:

Information3:

Blank Upfront date

Upfront payer: Upfrontdate: 2017-05-15 Upfrontamt: | 0,00 Upfront curr:
SE HB pays float

Spread: 0,0000 Floatrate opt: STIE Day antfre: | ACT380 Initial rate: 0,0000 Business day conv: | Modified following
Effective date: 2017-08-11 Rolper: | 3m 1strol date:| 2017-12-11 Rolday: |11 Last rol date:

Startdate | Enddate | Ratedate | Rate  Notionalamt | Paydate | Consideration Days| StubType | Interpolation from | Interpolationto | State Created Status |~
2017-09-11 [2017-12-11 [2017-09-07 [0,0000] 8.338.833.838[2017-12-11 0,00 51 Rejected | 2017-05-07 10:50:15  |Active | |
2017-12-11 |2018-03-12 |2017-12-07 [0,0000| B.888.588.888 | 2018-03-12 0,00 91 Rejected |2017-09-07 10:50:15 | Active
2018-03-12 |2018-06-11 |2018-03-08 |0,0000| 8.888.633.888 | 2018-06-11 0,00 91 Rejected |2017-09-07 10:50:15 | Active
2018-06-11 |2018-03-11 |2018-06-07 |0,0000| 8.338.333.838[2018-09-11 0,00 52 Rejected |2017-05-07 10:50:15 | Active
SE HB receives fixed
Rate: [ 0,0000 Float rate opt: Day nt frc: |BOND_BASIS 3~ |Initial rate:| 0,0000 Business day conv: | Modified following
Effective date: 2017-03-11 Rolper: | 12m 1strol date:| 2018-09-11 Rolday: 11 Lastrol date:

Startdate = Enddate | Ratedate | Rate | Notonalamt | Paydate | Consderaton |Days SwbType | Interpolation from | Interpolationto | State Created Status
2017-09-11 [2018-03-11 0,0000| 8.838.688,888 ] 2018-09-11 0,00] 360 Rejected |2017-09-07 10:50:15 | Active
2018-08-11 |2019-09-11 0,0000| 8.838.588,888 | 2019-09-11 0,00 380 Rejected |2017-09-07 10:50:15 | Active
2015-05-11 | 2020-05-11 0,0000|  8.335.553.855 | 2020-09-11 0,00( 360 Rejected | 2017-09-07 10:50:15 | Active
2020-09-11 |2021-09-07 0,0000| 8.338.883,888 | 2021-09-07 0,00( 356 |Short Back Rejected |2017-09-07 10:50:15 | Active
Authorized by: Sub state: User: SEHE XXXXX Deal nbr: 36463

Authorized name: Trade reportnbr: | 540F608C 749D 1804 Confirmed SEOMMM COMNA Term, state:

Authorization state: | ot Needed Delivery unit: ] Tradereporttype: | InterestRate Swap Residual: Mo
Created: 2017-09-07 12:50:16 Category: Standard Trade report version: | 5
Reg Name: Netting number: | o Crpty trd rpt nbr:

Agreement: Mo Payment amount: State: Rejected
Load Shift Schedbie... Calclate Flows

4

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.

ade Report Cancel O _I

Trade Repott Cancelled Succesfully
Trade Report is Cancelled

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 0TC 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. Asimulation of a netting of the selected trade reports is done and, if successful, the
OTC Netting Request window opens.

OTC Netting Request - Genium CW' E’-x"-‘

Trade reports reugested to be netted:

Position Account Account Side Not. Amt. Rate Fixed Time of Agreement Effective Date Termination Date Ext Alpha Id Ext Beta Id

SE HB FRIRS Float-Fixed  12.000.000  0.0000 2017-09-18 2021-09-14
SE HB FRIRS SE HB FRIRS Float-Fixed |12.000.000 |0,0000 2017-09-14 10:19:38 2017-09-18 2021-09-14

Residual trade reports after netting:

Position Account Account Side Mot. Amt. Rate Fixed Ext Alpha Id Ext Beta Id Series. Time of Agreement
SE HB FRIRS Float-Fixed 24.000.000 0,0000 SEK_IRS 2017-09-15 14:36:48

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:

Available Options Description

View Properties Opens the OTC Netting Properties window, see Viewing
Netting Properties on page 145.

7. The following columns are displayed:
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List Column Fields Description

Position Account 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.

Account Identification (<exchange member number>) of the ac-
count for the trade report

Side Trade side

Not. Amt. The notational amount

Rate Fixed The fixed rate

Time of Agreement The time when the trade was agreed
Effective Date Effective date in the member's own leg
Termination Date End date for the last rollover period
Ext Alpha Id External identifiers

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.

B OTC Nettings - CW1 - Geniurm CW1 o[@] = ]
Account:  FEF Series: ¥ )]
From date: 2017-09-15 O~ Todate: 20170315 B
MNetting Request Nbr Position Account Series Netting Date Full Netting Original Not, Amt. Residual Not. Amt. Time of Agreement

Figure 10: OTC Nettings

3. The following search criteria are available:
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Criterion Description

Position Account 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.
Series Series identification.
From | To date The date range when the netting was done

4. The following context-specific options is provided:

Available Options Description

View Properties Opens the OTC Netting Properties window, see Viewing
Netting Properties on page 145.

5. The below table shows the (default) columns available in the OTC Nettings window.

List Column Fields Description

Netting Request Nbr A unique identifier for the netting

Position Account The position account for which the netting was done
Series Series identification.

Netting Date The date the netting was done

Full Netting Yes if the displayed netting a full netting and No if it is

a partial netting

Original Not. Amt. The sum of the notional amounts for all the netted trade
reports
Residual Not. Amt. The sum of the notional amounts for all the residual

trade reports, which is 0 in case of a full netting

Time of Agreement The time when the trade was agreed

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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OTC Netting Properties - Genium CW1 o=

Trade reports reugested to be netted:

Position Account Account Side Not. Amt. Rate Fixed Time of Agreement Effective Date Termination Date Ext Alpha Id Ext Beta Id
SE HB FRIRS Fixed-Float  35.000.000  0.9700 2017-09-20 12:42:30 2017-09-22 2022-09-20

SE HB FRIRS SE HB FRIRS Float-Fixed | 20.000.000 |0.9800 2017-09-20 12:42:09 2017-09-32 2022-09-20

Residual trade reports after netting:

Position Account Account Side Not. Amt. Rate Fixed Ext Alpha Id Ext Beta Id Series. Time of Agreement
2017-09-20 12:44:22

SEHB FRIRS SE HB FRIRS Fixed-Float 10.000.000 0,9567 SEK_IRS 2017-09-20 12:44:22

Close

Figure 11: OTC Netting Properties

4. The following context-specific options is provided:

Available Options Description

View Properties 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.

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 a way 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:
e ltis possible to give up TM FRAs and Swaps that are in state Novated.

* One orseveral 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.

OTC Give Up DG0DL0CE3EB1E0L Trade Report - Genium CWL =2 E=R===
Account Series | Side | FixedRate | Counterparty | Trade Date Member fAccount Free text
SE 5EB FRIRS SEK IRS B 0,0000 SEHB 2014-08-21
L [ — r
1

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.

List Column Fields Description

Account Account identification <exchange member number> .
Series Series identification.

Side Trade Side:

3 Fixed-Float

3 Float-Fixed

. Buy
°  Sell
Fixed Rate Fixed interest rate.
Counterparty Identification of an opposite party <exchange member> to the trade report.
Trade Date The trade date of the trade report to be given up.
Effective Date The effective date of the trade report to be given up.

5. Intheright hand part of the window enter a valid member 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 error message
will be displayed and no more trade reports will 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.

2% 0TC Trade Report Terminations -10] =|
Accaunt: [SE sEB 10007 Series: |SEKS AP | Stater [ =]
From agree date: |2D1 0-06-20 To agree date: |2D1 5-06-30 Status: Ix j

Counterparty: I =

Account| Counterparty | Seliesl Agree D ate | Ereatedl Currency | Other Cur. | Trade Rpt Mbr | Fay Member | Fay D ate | 3

4] | |
Search I Close |

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. Selectan unmatched trade report, right-click, and select Accept Counterpart Trade Report
on the context menu.

3. The OTC Accept <type> Trade Report window 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 Request window opens.
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f OTC Swap Termination Request & ]

Ful Ci¥es @ No:

Motional 0

Agree 2011-11-21

Payer: =

Payment date: 2011-11-21

Payment amount: 0,00

Payment currency: |cpi

Termination

[ Send ] | Close

L

4. The following input fields are available:

Input

Description

Full termination

Select full or partial termination:

3 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.

Notional amount

The amount/part of the total notional amount to be terminated.
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.

Agree date

Specify a termination agreement date. Mandatory.

Payer

Select the agreed payer of the termination. Mandatory.

Payment date

Select date when the termination payment will be effected. Mandatory.

Payment amount

Specify the agreed termination payment amount. Mandatory.

Payment currency

The currency for the termination payment is SEK.

Termination info

Enter termination information, free text.

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.

. 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 become Unmatched or Matched 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 Show Trade 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:

e 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 state Matched 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.

e For give-ups, which the member has given up, and which are in state UnMatched
but notin sub state Auto Take Up Check Ongoing, the member 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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EE OTC Holding Give Up - CW1 230 - Genium CWL = o=
State
Series: * ] Member SE SEB [] Holding [[IRejected
Date: 20140821 © Givenup (Bl Compieted
) Received
Series | Trade RptMbr | Side | Fixed Rate Motional Amount Givellp Nbr Given Up By Giv Member /Account Free text
F] i ’

The following search criteria are available:

Criterion Specification

Series Series identification.

Date Display give-up request created this date.

Member The give-up member or the take-up member. See Given up | Received below.

Given up | Received

Select whether the Member above is referring to the give-up member (Given up) or
the take-up member (Received).

State

. State Holding shows give-up requests in state UnMatched and Matched.
. State Rejected shows give-up requests in state Cancelled and Rejected.

o State Completed shows give-up requests in state Novated.

The below table shows the columns (default) available to the left in the OTC Holding

Give Up window.

List Column Fields Description
Series Series identification.
Trade Rpt Nbr The number of the trade report to be given up.
Side Trade Side:
. Fixed-Float
. Float-Fixed
o Buy
. Sell.
Fixed Rate Fixed interest rate.

Notional Amount

The notional amount of the trade report.

Give Up Nbr

The number of the give-up request.

Given Up By

The member, which is to give up the trade report.

Give Up State

The state of the give-up request.

Give Up Sub State

The sub state of the give-up request.
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List Column Fields

Description

Give Up Reason

Text describing the reason for the state and sub state.

Member/Account

The take-up member or account specified in the give-up request.

Give Up Free Text

The free text specified in the give-up request.

Trade Date

The trade date of the trade report.

Effective Date

The effective date of the trade report.

Termination Date

The termination date of the trade report.

When right-clicking an item in the displayed list, a menu appears providing access
to the command View Properties:

e |If the selected trade report is a swap, the window OTC Swap Trade Report
Properties is displayed with information about the trade report.

e 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. Inthe 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 areported termination you have the option to perform some actions, 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.

Counterparty: *x

Account

FE OTC Swap Terminations - CW1 - Genium CW1 (o] = |
Account: SESESP Series: * [ State: [1= v]
From agree date:  2015-01-07 Toagree date:  2015-01-07 Termination type: [Normal v]

Counterparty | Series

Agree Date | Created | Trade RptMbr | Payer | Pay Date | Pay Amt. | Pay Cur. |Info| RegMame User | Co

4

I 2

[ Search ] [ Close

3. The following search criteria are available:

Criterion

Specification

Account

Specify an account within the participant/ member <exchange member unit> where
the trade will be cleared and settled. Mandatory.

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

Series

Instrument series identification. Either Series or ISIN must be specified. Specify an ex-
isting instrument series, or select it from the scroll list.

Agree date to | from

Enter two dates <yyyy-mm-dd> within which the transactions are agreed.
Default = <current business date>.

Counterparty

Identification of an opposite party <exchange member> to the trade.

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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Criterion Specification
Select all transaction item matching state options, *, or select a specific state option
State from the drop-down list:

Unmatched The transaction item is registered by a member and a
broadcast is sent to the counterparty; no opposite
transaction is registered

Novated The transaction item has been matched with a transaction
item in an external system.

Matched Both sides of the transaction item have been authorized
and a deal is generated

Cancelled Both sides have authorized cancellations of the transac-
tion item

Rejected The trade report was rejected.

Deleted The trade report was deleted.

Termination Type Select all termination types, * , or select a specific termination type from the list:

Normal Termination requested by the member or by the clearing-
house on behalf of the member. This is the default value.

Compression Termination due to compression.

4. The following action buttons are available on the context menu.

Option Description

Cancel Opens Cancelling SWAP Termination on page 156. The selected item’s field values
are displayed but frozen.

Rectify Opens Rectifying SWAP Termination on page 156. The selected item’s field values
are displayed.

Show Trade Report Opens the Swap Trade Report for Termination Request window displaying
the originating trade report for the selected transaction item.

Show Swap Opens Versions of SWAP Terminations on page 157. Versions/history of the reported
Termination Versions | termination transactions are displayed.

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.

[ OTC Cancel Swap Termination - CW1 [
Full termination: (@) Yes Mo
Motional amount: | O
Agree date: 2015-01-16
Payer: Party
Payment date: 2015-01-19

Payment amount: | 10,00
Payment currency: |y

Termination info;

Send ] [ Close

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.

OTC Rectify Swap Termination - CW1 | 2

Ful termination: @ Yes () Mo

Motional amaount: i}

Agree date: 2015-01-16
Payer: Party ~
Payment date: 2015-01-19

Payment amount: 10,00
Payment currency: |y

Termination info:

Send ] [ Close

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 Versions window opens displaying only the trade report that
the transaction originates from.

2% 0TC Swap Termination ¥ersions : - 101 x|
Accaunt; [5E o MaGU Series: [SERSwWAP o Stater [ =
From agree date: [2010-07-05 To agres date: |2D1 0-07-05 Status: | j
Counterparty: EES
Account Counterparty Series Agree Date Created Currency | Other Cur. Trade Rpt Mbr F.
SE CO MAGLU | SE SEB SEKSWAFP | 2010-06-21 | 2010-06-14 14:25:47 F987C7CF30782778 [SE
SE CO MAGU SE SEB SEKSWAP 2010-06-21 2010-06-14 14:25:48 7987C7CF30782778 SE
1] | i
Search I LClose |
2 4

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.

OTC Swap Cash Flows - CO @ 60135 - Genium CO E’@

Account:

2 (]

From settle date:  2012-07-26 To settle date:  2112-07-02

Series:

Settlement date | Account | Series | Start date | End date | Fixed/Float | PayjRecieve | Not.amt | currency | Days | DayCntFract |Rate| Rate date | Spread | Consideration | TradeRptNbr | Member

x| ] o

3. Use the specifications below when entering values in these fields.

The following search criteria are available:

Criteria Specification
Account Mandatory.
Series Series identification.
15 November 2019 Document Revision a2592 page 158 / 306

Private and Confidential



I'l Nanaq Clearing Workstation (CW1) User’s Guide

Criteria Specification

From settle date The default value shall be Current business date. The specified date have to be
Current business date or a date in the future.
Specify date <yyyy-mm-dd>.

To settle date The default value shall be Current business date plus 100 years.
Specify date <yyyy-mm-dd>.

4. The following column headings are displayed.

Field Description

Settlement date 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.
Enter settlement date, today or later. Default = Today.

Account Specify an organization unit within the participant/ member <exchange member
unit> where the trade will be cleared and settled. Mandatory.

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 Series identification.

Start date Start date for the trade report.
Specify date <yyyy-mm-dd>.

End date Termination date for the trade report.
Specify date <yyyy-mm-dd>.

Fixed/Float Fixed or Float.

Pay/Receive ° Pay if the holder of the account will pay the cash flow.

d Rec if the holder of the account will receive the cash flow.

Not.amt Notional amt

Currency Automatically displayed settlement currency code fr the instrument class of the series.
Days Number of days in the rollover period, = End date - Start date.

Day Cnt Fract Day count fraction; day calculation rule from underlying.

Select a value from the list. Mandatory.

Rate 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.
For the first rollover period, the value defined in Initial rate will be used.

Rate date Date when the floating rate is set, as defined by the Rate reset and Reset days.
Mandatory for floating rate legs.

Spread 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.
3 Fixed cash flow: Blank

. Floating cash flow: Enter a spread rate in percent without decimals + or -.

Consideration Yes/No.
Trade Rpt Nbr Trade Report Number
15 November 2019 Document Revision a2592 page 159 / 306

Private and Confidential



I'l Nanaq Clearing Workstation (CW1) User’s Guide

Field Description

Member Member/participant identification <exchange member> of the party to whom the
trade is registered.

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:
e The type of the trade report shall be Interest Rate Swap.
e The state of the trade report shall be Matched or Novated.

e The cash flow shall be active, i.e. the settlement date of the cash flow is today or
in the future.

e 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:

e [f To settle date is non blank: From settle date < Cash flow settlement date < To settle date

e 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:

e Series

*  Member|Counterparty; must be opposite to each other
e SideFixed-Float | Float-Fixed; must be opposite to each other
e Tradedate

e Settlement date/Effective date

e Termination date

¢ Notional amount

e Fixedrate

*  Floating rate

e Fixing date for the floating rate

e 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.

-
OTC FRA Trade Report - CW1 - Genium CW EEE
Member: SEHE Svenska Handelshanken AB
Counterparty l v]

Series: l v]
Trade date: 2017-09-15 [Elhg
Fixing date: 2017-09-15 B~ Side: @Buy (@ sel
Effective date: 2017-09-18 [E*  Account: SEHB
Termination date: 2017-09-15 [E~  Day count fraction: [#.CTSGO v]
Time of Agreement: (] 2017-09-15 14:40:56 [E~ g e [ v]
Motional amount: 0

Currency:
Fixed rate: ] =
Member ref:
Ext alpha id:
Ext bets id:
Information 1:
Information 2:
Information 3:
Give-up accournt:
Give-up free text:

Send ] ’ Close

3. The window provides input fields for entering item properties.

Input Description

Member Member/participant identification <exchange member> of the party to whom the
trade is registered.
Type to select a particular member/participant or select it from the drop down list.

Mandatory.
Member name Automatically displayed long member/participant name for the party.
Counterparty Id of an opposite party exchange member to the trade.

Type a valid exchange customer or select from the drop-down list. Mandatory.

Counterparty name Automatically displayed long member/participant name for the party.

Search Area

Series Series identification.

15 November 2019 Document Revision a2592 page 161/ 306
Private and Confidential



I'INanaq Clearing Workstation (CW1) User’s Guide

Input Description

Side Select trade side by checking one of the Buy | Sell options. Mandatory. Default =
Buy.

Trade date Date on which the transaction was initially traded or negotiated. Enter trade date,

today or earlier. Default = Today.

Effective 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.

Enter settlement date, current business date or later. Default = current business
date. Mandatory.

Fixing date 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).

Termination date End date for the last rollover period.
Enter a valid business date as termination date later than effective date. Mandatory.
Default = <current business date>.

Date of Agreement The time when the trade was agreed

Notional amount An amount to use as basis for calculations of payments. The notional amount will
never be exchanged between the parties, only used for calculations.
Specify notional amount. Mandatory.

Fixed rate Fixed interest rate.
Enter a value greater than zero. Mandatory.

Float rate option A valid rate type defined for the instrument class.
Select a value from the list. If the field is left empty, the rate can be entered later
but before settlement.

Account Specify an account within the participant/ member <exchange member unit>where
the trade will be cleared and settled. Mandatory.

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 count fraction; day calculation rule from underlying.
Select a value from the list. Mandatory.

Currency Automatically displayed settlement currency code fr the instrument class of the series.

Member ref Enter member/participant reference, free text using printable characters, max. 32
characters. It is used as link for trades in an external system.

Ext alpha id Read-only fields showing external identifiers for the trade report.
Ext beta id
O Information 1 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 2

* Information 3

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

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

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.

OTC Swap Trade Report - CW1 - Genium CW1 = 2 |
Mermber: SEHB Svenska Handzlsbanken AB Counterparty: :
Series: [ ~]eureno: Side: |Fixed-Float - Member ref:
Trade date: 2170911 v Effectvedate: 201708-13 [ Termination date: 2017-09-11 [+ Ext alpha d:
Time of Agreement: [7] 2017-05-11 16:07:55 [+ Extbetaid:
Notional amount: 0 Rate Reset: Resstdays: 2 Payment set: [ shiftng
Account:  SEHB
Give-up account: Give-up free text:

Informationt:

Information2:

Information3:

[#]siank upfront date
Upfontpayer: [ =] Ufontdate: 20170510 Upfrontamt: 0 pfrontaurr: [+
SE HE pays fixed
Rate: 0 Float rate opt: Day cnt frc: [BOND_BASIS_3 v | Initial rate: Business day conv: |Modified following -
Effective date: 20170913 [Jv  Rolper: istroldate: 20180913  Rolday: Last rol date:
Start date End date Ratedate | Rate Notional amt Pay date Consieration Days | SubType Interpolation from to
Member receives float
Spread: 0 Float rate opt: [ - | Day ent fre: [acT360 | mitial rate: Business day conv: | Modified folowing -
Effective date: 2017-03-13 [Jv  Rolper: istroldate: 2017-12-13  Rolday: Last rol date:
Start date End date Ratzdate | Rate Notional amt Pay date Consideration Days | swbType from o

Load Shift Schede... Calaiate Flows

The window provides input fields for entering item properties.

Input Description

Parties area

Member Member/participant identification <exchange member> of the party to whom the

trade is registered.

Type to select a particular member/participant or select it from the drop down list.

Mandatory.
Member name Automatically displayed long member/participant name for the party.
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Input

Description

Counterparty

Identification of an opposite party <exchange member> to the trade.
Type to select a particular counterparty, a valid exchange customer or select it from
the drop-down list. Mandatory.

Counterparty name

Automatically displayed long member/participant name for the counterparty.

Contract Area

Series Series identification.

Currency Automatically displayed currency code from instrument class, which is a valid payment
series.

Side Select trade side option:
Fixed-float 1stleg pays fixed rates and receives floating rates
Float-fixed 1stleg pays floating rates and receives fixed rates

Member ref. 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.

Trade date Date on which the transaction was initially traded or negotiated. Enter trade date,
today or earlier. Default = Today.

Effective date Start date for the first rollover period.

Enter a valid business date as effective/settlement date, current business date or

later. Mandatory. Default = <current business date> + <2 settlement days>.

Termination date

End date for the last rollover period.
Enter a valid business date as termination date later than effective date. Mandatory.
Default = <current business date>.

Time of Agreement

Enter the time when the trade was agreed.

Notional amount

An amount to use as basis for calculations of payments. The notional amount will
never be exchanged between the parties, only used for calculations.
Specify notional amount. Mandatory.

Rate reset Select rate reset option:
First The Rate date, the date when the floating rate is set,
will be the First date of the rollover period.
Last The Rate date, the date when the floating rate is set,
will be the Last date of the rollover period
Mandatory. Default = First.
Reset days Number of business days with which the Rate date will be reduced.

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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Input

Description

Payment set

Select payment set option:

First the Pay date, the date when the payment is set, will be
the First date of the rollover period

Last the Pay date, the date when the payment is set, will be
the Last date of the rollover period

Mandatory. Default = Last.

Ext alpha id Read-only fields showing external identifiers for the trade report.

Ext beta id

Shifting Check this box if the swap trade report shifts notional amount, fixed rate, or both.
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.

Account Specify an account within the participant/ member <exchange member unit> where

the trade will be cleared and settled. Mandatory.
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

Give-up account

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

Give-up free text

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

* Information 1
* Information 2

* Information 3

Enter member/participant information, free text using printable characters.

Max. 27 characters for Information 1 and 2 and max 26 characters for Information
3.

Upfront payer

Identification of the party or counterparty as upfront payer. Valid values are:

Party The member in the trade report is the payer of the up-
front payment.

Counterparty The counterparty in the trade report is the payer of the
upfront payment.

<Blank> No upfront payment.

Upfront date

Mandatory only if the Upfront payer is set.
Enter a valid settlement date later than current.

Upfront amt

Upfront payment amount.
Mandatory only if the Upfront payer is set.
Enter a value greater than 0.

Upfront curr

Upfront payment currency.
Mandatory only if the Upfront payer is set.
Select currency code.

Legs area

1t leg: <member> pays <1stleg side>
2nd leg: <counterparty> receives <2"d leg side>
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Input Description
Rate | Spread * Ifthe legside is Fixed, the field should contain a fixed Rate, in percent
(mandatory).

o 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.

Example 4:
If you enter -5, -0.05 % will be added to the rate.

Float rate opt Floating rate option; open only if the leg side is Float. Select a valid rate type from
the list.
Day cnt frc Day count fraction; day calculation rule from underlying.

Select a value from the list. Mandatory.

Initial rate Enter interest rate for the first payment flow.

Business day conv Select business day convention option:

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.

Effective date Start date for the first rollover period.

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.

Rol per The rollover period and rollover date define the payment/end date in each flow and
the start date of the next flow.
Select rollover period option:

iM 1 month

3M 3 months

6M 6 months

12M 12 months

T 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.

Mandatory. Default value will differ depending on if you are Fixed or Float.

1st rol date First rollover End date. Enter a business date later than the Effective date. Mandatory
for some values of Rol day, see below.
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Input Description

Rol day Select rollover end date option:
3 If any of the numbers 1 to 31 is selected, the rollover end date will be this day
of the month.

3 If EOM is selected:

* thefield 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 1strol 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.

e The default value is the date of the first rolling day.

Last rol date Optional field. Must be a valid last rollover date, if set.

2. The following action buttons are provided:

Button Description

Load Shift Schedule Click this button to select to load a CSV file on the following format:

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:

Column Description Format
Pay/Rec This column is mandatory. | String(3)
Specifies if the shift The allowed values are

schedule step is for a cash | "Pay" or "Rec".
flow that will be paid or
received.

Notional Amount This column is mandatory. | Integer
The notional amount for
the shift schedule step.

Fixed Rate This column is mandatory | Decimal number with "."
for fixed side. as decimal separator.
The fixed rate for the shift
schedule step.

Blank for floating side.

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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Button Description

Calculate flows Calculates Swap Flows based on the rollover periods in the tables.

@ 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

Field Description

Start date Start date for the rollover period. The date is a valid business date. Mandatory.
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 End date for the rollover period. The date is a valid business date. Mandatory.
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.

Rate date Date when the floating rate is set, as defined by the Rate reset and Reset days.
Mandatory for floating rate legs.

Rate 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.
For the first rollover period, the value defined in Initial rate will be used.

Notional amt Notional amount covered during the rollover period. Mandatory.

Pay date Date when the payment is calculated, on the First or Last date of the rollover period,
as defined by the Payment set value. Mandatory.

Consideration Consideration/payment amount for the rollover period. Mandatory for fixed rate
legs.

Days Number of days in the rollover period, = End date - Start date.

Stub type “Short Front,” “Long Front,” “Short Back,” “Long Back,” or blank if it is a regular pe-
riod.

Interpolation from If interpolation is used to find the fixing rates, this column contains the name of the

short rate index series.

Interpolation to If interpolation is used to find the fixing rates, this column contains the name of the
long rate index series.

@ 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.

OTC Trade Operation - CW1 - Genium CW1 [=[@] = ]

Series: SEK_IRS (]

Date: 2017-09-06

Series Account Price | Quantity | Side | Clean Price Account Auth By Trace Rpt Nor Party Trade Rpt Nbr | Trade Operation Nor | Particpant Info | State | Sub State
SEKJRS  SEHBFRIRS 0,0000 0 sel WU |[SE B FRIRS  [SE HB XXX 679360D0796AC00A ‘Nnvah&d ‘
SEKJRS  |SEHB FRIRS 0,0000 0sel 0,0000
SEKJRS  |SEHB FRIRS 0,0000 0|Buy 0,0000
SEKJRS  |SEHB FRIRS 0,0000 0fsel 0,0000
SEKJRS  |SEHB FRIRS 0,0000 0fsel 0,0000

e This window is only for viewing, no actions can be taken.

e Each row in the window represents an operation.

The following search criteria are available:

Criterion Description
Series Series identification of the traded contracts.
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Criterion

Description

Date

The date that you want to display data for.

The following column

s are available:

Column Description

Series Series identification of the traded contracts.

Account Identification <exchange member number> of an account.
Price Price

Quantity Quantity

Side Sell or buy side.

Clean Price Clean price (Exchange Info).

Sequence Number

Sequence Number

Trade Operation

Type of trade operation performed.

Auth By

Windows user identification of the user who authorized the trade report registering in
Genium INET Clearing.

Trade Rpt Nbr

Trade Report Number for the new deal or that the operation refers to.
Trade report identification is automatically assigned and used by the system to identify
the trade report item.

Party Trade Rpt Nbr

Counterparty trade report number.

Trade Operator Nbr

Trade operator number is the unique number that is created when changes are made
to a trade report in this window.

Participant Info

A free text field.

State Status of the system operation it self.
Sub State Sub status of the system operation it self.
Reason Reason for the status of the transaction.

Total Surplus/Deficit

The collateral surplus/deficit from the pre-novation evaluation on the MRA Account.
Expressed in base currency.

Base Currency

The base currency for the MRA Account.
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Exercise

The holder of options and option-like instruments may 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 Exercises menu provides tools for specific exercises initiated by a user and performed
by the clearinghouse. Exercise history for all positions are also provided.

e Exercise Request
e Exercise History

e 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 Exercise menu.
2. The Exercise Request window opens.
i F _ ™
Exercise Request (Position) ﬁ
Account; HKCBOC C
Series;  HSIF3 [;]
Quantty: 1
[ Send J [ Close ]
AT e iy
3. The Exercise Request window 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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Field Specification

Account Account from which positions should be exercised. Specify or change the account
identification <exchange member code>.

Series Series from which contracts should be exercised.

Specify a particular series or a group of series using a wildcard, *, or use the Browse
button to select it.

Quantity 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 O when you perform an exercise request from
the Account position window.

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.

Currently the series requested to
be exercises is out of the money
compared with the price: 93,00

Please confirm the exercise request.

| ok || canc

L)

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 History menu 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 Exercise History window, 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 Exercise menu.

2. The Exercise History window opens.

Exercise History - Genium

= x|

Account: | EEER Series:  * [;]

From 2012-02-16 00:00:00 To time:  2012-02-16 23:59:59

Account | Series ITy]:le| Quantity | Exercise nbr Exercise req nbr Created | State |
Cancel [ Search :| [ Close

The Exercise History 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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Criterion

Specification

Account

Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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

Series identification of the traded contracts.

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*.

From time

Specify From time or use default values.

Date <created date>. Default.

Time 00.00.00. Default.

To time

Specify To time or use default values.

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

Time 23.59.59. Default.

4. The following column headings are displayed:

Field

Description

Account

Account identification <exchange member number>.

Series

Series identification of the traded contracts.

Type

Exercise type options:

Exercised Long positions were exercised.

Assigned Short positions were assigned.

Quantity

Original quantity of contracts in the deal/trade.

Exercise nbr

Exercise request identification defined per series to identify the transaction.

Created
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Field

Description

State

Exercise state options, which indicate the result of the exercise request:

<blank> The exercise was executed.
Pending The exercise is pending.

Rejected The exercise was rejected.
Completed The exercise is completed.

Underlying

Specifies the underlying.

Settlement Type

Specifies the settlement type, which is either Optional, Cash, or Physical.

Option Type

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

Strike Price

Specifies the Strike Price.

Year

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

Month

Specifies the month, ranging from Jan to Dec.

5. Limit the number of items to list by selecting search criteria related to item properties.
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.

7.21.1 Cancelling an Exercise/Assign Deal

Perform this procedure to cancel an exercise.

1. Select Exercise History on the Exercise menu 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 Exercise menu.

2. The Pending Exercise Requests window opens.

e s s oot s I

Account: | fFEE

Series:

State

Pending

[T Completed
=)

[ rejected

Series

Quantity Exercise req nbr

The Pending Exercise window provides a search area for limiting the number of displayed

items in the list area.

3. The following search criteria are available:

Criterion

Specification

Account

Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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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Criterion Specification

Series Series identification of the traded contracts.

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*.

State Select check box to show only one exercise state.
Shows exercise state options

Pending The exercise is pending.
Rejected The exercise was rejected.
Completed The exercise is processed.

4. The following action button is available:

Button Action

Reject An option exercise request can be rejected.

5. The following column headings are displayed:

Field Description

Account Account identification <exchange member number>.
The account column will be blank if the series has been subject to General Exercise.

Series Series identification of the traded contracts.

Quantity Original quantity of contracts in the deal/trade.

Exercise req. nbr Exercise request identification defined per series to identify the transaction.
Created Date and time of creation of the data of this row (record).

State Exercise state.

Underlying Specifies the underlying.

Settlement Type Specifies the settlement type, which is either Optional, Cash, or Physical.
Option Type Specifies an option type, which is either C or P.

Strike Price Specifies the Strike Price.

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

Month Specifies the month, ranging from Jan to Dec.

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 Exercise menu.
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 arule, stock options with 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 Limits window, 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 Exercise menu.

2. The Automatic Exercise Limits window opens.

- N
FE Automatic Exercise Limits - CW1 TSN 400230 - Genium CW1 - ‘__ o o

@ Account: P ) Only member defined limits

) Member: @ Al defined limits

Currency: *

Account/Member Market Instrument type Limit | Limitunit | Defauitimit | Defaultlmitunt | Currency | +

SE SEB EURO FLEXIBLE INDEX EURO FLX INDEX CALL OPTION 10,0000 Percent 0,020 Fixed value EUR. ‘
SWEDISH INDEX SWEDISH OMX INDEX PUT OPTION 0,0000 | None: 0,035 | Fixed value SEK E
SWEDISH INDEX SWEDISH INDEX BINARY CALL OPT 0,0000]None 0,010 Fixed value SEK |
SWEDISH TNDEX ‘SWEDISH NDEX BINARY PUT OPT 0,0000]Hone 0,010] Fixed value SEK =
SWEDISH INDEX SWEDISH INDEX WEEKLY CALL OPTION 0,0000 | None: 0,035 | Fixed value SEK
SWEDISH INDEX SWEDISH INDEX WEEKLY PUT OPTION 0,0000]None 0,035 Fixed value SEK
SWEDISH STOCK ‘SWEDISH STOCK CALL OPTION 0,0000[None 1.0000] Percent SEK
SWEDISH STOCK SWEDISH STOCK PUT OPTION 0,0000 | None: 1,0000 | Percent SEK
SWEDISH STOCK SWEDISH STOCK BINARY CALL OPT 0,0000]one 0,010/ Fixed value SEK
SWEDISH STOCK SWEDISH STOCK BINARY PUT OPT 0,0000[None 0.010[Fixed value SEK
SWEDISH STOCK SWEDISH STOCK 1st weekly call 0,0000 | None: 1,0000 | Percent SEK
SWEDISH STOCK SWEDISH STOCK 1t weekly put 0,0000]one 1,000 Percent SEK
SWEDISH STOCK ‘SWEDISH STOCK 2nd weekly call 0,0000[None 1.0000] Percent SEK
SWEDISH STOCK SWEDISH STOCK 2nd weekly put 0,0000 | None 1,0000 | Percent SEK
SWEDISH STOCK SWEDISH STOCK 4th weekly call 0.0000]None 1.0000 [ Percent SEK
SWEDISH STOCK SWEDISH STOCK 4th weekly put 0,0000]None 1.0000 | Percent SEK
SWENTSH STOCK SWENTEH STOK Sth waslkhs call nannn | Bone 1 nnnn | Percant SFK

« ‘ [ ‘ 13

64

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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Criterion Specification

Account | Member 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, *.

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.

Currency Specify the currency of the instrument or select to use a wildcard, *.

Only member defined | Select which Automatic Exercise Limits that should be included in the search result:
I!m!ts | All defined Only member defined limits When this choice is selected, only mem-
limits ber defined limits will be included.

All defined limits When this choice is selected, both mem-
ber defined limits and limits defined by
the exchange will be included.

4. The following action button is available:

Button Action

New By clicking this button you can create a new Automatic Exercise Limit, see Creating
Automatic Exercise Limits on page 180.

5. The following context menu alternatives are available:

Button Action

Edit By selecting this command on the context menu, you can modify an Automatic Exer-
cise Limit, see Modifying Automatic Exercise Limits on page 181.

Delete By selecting this command on the context menu, you can delete an Automatic Exercise
Limit.

The following column headings are displayed:

Field Description

Account/Member Displays either accounts or members depending on which radio button that is selected
in the search criteria above.

Market

Instrument Type

Limit 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 unit Displays the unit of the Automatic Exercise Limit set by the member.
Default limit Displays the limit set by the exchange.
Default limit unit Displays the unit of the limit set by the exchange.
Currency
Created Displays the date and time of creation of the limit.
Modified Displays the date and time of the latest modification of the limit.
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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 Exercise menu.
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.

Account/hember: |

Inztrument Type: - |
I Automatic exercize limit; 0.0000
Automatic exercige unit; Percent ']

5. The following input fields are available:

Field Specification

Account/Member 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.

Instrument Type 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.”

Automatic exercise limit A positive number defining the Automatic Exercise
Limit.

Automatic exercise unit The unit in which the exercise limit is to be set.

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 a member has several member 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.

743 Modifying Automatic Exercise Limits

To modify an Automatic Exercise Limit, do the following:

1. Select Automatic Exercise Limits on the Exercise menu.

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.
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Account/hember: |

Inztrument Type: SWEDISH TM STOCK EUROPEAN PUT - I

Automatic exercize limit; 0.0000
Automatic exercige unit; Percent ']

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.
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8 Clearing

The clearing menu 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:
e Clearing Information

e Payments

e Settlement Accumulation

e Invalid Settlement Date

e Reports

e Riva Reports

e Interface Files

e Clearing Messages

8.1 Clearing Information

The Clearing Information menu 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 Clearing menu.

2. The Clearing Information window opens.
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EE| Clearing Information - CW1 - Genium CW1 =@ = |
Account: EEE Series: = [ @ Settlement date
Delivery series: = Clearing account: = ** (@) Clearing date
From time: 2014-10-15 To time: 2014-10-15

Account | Series |Event | Class | Event gty | Delivery gty Delivery series Clearing date Settflement date | Eventid

« 1 | 3

Cusmmize...] [ Search J ’ Close

The Clearing Information 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:

Criterion Specification

Delivery account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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 Series identification of the traded contracts.

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*.

Delivery series Delivery series identification:
Specify an existing series, or specify a group of or all series using a wildcard *.
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Criterion Specification

Clearing account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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.

Settlement date When selected the From | To date filter is related to
the set value according to the system’s Settlement
date.

Clearing date When selected the From | To date filter is related to

the set value according to the system’s Clearing date.

From time | To time Date limitation according to selected option for search results.
Default From time = To time = <current business date>.
Specify two dates.

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

Button Action

Customize... Opens Customizing Classes and Events on page 186.

5. The following column headings and information fields are displayed:

Field Description

Account Account identification <exchange member number>.

Series Series identification of the traded contracts.

Event For description of event types, see 189.

Class For description of settlement classes, see 187.

Event qty Quantity in the triggering event item, such as trade quantity or exercised quantity.
Delivery qty Quantity of contracts to be delivered.

Delivery series Series to be delivered.

Clearing date Specifies the clearing date.

Settlement date The date on which the delivered amount is to be settled.

Event id Event/trade number; number defined within each series; this number combined

with the Series uniquely identifies the trade on which the transaction is performed.
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Field

Description

Settlement instruction
date

The date on which the payment instruction/pay note is created.

Original Clearing 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 the Orig 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.

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
the Orig 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 Clearing menu 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.

P

Customize classes and events

Show class

Fee 1
Fee 2
|:| Fee 3
|:| Fee 4
|:| Fee 5
|:| Fee &
|:| Fee 7
|:| Fee 8
|:| Fee 9
Tax
Rebate
[] settement

[ settlement, other quantity
[ Rounding

[ variation margin

[T Mew contract

[ commizsion

[ other gquantity, Cover
[T Fair value

[ informational

[ v Margin

[ My Interest

Include standard daszes
[ tndude accrued dasses

[] settement, delivery vs payment

|:| Delivery vs. Payment, Cover

[Deselect.ﬁ.]l] [ Select All

Show event

Trade

Position transfer
[ Trade rectify

[ Mark to market

[ Closing

|:| Exercise

|:| Assignment

[ Dividend

[ Manual fee

[] New contract trade
[|Rebate

|:| Supervision

|:| Give up

[] Closing trade

[] Delivery flow

[ Dvp setted

[] Delivery balance
[ Member fee periodic
[ Member fee entrance
[] Principal exchange
[7] settle accrued

[ My Calculation

[] Include informational daszes

[ Cancel ] [ oK

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

Class Description

Fee 1 Several additional dedicated fees may be associated with any clearing event.

Fee 2 ...-Fee 9 Various other fees that may or may not be applicable with respect to the specific
customer.

Tax Tax on the fees.

Rebate Rebate on the fees.

Settlement A one-way delivery between a member and the clearing house. It is possible to define

non-settlement days, which will be labeled as bank holidays.

Settlement, delivery vs | A one-way delivery between a participant and the clearinghouse. It is possible to

payment

define non-settlement days, which will be labeled as bank holidays.
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Class Description

Settlement, other This class always comes in pair with the “Settlement, delivery vs payment” and

quantity contains the quantity and base of the delivery going in the other direction.
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.

Rounding 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.

Variation margin The event triggers variation margin calculation, often in connection with a mark-to-
market.

New contract A trade is created and the position is updated in another series.

Commission Commission amount, if any.

Delivery vs. Payment, | A two-way delivery between a participant and the clearing house (for example, a
Cover participant delivers commodities and receives payment.)

Other quantity, 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.

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.

Fair value Compensation for lost time value.

Informational An information record is generated.

MV Margin This returns to the actual change in MV, being shifted.
MV Interest This returns to the daily interest on the shifted MV.

6. In the show event pane, check desired <Event> value options, and click ok button.
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Table 5: Show Event

Event

Description

Trade

A trade is a basic event applicable to all product types. Trades are entered automat-
ically or manually into the clearing system.

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 entered manually by the clearing house or by a member.
The member can only enter their side of the deal.

Trade events may also be generated in the process of trade rectification.

Position transfer

A position transfer must be activated manually by clearing personnel at the clearing
house or the member.

Trade rectify

Trade or deal corrections require a manual rectification, which is done either inter-
nally or externally depending on the specific common database configuration.

Mark to market

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.

Closing Derivative products are either exercised or closed. The closing is time-related and
generally associated with the expiration of futures/forwards.

Exercise 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.

Assignment As a result of an exercise, one or more short positions are assigned.

Dividend When a company pays out a cash dividend to stockholders.

Manual fee A fee that has been entered manually by the clearing house.

New contract trade

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.

Rebate Rebate on the fees.
Supervision Not used.
Give up A trade bought or sold by an executing member on behalf of another member, to

which it is given up.

Closing trade

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.

Note that the process of closing at expiration may include automatic generation of

closing trades.

Delivery flow

Only applicable together with OTC Match.

The OTC Match process can manage complex products and not standardized products.
Calculations (such as settlements) related to these products are sent for clearing and
thereby trigger this event.

Dvp settled

Delivery versus payment where payment is executed.

Delivery balance

Used for clearing link never sent to participants.

Member fee periodic

A fee that is generated periodically by the system (such as a monthly or quarterly
fee).
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Event

Description

Member fee entrance

A one-time fee that indicates that the delivery contain entrance fee for setting up a
new member.

Principal exchange

Event to trigger cross-currency SWAP payments (OTC only).

Settle accrued

A payment containing accrued interest.

MV Calculation

Market Value Calculation. For some instruments, Market Value Margin gets shifted
daily.

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
information which 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 Events window. 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 Payments menu 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 Clearing menu.

2. The Payments window opens.
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Payments - Genium CW1 =N =l
Account; ] @ Settlement date
From time:  2012-03-16 To time: 2012-03-16 () Clearing date
| Account | Market/Series vaent; Class | Amount | Currency | Clearing Date Settlement date Settlement instruction date

4 T | 3

Cusi_:omize...] [ Search ] [ Close

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

Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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.

From time | To time Specify dates in format: <yyyy-mm-dd>.

Option Select option:
Business date Date on which the event happened; set according to
the configuration of the system’s Business date.
Settlement date The date on which the delivered amount is to be settled.

4. The following column headings are available:
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Field Description

Account Account identification <exchange participant number>.
Specify a particular account or a group of accounts using one or more wildcards, *
* %

Market/Series Series identification of the traded contracts.

Event Event that triggered the transaction/class.

Class The type of clearing transaction.

Amount paid(-)/received(+) amount

Currency Type of currency.

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

Settlement Date The date on which the delivered amount is to be settled.

Settlement Instruction | The date on which the payment instruction/pay note is created.

Date

5. To perform the searchl@ &er 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 Accumulation window 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 Clearing menu.

The Settlement Accumulation window opens.

.
FE Settlement Accumulation - CW1 - Genium C_E‘—m'

Account: [d Settlement date: 2015-02-11
Dealnbr | Memberref | Currency | MNotional amount | Exchangerate |Rate| Swapside | Side FXside | Termnatondste | Payment date Payment notional amount | Amount | Pay

< i b

2. The following search criteria are available:

Criterion Specification

Account Specify an organization unit within the participant/ member <exchange member
unit> where the trade will be cleared and settled. Mandatory.

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 Series identification. Specify an existing series, or select it from the scroll list.

Settlement date 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.
Enter settlement date, today or later. Default = Today.

3. The following column headings are displayed:

Column Description
Deal nbr Deal number of trade report.
Member ref Member/participant reference from corresponding trade report.
Currency Currency code for a valid payment series used for settlement.
Notional amount The notional amount of the Swap trades.
Rate Effective rate for the swap.
Swap side Indicates if the Fix or Float side for Swaps.
Termination date Termination date for the corresponding swap trade report.
Payment date Date for delivery/settlement.
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Column

Description

Payment notional
amount

An amount to use as basis for calculations of payments. The notional amount will
never be exchanged

Payment

Payment amount for individual swaps.

Total

Net amount being paid or received.

Grand total

Sum of all payments and receipts per series and settlement date.

Delivery Unit nbr

Delivery unit number, the connection between the delivery post and the swap.

Netting nbr

Netting request identification number.

Trade report nbr

Trade report number.

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 Date window, 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 request may take a long time to process therefore should not be performed
during peak processing times.

1. Select Invalid Settlement Date on the Clearing menu.

The Invalid Settlement Date window opens.

15 November 2019

Document Revision a2592 page 194 / 306
Private and Confidential



I’lNanaq Clearing Workstation (CW1) User’s Guide

Invalid Settlement Date - Genium E'@

Series | Account | Counterparty | Trade RptType |State| Sub State | Trade Rpt Mbr Ctrpty Trp Rpt Mbr Deal Mbr

] i | 3

Search ] [ Close

2. The following column headings are displayed:

Column Description
Series Traded instrument series identification for which the trade report will be valid.
Account Identification <exchange member unit> of an organization unit within the participant/

member where the trade will be cleared and settled.

Counterparty Identification of an opposite party <exchange member> to the trade.

Trade Rpt Type Trade report identification automatically assigned and used by the system to identify
the trade report item.

State Trade report state options:

Unmatched The trade report is registered by a member and a
broadcast is sent to the counterparty; no opposite trade
is registered

Matched Both sides of the trade have been authorized and a deal
is generated

Cancelled Both sides have authorized cancellations of the trade
Rejected The counterparty has rejected an unmatched FX trade
report
Sub State Trade report sub state options:
<blank> no unconfirmed requests exist from neither party
Pending cancel One party has requested cancellation of the trade
Pending fixing One party has set a float rate for the trade
Pending rectify One party has rectified the trade
Pending terminate One party has requested termination of the trade
Pending reneg One party has requested renegotiation of the trade
Pending unwind One party has requested unwinding of the trade
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Column

Description

Trade Rpt Nbr

Trade report identification automatically assigned and used by the system to identify
the trade report item.

Ctrpty Trp Rpt Nbr

Counterparty trade report number.

Deal Nbr

Deal number of trade report.

3. The following context menu options are available:

Option Specification

Adjustment Opens the Invalid Date Adjustment window, which displays the sub structure results
for that trade report number.

Details Opens the Invalid Date Details window, which displays the sub structure results for

that trade report number.

Show Trade Report

Opens the Trade Report properties for the item selected.

4. Click search.

5. All invalid settlement dates are displayed.

8.5 Reports

The Report menu 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 Clearing menu, 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 Clearing menu.

2. The Report window opens.
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Reports - CW1 TSN 400240 - Genium c_

e =G

Date:  2014-10-13 Member: == Name: = Specifier: =

File ALL - [ Reload reports
Member Hame Spedfier | Specifier description Custodianbank | Custody service | Bark | Account | File extension | Version Ful
SE Span File Intraday 001 Intradav/Risk/General xt 041 NSPANI -001 -SE-|
| i v

The Report window includes a search area for specifying search criteria and a list area
for displaying the matching items.

3. The following search criteria are available:

Criterion Specification

Date Specify a date for which you want a list of reports.

Member Specify a particular member or a group of members using one or more wildcards or
all members using all wildcards, * *.
There is a space between the parts of the identification.
<exchange> Max. 2 characters.
<member> Max. 5 characters.
If the user only enters one part, *, the system automatically inserts the user’s ex-
change code: <exchange code> *.

Name Specify the report name.

Specifier Specify the specifier.

File Type Type of file (txt, pdf, doc, html etc.)

Reload reports

Select the check box and click Search to refresh the window.

4. The following action

buttons are are provided:

Option Action
Open Displays the report on screen, see Opening a Report on page 198.
Save as Saves the report to disk, see Saving a Report on page 199.

Print report...

To select a printer other than the default printer select Print Report...., see Printing
a Report on page 200.
Opens the Printer Setup window for selecting another printer.

5. The following column headings are available:
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Field Description

Member Identification <exchange member> of a member of the clearinghouse.
Name Report name.

Specifier Market group.

Specifier description

Market group description.

Custodian bank

<Blank> or name of custodian bank.

Custody service

<Blank> or name of custody bank.

Bank

<Blank> or name of bank.

Account

<Blank> or name of account.

File extension

Version

The version of the file.

Full file name

The complete name of the file.

Created

The date this record/row was created.

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

7. Alist 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 Clearing menu 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.
My Computer > Tools > Folder Options Windows Control Panel > Folder Options
= =
Fle Edit View Favortes | Tools Help ‘ o Fie Edt Wew Favorites Tooks Help ‘ i
Q- - ¥, g:m‘::ﬁf:i:ﬁkmwa X > Qe - ) - (| Dsemet [ rottes | 33X
Address | o My Computer sE10¢  Synchroniz _;I G0 address [T cantrol Panel Be
MHame - Name =~ -
Hard Disk Drives =7 Date and Time
& Display J
8 Local Disk (3} | | older Options
(EhFonts

Devices with Removable Stor:
L DWD-RAM Drive (D1}

|

Enables you to change settings.

age

& Game Contrallers
P Internzt Options
|£)1ava

File Types

8.5.3 Saving a Report

hd @mkeyboard =
_’lJ "T | 5 rl
Z, Customizs the display of fles and Folders, I 7
Xls Microsoft Excel
XSL Style sheet XML-format

The Reports window is the base for this action.

Perform this procedure to download a report:

1. Select Reports on the Clearing menu and perform a search.

2. Select a report in the list, right-click and select save as on the context menu.

. The standard MS Windows Save as window opens.

. Specify folder, file name and file extension for the selected report.

The proposed name does not include the extension. This has to be added by

3
4

(®Note

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

8.6

8.6.1

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 Clearing menu 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.

Riva Reports

The Riva Reports menu option manages 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.

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 Clearing menu.

2. The Riva Reports window opens.

RIVA Reports - Genium CWL oo e

For [2012-03-18] Market: ALL MARKETS +  Only loaded reports
Report type: -

Market Report Type | State Auto print | Version File type

open | [ send.. | [Autoprint | [ preview | [PrintReport| [rintReport.| [ Load | [ search | [ glose

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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Criterion Specification

Date Specify a date for which reports are generated.
Market Select market group to which the reports apply.
Report type Select a report name or all reports.

Only loaded reports

Select to show reports with state Loaded should be displayed.

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

Button Action

Open Opens Opening a Report on page 202.

Send Opens Sending a Report as E-Mail on page 204.
Auto print Opens Auto Print on page 203.

Preview Displays a print preview.

Print report

Prints the report with the current printer settings.

Print report...

Opens the Printer setup window for selecting another printer.

Load

Select if reports with state loaded should be displayed.

5. The following context-specific options are provided:

Option Action

Save as Opens Save As on page 202.
Auto Print Opens Auto Print on page 203.
Preview Displays a print preview.

Print report

Prints the report with the current printer settings.

Print report...

Opens the Printer setup window for selecting another printer.

Send Opens Sending a Report as E-Mail on page 204.
Load Select if reports with state loaded should be displayed.
Open The report is opened in the user's window.

6. The following column headings are displayed:

Field Description
Market Market to which the item applies.
Report Long name of the report and indication of the instrument type to which the report
applies.
Type Report type options:
ASCII Readable text
Binary Data intended for further processing
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8.6.2

8.6.3

Field Description

State Report state options:

<blank> The report is not available the selected day.

Available  The report is available the selected day.

Auto Print Specifies if automatic printing is enabled (Yes) for the report.

File type Type of file, for example: *.xml, *.xls

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.

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 Clearing menu 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.

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 Clearing menu 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 Clearing menu 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

8.6.6

8.6.7

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 Clearing menu 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.

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 Clearing menu 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 Printreport from the context menu, 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.

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 Clearing menu 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 Edit menu, 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:

Description Example Characters
Short list name (same as Id) SETNOT___ 9
Separator _ 1
Country 01 is Sweden 2
Separator _ 1
Market 01 is Index 2
Separator _ 1
OMnet user code SETSTA_ 7
Date 19970227 8
File extension is 4
Example 7:

A file named SETNOT 01_02_SETSTA___19970227.LISis 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 Files menu option shows files that are generated by the CW1 Server.
However, as an alternative, it is advised to utilize the OMnet APl rather than the interface
files, in order to:

e Achieve higher reliability through direct APl-connection to the central system

e Handle high volumes
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e 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 Clearing menu.

2. The Interface Files window opens.

FE Interface Files - 4.1.0220 - Genium CW1 o -E | ]
For date:  2016-11-15 Interface file: =
InterfaceFile Type State
Save As... ] [ Load ] [ Search l [ Close

The Interface files window 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:

Button Action
Save As Used to save an interface file to an arbitrary directory on the local PC.
Load Load to reload, or load a specific interface file to the default directory.
Note
This has limitations determined by the accessibility of the information in
the CL API.
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8.8

8.8.1

4. The following column headings are displayed:

Field Description

Market The name of the market for the interface file.

Interface File A descriptive name of the interface file.

Type The type of report: ASCII or Binary.

State The state of the interface file for the given date (Loaded or * ‘).

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.

Clearing Messages

The Clearing Messages menu option shows messages sent from the central Clearing Office
to the member's Clearing Workstation.

Searching Clearing Messages

Perform this procedure to view clearing messages:

1. Select Clearing Messages on the Clearing menu.

2. The Clearing Messages window opens, displays all sent messages and will automatically
display all new messages.
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' C.Iear;mg Mssags - Genium ]

2012-02-16 13:51:02

Message to all markets.

Problems with interfaces - disturbances can appear. We apologize for the
inconveniance,

Result

The Clearing Messages window includes only a messages area.

15 November 2019 Document Revision a2592 page 208 / 306
Private and Confidential



lol Nasdaq

Clearing Workstation (CW1) User’s Guide

9 Series

The following menu options are available on the the Series menu.

e Series

e Underlying

e Trading Statistics

e Fixing Values

e Load/Reload

e Register Flexible Series
e Markets

9.1 Series

The Series menu provides information on series and their underlyings.

Using the series window, you can view available series and some of their characteristics.

Perform this procedure to view series:

1. Series Series on the Series menu.

2. The Series window opens.

EE Series - Genium CWL [E=n E=R ===
Series: = (] IsIN: - =
Series ISIN Underlying Instrument group Strike

OhixS302B640 0004294585 0MX STOCKHOL M 30 EUROPEAN CALL OPT DEL 41

OMXS307B650 EUROPEAN CALL OPT DEL g5
EUROPEAN CALL OPT DEL 66
EUROPEAN CALL OPT DEL 67
EUROPEAN CALL OPT DEL 68
EUROPEAN CALL OPT DEL 69
EUROPEAN CALL OPT DEL 70
EUROPEAN CALL OPT DEL 1
EUROPEAN CALL OPT DEL 72
EUROPEAN CALL OPT DEL 73
EUROPEAN CALL OPT DEL FL|
EUROPEAN CALL OPT DEL 75
EUROPEAN CALL OPT DEL 75
EUROPEAN CALL OPT DEL 77
EUROPEAN CALL OPT DEL 78
EUROPEAN CALL OPT DEL 79
EUROPEAN CALL OPT DEL 80
EUROPEAN CALL OPT DEL i1
EUROPEAN CALL OPT DEL 82
EUROPEAN CALL OPT DEL 83
EUROPEAN CALL OPT DEL 4

(] m »

22745

The series window includes a search area for searching and limiting items, and a list
area for displaying the matching items. For a description of the series browser, please

see page 23.

3. The following search criterion is available:
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9.2

Field

Specification

Series

Series identification of the traded contracts.

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*.

ISIN

Specify ISIN code (International Securities Identification Number).

4. The series window displays the following column headings:

Fields Description

Series Series identification of the traded contracts.

ISIN Series ISIN code (International Securities Identification Number).
Underlying Underlying code.

Instrument group

Instrument group code.

Strike price

Series' strike price.

New contracts

New number of underlying entities per contract, only if series has changed due to
issue.

Expiration date

Expiration date for the series.

Notation date

Notation date for the series; the date that the series was introduced to the market.

Stopped

Shows Stopped if the Series status is Stopped.

Status

Series status options:

Active The series is active; it can be either not expired or ex-
pired

Suspended The series is temporarily stopped; it can be reactivated

Stopped The series is issued; it is replaced by a new calculated
series

Deleted The series is deleted; it cannot be reactivated

6. Click search.

Underlyings

5. To perform the search—Specify a particular series, a group of series, or all series.

7. All matching items are displayed in the Series window.

The Underlying menu 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 Series menu.

2. The Underlying window opens.

Underlying - Genium CW1 El@
Underlying: = [T only synthetic underlying  1sIN: *
Underlying : Underlying Name ISIN . Base currency ~
st S v GO SOt e saworsonn xR
12NIB 12 MOMNTHS NIBOR SEO001402033 MOK
2STAT SWED 2Y GOVERMNMENT BOND FUTURE SEO000501868 SEK
3MSTIB 3 MONTH STIBOR. FUTURE SEQ0D2335490 SEK
SSTAT SWED 5Y GOVERMNMENT BOMD FUTURE SED003082486 SEK
EMNIE & MONTHS MIBOR SEO001402025 MOk
ABB ABB LTD CHO012221716 SEK
ABMANE ABN AMRO HOLLAMND EUR. MOMNOS0030895 ELR.
ACAMNB Acando B SE00D0105116 SEK
ACAPE ACAP InvestB SEQ0D0337682 SEK
ACOM A-COM SEOQ00592677 SEK
ACTIA ACTIVEAFR SEK
ACTIB ACTIVE BIOTECHB SEO001137985 SEK
ACYMN ACERGY MASDAQ OMX MOk B
[ Search | [ Close
a0l

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:

Field Specification

Underlying Specify a particular underlying, a group of underlyings or all underlyings.
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 *|D*.

Only synthetic Select the Only synthetic underlying check box to view undeliverable underlyings
underlying only.
ISIN Series ISIN code (International Securities Identification Number).

4. The following column headings are displayed::

Fields Description
Underlying Underlying code.
Underlying name Long underlying name.
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Fields Description
ISIN Series ISIN code (International Securities Identification Number).
Base currency Main currency that the underlying is traded in.

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 Statistics menu 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 Series menu.

2. The Trading Statistics window opens.

Trading Statistics - Genium EI@
Series: = )  For 2012-02-14
Asbas
Series Bid | Ask | Open | Last | Settle | High | Low | Volume | Turmower -
OMES302C1440 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMX5302F00 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMES302F820 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMKS302F540 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OME5302Fe80 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMK5302F580 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMKS302F590 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMKS302F700 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00
OMKS302F710 0,00|0,00| Q,00|0,00( 0,00|0,00|0,00 0,00 -
4 T b
Search l I Close
10165

The Trading Statistics window includes a search and a list area.
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3. The following search criteria are available:

Field

Specification

Series

Series identification of the traded contracts.
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 *|D*.

For date

Specify a specific date to inspect.

4. The following columns are displayed:

Field

Description

Series

Series identification of the traded contracts.

Bid

Bid price of the series.

Ask

Ask price of the series.

Open

Price in the first deal after the market opening.

Last

Price in the last deal before the market closure.

Settle

Settlement price (mean value of bid and ask according to a specific method of calcu-
lation).

High

Highest price in any deal during the day.

Low

Lowest price in any deal during the day.

Volume

Quantity (irrespective of the block size) of traded contracts during the day.

Turnover

Total amount of money measured in the series currency traded during the day, cor-
responding to volume.

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 Values menu 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 Fixing Values window, you can view Marketplace statistics for a particular trading

day.

Perform this procedure to view fixing values:

1. Select Fixing Values on the Series menu.

2. The Fixing Values window opens.
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Fixing Values - Genium ... o[ & | e
Series: ® E]
F_nr 2012-02-14
Series Fixing :
1,000 |
ABE 1,00
ABB2150 1,00
ABB215R.150E 1,00
ABB2160 1,00
ABE2160160E 1,00
ABB21/M130E 1,00
ABBZE 1,00
ABB2E 100 1,00
ABBZ2E105 1,00
| arR7R 110 100l
[ Search J | Close
15869
The Fixing Values window includes a search and a list area.
3. The following search criteria are available:

Criterion Specification

Series In the Series field specify series (wildcard allowed).

For date In the For date field specify a specific date to inspect.

The filtering done on series will be based on business date.
4. The following column headings are displayed:

Field Description

Series Series identification of the traded contracts.

Fixing Fixing value for the fixing series.
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9.5

5. Click Search.

6. All items matching the search criteria are displayed in the Fixing Values window.

Load Reload

| Warning

cause a

Only experienced administrators should perform the procedure linked below.
The consequences affect the trading in a very serious manner. A mistake could

Il reported trades to disappear!

You can administrate the server and database by using Load/Reload on the Series menu.

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 Series menu.

2. The Load/Reload window opens providing a list of actions.

Action:

Date:

Commodity:

Load/Reload

restart the OMX SECUR BO Server |

2012-03-16

[ Send ] [ Close

3. Select an action from the list.

Action:

Date:

Commodity:

Load/Reload

[restart the OMX SECUR BO Server =]

restart the OMY SECUR BO Server
reload trades from a date
reload all accounts
reload instruments
reload trading statistics from a date
reload deliveries from a date
reload margin requirements from a date
load last saved Account Access Types
reload the non trading days
reload RM Reports from a date

—= = ]
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4. Click send.

9.6 Register Flexible Series

Using the Register Flexible Series menu 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 Series menu.

2. The Register Flexible Series window opens.

Register Flexible Series >
Underlying: '
Description:

ISIM:
Flexible Series Tmpl: e

Contract size:

Strike price: | |

Exp. date: | 2018-03-12 |

3. The following input fields are available:

Table 6:

Field Description

Underlying Select the underlying on which to base the flexible se-
ries.

Description The description for the underlying. This field is read-
only and filled in as soon as the underlying is selected.

ISIN The ISIN of the underlying. This field is read-only and
filled in as soon as the underlying is selected.

Flexible Series Tmpl Select the template on which to base the flexible series.

Contract size The contract size. This field is read-only and filled in as
soon as the template is selected.

Strike price Enter the strike price for the flexible series.
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9.7

9.7.1

Field

Description

Exp. date

Enter the expiration date for the flexible series.

4. Fill in the fields and click send.

Result

The flexible series has been created.

Markets

Managing Markets

2. The Markets window opens.

Perform this procedure to select markets:

1. Select Markets on the Series menu.

Using the mMarkets menu option you can select the markets in which you trade.

Using the mMarkets window, you can select markets to work in.

Markets

Available markets

EURO TMC INDEX

FINMISH TM STOCK

MNASDAQ OMX NORWEGIAN INDEX

Add -=

PAYMENT. CURRENCY

Current

Collateral Setlement Fees GEP
Collateral, Setlement and Fees
DANISH INDEX

DANISH STOCK

DANISH TM INDEX

DANISH TM STOCK

EURO INDEX

FINMISH STOCK

FINMISH STOCK OM REQUEST
MNASDAQ OMx NORWEGIAN STOCK
MNASDAQ OMX NORWEGIAN TM INDEX
MNASDAQ OMx NORWEGIAN TM STOCK
NORWEGIAN BOND

SWEDISH BOMD

SWEDISH INDEX

SWEDISH STOCK

SWEDISH TM CASH STOCK

SWEDISH TMC BOND

SWEDISH TMC INDEX

SWEDISH TMC STOCK

|app|¥

l | Cancel I [ OK

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.
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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.
e Click Apply to use the settings and keep the window open.
e Click oK to use the settings and close the window.

e Click cancel to disregard changes and close the window.
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10

10.1

10.1.1

Margin

The Margin menu provides standard and specific options and also margin simulations
options:

*  Margin Requirements—Margin requirements on accounts or series can be displayed.
® Total Margin Requirement—Sum margin requirements.

®  Account Market Margin—Requirements on accounts for markets.

e Total Account Margin—Margin requirements on accounts.

*  Total Member Margin—Sum margin 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.

®  Private Margin Prices and Volatilities—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.

Margin Requirements

The Margin Requirements window displays margin requirements on accounts or series.

Searching Margin Requirements

Margin requirements should be calculated for each position account and aggregated
up to the Margin account (Origin) level.

Using the Margin Requirements window 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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Margin Requirements - Genium CW1 EI@
Account: = Series:  * [
For date: 2012-03-16

|| Aggregate on account
Currency: =

Account Series Margin Market value Currency
Lm L2 |2

[ search | [ Close

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.

Criterion Specification
Account Identification <exchange member number> of an account for which to
search.

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.

<exchange> Max. 2 characters
<member> Max. 5 characters

<number> Max. 10 characters

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 Series identification of the traded contracts.

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
Currency This field is set to wildcard, *, and can not be altered.
Aggregate on account If the Aggregate on account check box is checked, margin requirements

per account will be displayed.

4. The following column headings are displayed:
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Field Description

Account Account of the position

Series Series identification of the traded contracts
Margin Margin required for a single contract
Market value Expected market value

Currency Type of currency

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 total margin requirements per margin requirement account:

1. Select Total Margin Requirement on the Margin menu.

2. The Total Margin Requirement window opens.

EE Total Margin Requirement - CW1 - Genium CW1 =[] =7

Margnrequirement === @ Day end Intra day
account: call number:

Date: 2016-06-28

7 Latest intra day calculation

) Specficintra day call calalaton  CuTEncy: - Both -

Margin requirement acc Margin time Total margin | Iritial margin | Variation margin | C ) margin | Risk currency | Instrument currency | IR Currency

0 199 0
|2016-06-28 18:03:10| -208.091.137] -167.790938] o 40300199 o

8 16:03:10 -10.9a1 -10.9a1
SE AVA MRAH [2016-06-28 18:03:10] -10.941 -10.941 o] o] o] o[sEK [sEx I Risk ]

3. The following search criteria are available:

Criterion Specification

Margin requirement Specify an margin account for which to display information.

account Wildcard (***) allowed.
Date Specify a date for which to display information.
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Criterion

Specification

Day end

Intraday calculation If Intraday calculation is chosen, blank Margin
sequence number will give the latest intraday calcu-
lation, otherwise the specified margin sequence number
is used.

If Intraday call calculation is chosen, a specific margin

sequence number must be given.

Intraday call calculation

Margin seq no

Margin sequence number

Currency

Original margin currency

Both
Risk

Instrument

4. The following column headings are displayed:

Field

Description

Margin requirement
acc

The accumulated margin requirement, measured in risk currency.

Margin time

Margin time used in the selected calculation.

Margin sequence
number

Reference to margin run giving requirements to be met.

Total margin

Summary of margin.

Initial margin

Margin to cover potential future losses of contracts.

Variation margin

Margin to cover realised Profit/Loss of contracts that are daily cash settled.

Contingent variation
margin

Margin to cover realised Profit/Loss of contracts that are settled only at expiration.

Payment margin

Margin to cover a determined settlement amount that has not yet settled.

Concentration margin

Informational margin component corresponding to the amount, by which the Required
Initial Margin has been increased, to compensate for the concentration risk.

Risk currency

The margin account’s risk currency, that is, the currency in which Margin
requirement is expressed, if configured other than instrument currency.

Instrument currency

Original margin currency.

I/R currency

Instrument and risk currency used.

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 Show Margin Calculations Account.

Result

The Total Margin Requirement per Margin Calculation Account window opens.

Total Malgin Requirement per Margin Calculation Account - 20.0222 @ £0306 tclk.se.om.com - Geniu...

Margin requirement | 5 ABS 11833 () Day end Margin seq

SO0 o @ Intra day calculation A - )

Date: 2013-03-08 ) Intra day call calculation Currency: Instrument -
Margin calculation acc i Margin time | Margin sequence no. | Total margin | 1ritial margin | Variation mz

4 L} }

L Search J [ Close

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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Account Market Margin - Genium EIIEI

Account: Custodian bank:
Date: 2012-02-10
Account Custodian bank Market Market margin Currency Market value
SE ABG FR NBSAKS Se Stock 145004 [ SEK 157446
SE AVA SETTLE Se Stock 17600 | SEK 62400
| SE HB IK SAKSED2 DK Index DKK
SE HB IK SAKSED2 Se Bond -35969 | SEK -7265
SE HB IK SAKSED2 Se Stock SEK
SE SE KIK HBYSAK2 Se Bond -21017 | SEK 7265
| SE SEBF SETTLE Se Stock -263346 | SEK -219846

[ Search | I Close

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:

Criterion Specification

Account Identification <exchange member number> of an account for which to search.
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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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.

Custodian bank Specify a custodian bank.

Date

4. The following column headings are displayed:

Field Description
Account Account identification <exchange member number>.
Custodian bank Identification of the custodian bank.
Market Margin required for a single contract.
Market margin The market margin (before currency conversion).
15 November 2019 Document Revision a2592 page 224 / 306

Private and Confidential



I’lNanaq Clearing Workstation (CW1) User’s Guide

Field Description
Market value Expected market value.
Currency Type of 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 Total Account Margin window provides information on margin 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 Margin window 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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FE Total Account Margin - Genium EI@
Account: For Custodian bank:
Date: 2012-02-10
Account | Custodian bank Market margin | Currency | Account margin | Currency
SE ABG FR. NBSAKS 145004 SEK 145004 SEK
| Total: 143004 | SEK
SE AVA SETTLE 17600 | SEK 17600 | SEK
Total: 17600 | SEK
SEHB IK SAKSED2 DEK DEK
|SEHB IK SEKSEDZ -35969 | SEK -35969 | SEK
Total: oKk
| Total: -35969 | SEK
SE 5E KIK HBVSAK2 -21017 | SEK -21017 | SEK
| Total: -21017 |SEK
SE SEBF SETTLE -203346 | SEK -263346 | SEK
| Total: -263246 | SEK
[ search i [ Close
3. The following search criteria are available:
Criterion Specification
Account Identification <exchange member number> of an account for which to search.

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.

<exchange> Max. 2 characters
<member> Max. 5 characters
<number> Max. 10 characters

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.

Custodian bank Specify a custodian bank.

Date Specify a date for which to display information.

4. The following context-specific option is provided:

Option Action

Account Market Margin | Opens the Account Market Margin window for a selected account, see Account
Market Margin on page 223.

5. The following column headings are displayed:
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Field

Description

Account

Account identification <exchange member number>.

Custodian bank

Specifies the custodian bank.

Market margin

The market margin (before currency conversion).

Currency

Currency code for the market.

Account margin

The account margin (after currency conversion).

Currency

The currency for the account margin.

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. Toview account market margin for a specific account, select an item from the context

menu.

10. Right-click on an account in order for the Account Market Margin window to become
available for viewing the market margins for the selected account.

10.5 Total Member Margin

The Total Member Margin window 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 Member Margin window 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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Tetal Member Margin - Genium CW1 E\@
Date: 2012-03-1g
Member Custodian bank Margin Currency
Search l [ Close
0

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:

Criterion Field
Custodian bank Specify a custodian bank.
Date Specify a date for which to display information.

4. The following column headings are displayed:

Criterion Field

Member Identification <exchange member> of a member of the clearinghouse.
Custodian bank Identification of the custodian bank.

Margin The margin requirements on this member by this custodian bank.
Currency The currency for this margin requirement.

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.

Euchange Rate - Genium =R Ech =
Date: 2012-02-10
(| From To Mominal | Lower Upper | =
ESEI{ 1,00 0,97 1,03 |
| DKk EUR 9,00 8,75 9,25~ |
DEE MNOK 1,00 0,97 1,03
DKK SEK 1,00 0,97 1,03
EUR DKK 0,11 0,11 0,11
ELR FIM 0,11 0,11 0,11
ELIR. GEP 1,11 1,08 114
ELR ISK 0,11 0,11 0,11
ELIR. MNOK 0,11 0,11 0,11
ELR SEK 0,11 0,11 0,11
ELR. usD 0,78 0,7a 080~
......... Search | ’ Close
42

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:

15 November 2019 Document Revision a2592 page 229 / 306
Private and Confidential



I’lNanaq Clearing Workstation (CW1) User’s Guide

Field Description

From The currency in which the exchange rate is defined.

To The other leg of the exchange rate.

Nominal The nominal of the exchange rate.

Lower The lower value of the exchange rate when considering currency risk.
Upper The upper value of the exchange rate when considering currency risk.

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
The Margin Series Prices function displays margin details for various types of prices related
to series.

The function is only used for intra-day margin calculations by means of the monitor prices
option.

10.7.1 Searching Margin Series Prices
Using the Margin Series Prices window you can display details on margin 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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Margin Series Prices - Genium CW1 EI@

[ only tradahle
[T Paid

Date: 2012-03-16
[ Show instruments without position

Domain - Series ISIN | Bid B Ak | A Marg Settle

SWEDISH INDEX
SWEDISH STOCK
SWEDISH BOMD
NORWEGIAM BOMD
SWEDISH TMC INDEX
SWEDISH TMC STOCK
SWEDISH TMC BOMD
FINMISH STOCK
FINMISH STOCK OM REQUEST
EURO INDEX

EURO TMC INDEX
FINMISH TM STOCK

[ search | [ Close

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:

Criterion Specification
Date Specify a date for which to display information.
Options Only tradable To limit the search to only tradable series check the
Only tradable check box.
Paid Check the check box to show the Paid and Paid flag
fields.
Show instruments Check the check box to show instruments without posi-
without position tion

4. The following column headings are displayed in the right pane of the window.

Field Description

Series Series identification of the traded contracts.
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.

ISIN Series ISIN code (International Securities Identification Number).
Bid Bid price of the series.
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Field Description
B Bid flag.
This field may also be blank.
M Market
T Theoretical
X Missing
Y Manual
A Artificial
Ask Ask price of the series.
A Ask flag.
Valid entries are:
M Market
This field may also be blank.
T Theoretical
X Missing
Y Manual
A Artificial
Marg. Settle Margin settlement price for the series.

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 Prices window by clicking in a field and enter

a hew 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 afield 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 and Monitor
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 RIVA margin calculations). Before updating prices, a full collect
has to be performed. For series on underlyings with 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.

-
Margin Underlying Prices - Genium EI
Id: -
Date: 2012-02-10
Id Mame Bid B| Ask | A| Marg. Sette. | M | Lastpaid | L | Yesterday | =
10STAT SWED 10Y GOVERNMENT BOMD FUTURE 0,000 X 0,000 X 0,000 X 0,000 X 0,000
2STAT SWED 2Y GOVERNMENT BOMND FUTURE 0,000 X 0,000 X 0,000 X 0,000 X 0,000
3MSTIB 3 MONTH STIBOR. FUTURE 0,000 X 0,000 X 0,000 X 2,000 0,000
SMBF 5% MORTGAGE BOND FUTURE 0,000 X 0,000 X 0,000 X 0,000 X 0,000
SSTAT SWED 5Y GOVERNMENT BOMND FUTURE 0,000 X 0,000 X 0,000 X 0,000 X 0,000
GNIB & MONTHS NIBOR. 0,0000 (X [0,0000|X 0,0000 X 0,0000 X 0,0000
ABB ABE LTD 0,00)% 0,00 (% 0,00)% 0,00)% 0,00
AFE1IV3 AFFECTO GENIMAP 0,00|% 0,00)% 0,00|% 0,00|% 0,00
Send | [ Search | | Close

The Margin Underlying Prices window provides a search area for limiting the number of
displayed items in the list area.

3. The following search criteria are available:

Criterion Field
Market Specify an existing Market or use the list to select it.
Date Specify a date for which to display information.

4. The following column headings are displayed:
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Field

Description

Identification of the item.

Name

Long anme of the series.

Bid

Bid price of the series.

Bid flag.

This field may also be blank.
M Market

T Theoretical

X Missing

Y Manual

A Artificial

Ask

Ask price of the series.

Ask flag.
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing
Y Manual
A Artificial

Marg. Settle

Margin settlement price for the series.

M

Flag specifying how the price is derived for each of the price categories.

Last paid

L

Flag specifying how the price is derived for each of the price categories.
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing
Y Manual
A Artificial

Yesterday

Specifies yesterday’s price.

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.

Margin Prices And Volatilities - Genium CWL = e
Series: | (| Market: |COLLATERAL SETTLEMENT FEES G v]
Date: 2012-03-16

Series | Vol bid |Bid| B |Ask| A | Vol ask | Marg Settle | M | Vol mid | Price Type |Last|L |High |Low| Volume | Preliminary

Search ] [ Close

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:

Filter

Description

Series

Series identification code.
Specify an existing series or specify a group of or all series using a wildcard *.

Date

Specify a date for which to display information.

Market

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.

5. The following action buttons are available:

Button

Action

Search

Executes the search for margin prices and volatilities.

Close

Closes the window.

6. The following column headings are available:

Field

Description

Series

Series identification of the traded contracts.

Vol bid

The volatility based on the bid price.

Bid

Bid price of the series.

Bid flag
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing

Y Manual

A Artificial

Ask

Ask price of the series.

Ask flag.
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing

Y Manual

A Artificial

Vol ask

The volatility based on the ask price.
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Field

Description

Marg Settle

Margin settlement price for the series.

M

Flag specifying how the price is derived for each of the price categories.
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing
Y Manual
A Artificial

Vol mid

Price Type

Specifies which strike prices have market/parity/no price.
Valid entries are:

M Market
P Parity

N No

A Adjusted

Last

Price in the last deal before the market closure.

Flag specifying how the price is derived for each of the price categories.
Valid entries are:

M Market
This field may also be blank.

T Theoretical
X Missing
Y Manual
A Artificial

High

Highest price in any deal during the day.

Low

Lowest price in any deal during the day.

Volume

Quantity (irrespective of the block size) of traded contracts during the day.

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.

- N
Private Margin Prices and Volatilities - CW1 TSN 4.0.0230 - Genium CW1 — [E=REERS

Series: = Market: |SWEDISH FLEXIBLE INDEX ~| [Clonly tradable
Series Margin Price Vola bid Vaolz ask -
OMXS30508A100F 0,00 (1] (1]
OMXS30508A111.11F 0,00 (1] (1]
OMXS530508A150.50F 0,00 o (1]
OMX530508A2000F 0,00 0 NE
OMXS30508A222.23F 0,00 0 0
OMXS30508A20F 0,00 0 0
L
OMX530508M5555.55F 35.00 20 15
OMXS30508M7777F 0,00 0 0
OMXS30509A111.11F 0,00 (1] (1]
OMXS30510BFWD 0,00 (1] (1]
OMX530513M77.77F 0,00 o (1]
OMX530515A77E 0,00 0 0
OMXS30515AB0F 0,00 (1] (1]
OMXS530515M960E 0,00 (1] (1]
OMXS530516A1100E 0,00 o (1]
OMXS530516A940E 0,00 (1] (1]
OMXS30516A960F 0,00 0 0
OMXS30516A966E 0,00 (1] (1]
OMXS30516AFWD 0,00 (1] 0 -
Send ] [ Search ] [ Close
52
——

The Private Margin Prices and Volatilities window includes a search area for limitation and
a list area for displaying the search result.

3. The following search criteria are available:

Filter

Description

Series

Series identification code.
Specify an existing series or specify a group of or all series using a wildcard *.

Market

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.

Only tradable

Check if only tradable records should be displayed.

4. The following action buttons are available:
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Button Action

Create Press the Create button to fill the window with a new “Start of Day” Price Collection
with Apply Spread Rules set to FALSE.

! Attention
Any manually updated prices, that have potentially been filled in, will be
overwritten.

Send Sends adjusted prices to the RIVA subsystem.

5. The following column headings are displayed:

Field Description

Series Series identification of the traded contracts.
Margin Price Margin settlement price for the series.
Vola bid The volatility based on the bid price.

Vola ask The volatility based on the ask price.

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 and moreover,
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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10.11

10.11.1

10.11.1.1

4. Enter the new value.
5. Click send.

6. The new value is sent to the system and will trigger recalculation of dependent data.

Simulate Common Data

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.

Setting Simulate Margin Common Data

All margin calculations are based on the specifications in the Simulate Margin Common Data
window.

Use the procedure below to set the base for the simulation, that is:
e To specify account or member

e To specify prices/positions/added trades/series expiring today
e 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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Sim. Common Data

Sim account: | SE SEB DK Search

[]all member accounts

Used prices: | Real time | Added trades: Local
. Series expirin
Used positions: | Real ime ¥ today: B Evening mode ~
[Jindude future profitfloss Maragin dass: I:I
[«]Full concentration calculation; I}
Market
Selected markets
ALL MARKETS e ALL MARKETS
Add =
< Remove
Cutput level
Maragin and Position []calculation Level 1 [ caleulation Level 2

3. Use the Simulate Margin Common Data window to set the base for simulation.

Use the specifications below when entering values in these fields.

Field Specification

Sim account Specify a specific account or search for an account with wildcard, alternatively a
member, with or without wildcards.

All member accounts | A accounts of the member will automatically be included.
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Field

Specification

Used prices

A list containing prices that can be used. The following options are available:

Real time Uses real time data.
(default)

Freeze real time Uses real time data and freezes the prices for subsequent cal-
culations.

Previously frozen Uses previously freezed data.

prices

Start of day Uses prices from the first intraday price collection of the day
and yield curves from the previous margin day’s end-of-day
data.

Official day-end  Uses end of day data.

@ Note

"Prices ready" must have been given for all mar-
kets in the positions being simulated when selecting
this option.

Used positions

A list containing positions that can be used. The following options are available:

None No central positions used. The entire simulation is brought up
by locally added trades.

Real time Uses real time data positions (propagated calculated margin
(default) not included, compare Margin req real time.

Freeze real time Uses real time data positions and freezes them for subsequent
positions.

Previously frozen Uses previously frozen positions.
positions

Start of day Uses start of day positions (propagated calculated margin not
included, compare Margin req start of day)

Margin req real  Uses real time positions on the account and calculated margin
time propagated to the account.

Margin req start  Uses start of day positions on the account and calculated
of day margin propagated to the account.

Series expiring today

A list containing ways to handled expiring series. The following options are available:

None Exclude positions on series expiring today.

Evening mode Gives a forecast of evening calculations in today's evening cal-
culation.

Intra, price moves Assumes that current prices will remain until end of day, but
of tomorrow takes price moves on subsequent days into account.

Intra, price moves Assumes that current prices will remain until end of day.
of today

Include future
profit/loss

Select this check box if simulations should include profit/loss for futures and future
styled options in the calculated margin requirement.
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Field Specification
Full concentration Select this check box to let the margin simulation include a complete recalculation
calculation of the concentration risk add-on.
Margin class The margin class of the simulation.
Market Drop down list for selecting the market(s) of interest for the simulation.
Selected markets Box for gathering selected markets.
Output level Margin and Position Margin results per series
Calculation Level 1 Prices and valuation interval per series
Calculation Level 2 Volatilities for options
@ Note

These settings are activated immediately. They are only available to an
account level simulation.

4. The following action buttons are available:

Button Action
Add Adds a Market item to the Selected markets list.
Remove Removes a Market item from the Selected markets list.

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 the wildcards are listed in a list from which 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 specific markets 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 calculate margin requirements based on account and markets
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 common data 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.

Simulate Margin Requirement - CW1 - Genium CW1
Position account:
Trades ) Result )
| series :Type [ Quantity | Price | Closing Date [ Settlement Date | Req. Market Market Cur. Req. Risk | Risk cur. |
SaveTrades] [LoadTrades [ Send ] [ Close
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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.

Filter Field

Position account The account from the Sim Common Data window is set as default.

The following input specifiers are available in the Trades pane:

Specifier Description
Series The series in the added hypothetical trade.
Type Type of margin requirement source (type of trade):

Bought trade An ordinary buy trade.
Sold trade An ordinary sell trade.

Payment Extra money to be included. For example, a forthcoming profit
or loss due to an index instrument can be accounted for.

Bought delivery  Margin required for a forthcoming delivery of an underlying

(buy).
Sold Delivery Margin required for a forthcoming delivery of an underlying
(sell).
Quantity The quantity of the trade (negative numbers are subtracted from existing positions).

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.

Price The price of the trade.

Closing date The closing date of a delivery’s corresponding trade.

Settlement date Settlement date of the delivery.

Trade report nbr The Trade Report number of any added OTC Swap Terminations.
Note
This column is only visible if one or more OTC Swap Terminations have
been added.

Full termination Information about if this is a full or partial OTC Swap 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":

Option Action

Add row Adds a trade to the input list.

Delete row Deletes additional trades from the input list.

Add OTC SWAP Opens the Simulate SWAP window. The fields in the window works the same way
as in the OTC 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 the Simulate SWAP Termination window. To add an OTC Swap Termination
Termination from this window, do the following:

1. Inthe 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 TM FRA Opens the Simulate FRA window. The fields in the window works the same way
as in the OTC FRA Trade window, see page OTC FRA Trade Report on page 160.
Update the fields and click the Save Trade button.

Result
The simulated trade example is added to the Trade pane.
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Option Action

Add FX NDF/CSF Trade | Opens the Add FX NDF/CSF Trade window, which contains the following fields:

Field Description

Side Trade side.

Currency Pair Currency pairs.

Exp. date Expiration date (fixing date).
Price Price.

Quantity Trade Quantity.

Update the fields and click the Send button.

Result
The simulated trade example is added to the Trade pane.

Edit OTC Trade Opens an OTC trade for editing.

Edit FX NDF/CSF Trade | Opens an FX NDF/CSF trade for editing.

Common data dig Opens the Simulate Margin Common Data window.
Series browser Activates the series browser tool.
(®Note

This step is not applicable to OTC trades. Please see, Step 5.

The required input for an added trade depends on the referenced Margin requirement

source:
Margin require- | Series Quantity Price Closing data Settlement data
ment source
Bought trade | Yes Yes *)
Sold trade Yes Yes *)
Payment Yes Yes
Bought Yes Yes Yes Yes Yes
delivery
Sold delivery | Yes Yes Yes Yes Yes

*) 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 of margin requirement source. The series browser
can be activated by right clicking in the Series column.
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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 Common Data
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:

Field Description

Req. market 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).

Market cur. The currency code of Req. market (the above).

Req. risk The total margin requirement (Req. market) converted to the corresponding
number as measured per occurring account risk currency.

Req. cur. The currency code of Req. risk (the above).

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 the Margin Position Data window is a result of the input data in the mMargin
Common Data window, and the execution in the Simulate Margin Requirement window.

]

The Margin Position Data window shows margin require-
I ments on a position per underlying basis, one entry per se-
—] ries followed by a summation per underlying.
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25 Margin Calculation 1 Data

25 Margin Calculati

The contents of the Margin Calculation 1 Data window

SE Bd | Ofe | Masen Ferg Md_Low | ok is a result of the input data in the Margin Common Data
010 2000 1005 000 100,00 90.00 110,00 . . . . .

R B e window and the execution in the Simulate Margin
NOKI1D370 0,00 000 0.00 o000 100.00 8500 115,00 . .

MNOKI1D410 0,00 0,00 0.00 0.00 100,00 85,00 115,00 ReqUIrement WIndOW'

0OMX1D1200 om 1.00 05t 0.00 100,00 9150 108,50 H 1 H
it e e The level 1 output presents data concerning valuation inter:

vals.
LI

Margin calculation 2 data window

Seres | Maon Lot chosng vol Fight closng vol Leftlow ol Fightlowvel Lethsh vl Aishthshval| | The contents of the Margin Calculation 2 Data window

| 303500(152.38 3 13714 3672 16762 43595 ) . R .

ANIEAS0 |70 15230 =5 e [were [ies |48 is a result of the input data in the Margin Common Data
| NOKID370 100} 40,00 4000 3,00 36,00 44,00 4400 . . . . .

| T P o T e Hm window and the execution in the Simulate Margin
OM<1D12000  -100| 23325 F=Er 2325 22325 24325 24325 Requirement Window

TUAIQ40 | -20700] 86,23 18232 TPEE 14608 9432 17855 '
I The level 2 output presents data concerning option volatil-

Close ity.
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11 CMS

The Collateral Management System (CMS) administrates the the collaterals that members
have deposited to the clearinghouse to cover the margin requirements related to trading
activities, as well as default fund requirements and any other fixed margin requirements.

The following functions are provided:

e Import of margin and settlement requirements, prices and exchange rates as
calculated by other subsystems within Genium INET Clearing.

e Management of collateral of any of the collateral types:
e Bank guarantees
e Securities
e Cash.
e Multi-currency support.
e Management of fixed margin requirements in form of Member depositis.

e Automatic feed of collateral deposit and withdraw transactions from members,
entered via SWIFT, or the CMS web GUI.

e 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 cmMs menu:

e Collateral Balance and Holdings

e Collateral Transactions

e Collateral Evaluation Run

e Collateral Valuations per Instrument

e Collateral Valuations per Valuation Group

11.1 Collateral Balance and Holdings

Use Collateral Balance and Holdings on the ctMs menu to view collateral positions.

Collateral Balance and Holdings - CW1 - Genium CW1 ol ==
Account: ¥ % Tyee: [* g e -
Series: ¥ ) state:
Account | Ext. accountid | Series AmountfQuantity | Prel | Free text |Asof| Effective date | Effectiveuntl |Created | Tradingcode | Colaterslnumber | Version | Modified | Collateral type |t
v
0
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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:

Criterion Specification

Account This is the collateral or margin account.
Series The collateral series.

Type Specify collateral types to filter on.

A wildcard * is allowed.

Account Balance A collateral account’s balance; greater than or equal to zero.
Guarantee A bank guarantee; greater than or equal to zero.

Member Deposit A margin requirement; less than or equal to zero.

Certificate A certificate position, greater than or equal to zero.

Fixed Income A fixed income position, greater than or equal to zero.

Equity An equity position, greater than or equal to zero.
State Specify collateral state to filter on.

A wildcard * is allowed.

Active
Cancelled

Expired

Member deposit type Specify member deposit type to filter on.
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:

Field Description
Account This is the collateral or margin account.
Ext. account id Reference to custody account number in depository system.
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11.1.1

Field Description
Series The collateral series.
Amount/Quantity The collateral amount or quantity.

Prel. amount/quantity

The collateral amount or quantity adjusted for withdraw requests, not yet settled.

Free text

Optional user-supplied free information text.

As of

The date and time the item was originally entered.

Effective date

The date at which the collateral is regarded effective. Must be a valid business date.

Effective until

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.

Created

Date and time the data was created.

Trading code

Trading code for the user who did the latest change to the collateral balance.

Collateral number

Unique number created when the item was originally entered.

Version

The version of the collateral item.

Modified

Date and time at which the data for this row was last modified.

Collateral type

See search criteria above.

State

See search criteria above.

Member deposit type

See search criteria above.

Valuation group

Valuation group to which the collateral instrument/series belongs.

Fund

Applicable for member deposits of type...
o Default fund

o Mutual fund

o Default fund add on
...and shows the name of the fund.

Showing Versions of a Single Collateral Position

As indicated in the previous section, a particular collateral item (identified by its collateral
number) can exist in more than one version. Every modification increments this number.

If you want to view all versions of a single position:

1. Select Collateral Balance and Holdings on the ctMs menu and perform a search.

2. The Collateral Balance and Holdings window displays a list of items.

3. Select desired item for which to show versions. The context menu becomes available.

4. Select show Version on the context menu.

5. The (Version) Collateral Balance and Holdings window opens.
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(Version) Collateral Balance and Holdings - CWL - Genium CW1

[ B S
Account: | 5 ABC MRAH Type: |Guarantes Member .
deposit type:
Series: | * )| st [=
Account Ext accountid | Series | Amount/Quantity | Prel. amountjquantity | Free text Asof Effective date | Effective unti Created Trading code &
| ST SEABCMRAH | DUMGUAR | 100,00] 100,00] [2012-12-0511:5815 [2012-11-14 | [2012-12-05 11:5815 [seommmcolor | B7¢
< . »
Search -C\uss

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 Transactions window shows all Deposit and Withdraw transactions made during

a specified time span.

11.2.1 Searching Collateral Transactions

The Collateral Transactions window shows collateral transactions received by Genium INET

for a given account.

1. Select Collateral Transactions on the CMS menu.

The Collateral Transactions window opens.

EE Collateral Transaction - 41.0220 - Genium CW1

(E=8 I =)
State
xore (B . s N - = ee—
From time: 20150523 00:00:00 To time: 0160523 23:50:5  Currency: E [ZIpendng 7] Cancelled ] manualy setted
Settled Holding Manually Rejected
Extaccount id: External Id: Accepted Helding Created
Select All | [Deselect Al
Account | Series | Tremsaction type | Amount | Transaction state Extaccountid | Created | Modified | Reason | Valuation date Setflementdate | Freetext | Cancel ref

Figure 12: Collateral Transaction Window

The following search criteria are available:

Criterion Specification

Account This is the collateral or margin account.

From time All transactions, where highest version is either created or modified within the given
timespan.

To time All transactions, where highest version is either created or modified within the given
timespan.
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Criterion

Specification

Ext account id

Reference to custody account number in depository system.

Series The collateral series.

External Id Instruction reference to SWIFT transaction.

Type Specify which type of collateral transaction to filter on or choose the wildcard, *, to
include collateral transactions of all types.

Currency The currency used in the transaction.

State The state of the transaction.

2. The following column headings are displayed:

Field Description
Account This is the collateral or margin account.
Series The collateral series.

Transaction type

Amount/Quantity

The collateral amount or quantity.

Transaction state

Ext account id

Reference to custody account number in depository system.

Created Date and time the data was created.
As of Date and time at which the data for this transaction was last modified.
Reason Reason for the status of the transaction.

Valuation date

The date of the valuation performed as a result of the transaction.

Free text

Optional user-supplied free information text.

Cancel ref

SWIFT reference to instruction requested to be cancelled.

Corporate action ref

Corporate action reference is a reference to identify a corporate action event.

Corporate action event

Corporate action event has four characters that indicates the type of corporate 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 context menu becomes available.

4. The following options are available on the context menu.

Option Action

Show Version Opens the (Version) Collateral Transaction window, which shows all the versions
for the selected collateral transaction.

Show Collateral Opens the Collateral Information window, 259.
Information

Show Collateral Values | Opens the Collateral Values per Instrument window, 264.
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 Sshow Version.

3. The (Version) Collateral Transactions window opens.

% (Version) Collateral Transaction - CW1 - Genium CW1 =l

1 Account: SE MLI CASHOPT Series: EURCASH Type: Auto Deposit Cash, External |
From time: 2015-02-14 00:00:00 To time: 2015-02-14 23:59:59 Coll rans nbr: | 5A6353596308D005

Extaccountid: | SEMLICASHOPT External Id: | 1423398433393 Currency: EUR

Account Series Transaction type Amount Transaction state Ext account id Created As of Reason | Valuatior
EURCASH _ Auto Deposit Cash, External Debit 804 847,00 Manually Rejected  SEMLICASHOPT _ 2015-02-14 08:26:49 _ 2015-02-14 08:20:33

SEMLI CASHOPT _[EURCASH [Auto Deposit Cash, External Debit | 804847.00|Created  [SEMLICASHOPT [2015-02-1408:20:33 [2015-02-1408:2033 | |

« m ] v

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.

| B Transaction Trail - CW1 - Genium I

State

Lz e = EURCASH Type: Al Created Rejected Manually Created

From time: 2014-10-15 | 00:00:00 To time: 014-10-15 || 23:59:59 | Coll ransnbr: | 6A6953695808D005 Pending Canceled Manualy Settied
Settled Holding Manually Rejected
Extaccountid: | SEMLICASHOPT Externalid: | 1423835433893 curreney: | Accepted Holding Created

Account Series Transaction type Amount Transaction state Ext account id Created Asof Reason | Valu

SE MLI CASHOPT EURCASH _ Auto Deposit Cash, External Debit B804 847.00 Manuallv Reiected  SEMLICASHOPT  2015-02-14 08:26:49  2015-02-14 08:20:33 201
SE MLI CASHOPT Auto Internal Transfer Withdraw Cash Manually Rejected |SEMLICASHOPT [2015-02-14 08:26:49 [2015-02-1408:20:33 |  [2014

Close

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:

e timer based, for all accounts

e due to a withdraw of collaterals, for a specific account

e due to a deposit of collaterals, for a specific account

e due to anintraday margin call, which could be for a subset of accounts, or for all
accounts

e due to a pre-novation collateral check for an OTC reported trade, for a specific
account
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e manually started.

Use the Collateral Evaluation Run menu 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.

Option

Action

Show Collateral
Information

Opens the Collateral Information window, 259.

Show Collateral Values
per Instrument

Opens the Collateral Values per Instrument window, 264.

Show Collateral Values
per Group

Opens the Collateral Values per Valuation Group window, 266.

Show Base Currency

Opens the Base Currency window, 261.

Show Cash Optimization

Opens the Cash Optimization window, 262.

Show Collateral
Transactions

Opens the Collateral Transaction window, 253.

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.

Collateral Evaluation Run - CW1 - Genium CWL

[E=NEoR

@ Valuation date
*) Creation date

2012-12-17

Marginaccount: ~ *** From:  00:00:00

Evaluation Type: = > To: 23:59:59

Account | Valuation date
2012-12-17

s

Margin date
37 2012-12-14
37(2012-12-14

Requestro. | Created | Intraday | Final Margin sequence no.

1 2013-01-24 10:24:08
2|2013-01-24 12:06:03

Evaluation Type
Evaluation

e [2012-12-17 I

No
5[2013-01-24 12:40:21 [ves oo | i I 1[2012-12-17 |

e |2012-12-17 I

6]2013-01-24 13:00:54 [ves Ino | 2[2012-12-17 |

«

The following search criteria are available:

Criterion

Specification

Valuation date

Date of the valuation.

Creation date

Date and time the data was created.

Margin account

The margin account evaluated. Requirement must be met with deposited collaterals.
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Criterion

Specification

Evaluation Type

Shows why an evaluation has been made.

Evaluation General evaluation for all accounts
Deposit
Withdraw

Intraday margin
call

Pre Novation

From

From (time)

To

To (time)

2. The following column headings are displayed:

Field

Description

Account

This is the margin 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.

Valuation date

Date of the valuation.

Request no.

Unique per valuation date and clearinghouse.

Created Date and time the data was created.
Intraday Yes
No
Final Shows if the margin requirement has been met or not, i.e the actual deficit/surplus

of the account.

Yes

No

Evaluation Type

See search criteria above.

Margin sequence no.

Reference to margin run giving requirements to be met.

Margin date

Date for margin run.

External

Viewable for member or not.

Yes

No

Collateral state

State of collateral run.

Clearinghouse
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11.3.2

11.3.2.1

Field Description

Trading code Id for the user who conducted the evaluation.

Status description

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

4. The evaluation requests matching the search criteria are displayed.

Collateral Information
By selecting and right-clicking an item in the Collateral Evaluation Run window 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.

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.

.
EE Collateral Information - CW1 - Genium 'Z_QI—Im

Margin account: BESP * Valuation date: 2014-10-13 Margin date: 2014-10-13

Reguestnumber: | 3 Margin time: 00:00:00

Margin account Currency Risk currency Initial Margin req Maintenance margin req Extraordinary margin req Margin req Total margin re

4 [0 »
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4. The following search fields are displayed with data from the search run in the Collateral
Evaluation Run window:

Criterion Specification
Margin account The margin account(s) evaluated.
Valuation date 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.

Request number Request number of the selected evaluation.

Margin date | time Margin date and time used in the selected evaluation. Margin time is significant
only for intra-day evaluations.

5. The following column headings may be displayed:

Field Description

Margin account The margin account evaluated.
Currency The currency for the surplus/ deficit.
Risk currency The margin account’s risk currency.
Initial Margin req The risk margin open for the account.
Maintenance margin req Fixed margin requirement

Extraordinary margin req Fixed margin requirement

Margin req The margin requirement used in the risk evaluation, i.e total margin requirement
stemming from trading activities plus any fixed margin.

Total margin req The total margin requirement stemming from trading.

Guarantees The sum of bank guarantees after haircut.

Account balance The sum of deposited cash after haircut.

Security The sum of security collateral after haircut.

Total surplus/Deficit Total surplus/deficit per currency for the margin account.

Variation margin Margin to cover realised Profit/Loss of contracts that are daily cash settled.

Contingent variation margin | Margin to cover unrealised Profit/Loss of contracts that are settled only at ex-
piration.

Payment margin future date | Margin to cover a determined settlement amount that has not yet settled.

Default fund Requirement to be contributed to the Default Fund.
Mutual fund Requirement to be contributed to the Mutual Fund.
Base Collateral Req Collateral requirement on commodity exchange customers, that comes beside

e.g. ordinary margin requirement.

Adjusted Base Collateral Req | The difference between Original Base Collateral Requirement and Default
Fund Requirement.
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Field Description

Cash Collateral Limit 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.

Adjusted Account Balance | This is the Account Balance minus the Cash Call Limit.

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.

Option Action

Show Base Currency Opens the Base Currency window, 261.

Show Collateral Values | Opens the Collateral Values per Instrument window, 264.
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 Information window, right-click, and select
Show Base Currency on the context menu.

2. The Base Currency window opens:

Base Currency - CWI - Genium CW1 =B
Margin account: SE ABC MRAH Valuation date: 2012-12-17
Requestrumber: 1
Currency | Basecurrency | Margn totsl | Total colateral value Tsd Exrate |  Tsdbase Fx percent after haircut | Tsd base aurrency after i hairaut Exduded due to IDMC
DKK SEK 0,00 544,73 544,73[ 1,2800 697,25 90,0000 627,53 No
EUR SEK 80.960,00 6.533,48] 74.426,52| 8,7800| -653.464.85 90,0000 -726.072,05 [No
GBP SEK 0,00 600,00 600,00]10,1800 6.108.00° 90,0000 5.497,20|No.
HOK SEK 0,00 1.000.00]  1.000,00] 1,5800 1.580.00° 90,0000 1.422,00[No.
SEK SEK -2.834.173,00 1.893.639,00] 840.534,00] 1,0000] _940.534,00 1000000 940.534.00 o
SEK 1.585.613.60 1.659.059,32| tio
< [ i v
Ted = Total surplus defict Search Close
6

3. The following fields are displayed with data from the Collateral Information window:
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11.3.4

Criterion

Specification

Margin account

The margin account evaluated.

Valuation date

Valuation date of the selected evaluation. It will have the same date shown as
in the Collateral Information window.

Request number

Request number of the selected evaluation.

4. The following column headings are displayed:

Field

Description

Margin account

The margin account evaluated.

Currency

The currency for the surplus/deficit.

Base currency

Base currency configured for the account.

Margin total

Total requirement, including fixed margin, in currency.

Total collateral value

In currency

Tsd Total surplus deficit for currency.
Ex-rate Exchange rate
Tsd base Total surplus deficit converted to base currency.

Fx percent after haircut

Haircut applied to the exchange rate.

Tsd base currency after fx
haircut

Total surplus deficit converted to base currency and with haircut applied to
the exchange rate.

Excluded due to IDMC

Yes or No

@® 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.

Cash Optimization

The Cash Optimization window displays 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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Cash Optimization - CW1 - Genium CW1 ‘ =& = ‘
Margin account: mw Valuation date:  2014-10-15 (Ekd Margin Date Time:
Cash Optimization =~ === Currency: E Requestnumber: 1
account:
Margin account Cash Optimization account Currency | Externalid | Total Margin Total Collateral value Cash Collateral Limit Cash Settlement Requir

< | . 3

3. The following search criteria are available::

Criterion Specification

Margin account Specify to filter the search result on a Margin Account or a group of accounts
using wildcards.

Cash Optimization account | Specify to filter the search result on a Cash Optimization account or a group
of accounts using wildcards.

Valuation date Specify to search for a specific valuation date.

Currency Specify to filter the search result on a specific currency or select “*” to include
Cash Optimizations for all currencies.

Margin Date Time An information field displaying the date and time.

Creating Direct An unlabeled information field which is set to “Creating Direct Debits/Credits”

Debits/Credits when a CMS evaluation creates direct debits/credits and is left blank otherwise.

Request Number Specify to search for Cash Optimizations for a specific request number.

4. The following column headings are displayed:

Field Description
Margin Requirement The Margin Requirement Account (MRA).
Account

Cash Optimization Account | The account where the Cash Optimization requirements are propagated by
the Cash Optimization propagation.

Currency The currency used in the fields, if another currency is not specifically specified.
Total Margin The total margin requirements.
Total Collateral Value The total value of the Collaterals
Cash Settlement The cash settlements requirements.
Requirement
Account balance The total amount of cash on the account.
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114

114.1

Field

Description

Cash collateral limit

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.

Non-Cash Collateral

The sum of security collateral after the haircut is applied.

Adjusted Account Balance

The amount left after the haircut & the cash collateral limit is applied.

Surplus/Deficit

Collateral surplus or deficit before base currency conversion.

FX rate

Exchange rate.

FX Haircut

This field is equal to 1-FX percent after haircut.

Surplus (+) /Deficit (-) Base
Curr

Total surplus (+) / deficit (-) in Base Currency.

Surplus (+) / Deficit (-) Base
Curr After FX Haircut

Total surplus (+) / deficit (-) in Base Currency after haircut.

Base currency (BC)

The Base Currency.

DD in Base Currency

This field shows whether the part of the external direct debit that meets the
margin requirement should be in base currency or not.

Callback Limit

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.

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 margin requirements.

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, due to the cash settlement.

Total Withdraw/Deposit Coll
Acc

Cash amount that should be subtracted from the collateral account/MRA or
added to the collateral account/MRA.

To Pay/Receive due to
Margin

The amount to credit (+) or debit (-) the member due to the margin require-
ments.

To Pay/Receive due to Cash
Settlement

The amount to credit (+) or debit (-) the member due to cash settlement

Total to Pay/Receive

The amount to credit (+) or debit (-) the member.

Collateral Values per Instrument

This window shows the value of individual collateral positions participating in a specific

valuation.

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.

FE Collateral Values per Instrument - CWI - Genium CW1 =
Collateral account: | fF== Series: i . Request number: 0
Margin account: ] Valuation date: 2012-12-11
| Collateral account Margin account | Series | Amount/Quantity | I.Currency | R.Currency | B.Currency | C.Currency | Marketvalue | Collateral value | B.Coll vah

7|

I = Instrument, R = Risk, B = Base, C = Collateral, al = After Limit, bl = Before Limit

[ | r

The following search criteria are available:

Criterion

Specification

Collateral account

Collateral account for which to retrieve collateral values. The account must have
been included in the selected evaluation request. Wildcards * * * allowed.

Margin account

The margin account evaluated.

Series

Series identification of deposited collateral instrument.

Valuation date

Valuation date and time of the selected evaluation, the same for all collateral ac-
counts.

Request number

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.)

Zero (0) will give the latest available evaluation.

2. The following column headings are displayed:

Field

Description

Collateral account

The collateral account to which the series is registered.

Margin account

The margin account for which the collateral account covers margin (margin account
and collateral account are normally the same).

Series The collateral series.
Amount/Quantity The collateral amount or quantity.
I.Currency Instrument currency

R.Currency Risk currency

B.Currency Base currency

C.Currency Collateral currency

Market Value

The calculated market value of the collateral.
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Field Description

Collateral Value The collateral value after haircut.

B.Coll value bl Collateral value in base currency before valuation group limit.

B.Coll value al Collateral value in base currency after valuation group limit.

1.Coll value bl Collateral value in instrument currency before valuation group limit.

1.Coll value al Collateral value in instrument currency after valuation group limit.
Percentage after Shows the portion of the collateral market value that remains after haircut.
haircut

Request no. Shows evaluation run number for when the values were calculated.

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

This window 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.

Collateral Values per Valuation Group - CW1 - Genium CW1 EI
Valuation group: * Valuation date: 2012-12-11
Margin account: = Request number: 0 Created: 2013-01-16 15:03:02
| Margin account | B.Coll value bl | Group limit % Actual % | B.Coll value al | B.Currency Request no,
1.760.022.00 100] 92,5368 1.760.022,00 | SEK 16
SE ABC MRAH 2.310,00 10 01215 2.310,00 | SEK 16
:SE ABC MRAH 0,00 100 0,0000 0,00 | SEK 16
SE ABC MRAH 53.121,00 80 2,7929 53.121,00 | SEK 16
| SE ABC MRAH 86.516,50 30 4,5488 86.516,50 | SEK 16
I Totak 1.901.969.50 1.901.969.50
B = Base, al = After Limit, bl = Before Limit
]

The following search criteria are available:
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Criterion

Specification

Valuation group

Valuation group to which the collateral belongs.

Margin account

The margin account evaluated.

Valuation date

Valuation date of the selected evaluation.

Request number

Request number of the selected evaluation.
Zero (0) will give the latest available evaluation.

2. The following column headings are displayed:

Field

Description

Margin account

The margin account evaluated.

B.Coll value bl

Collateral value in base currency before valuation group limit.

Group limit %

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.

Actual %

Percentage of the total collateral value deposited for an account that comes from
collaterals in this group.

B.Coll value al

Collateral value in base currency after valuation group limit.

B.Currency

Base Currency

Request no.

Request number of the selected evaluation.
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 Admin menu 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 the Menu Access Types option displays the Menu Access Types window, from which
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 Admin menu.

2. The Menu Access Type window opens.

=2%Menu Access Type I i ] 4|

Menu Access Type: I *

Menu Access Type Description

PlA BACK. DFFICE [EXTERNAL)

Close

1 4

3. The following action button is available:

Button Action

New Opens Creating Menu Access Type on page 269.

4. The following

Field Description
View Menu Access Opens Viewing Menu Access Type on page 269.
Type

Edit Menu Access Type | Opens Editing Menu Access Type on page 270.

Clone Menu Access Opens Cloning Menu Access Type on page 270.
Type
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Field

Description

Delete Menu Access

Type

Opens Deleting Menu Access Type on page 271.

5. To perform a search—Enter search criteria.

6. Click search.

=10l x|

12.1.2 Viewing Menu Access Type

1. Select Menu Access Type on the User Admin menu.

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.
=2 view Menu Access Type
Menu Access Type: I PI_CLIENT Description; | Participant Interface Client
tenu tenu Mame Fead “wiite
BOAD Account Details Yes Yes
BOAM Account Market Margin Yes Yes
BOAP Account Propagation Yes Yes
BOCI Clearing Information Yes Yes
BOCH Clearing Message Yes Yes
BODA Deny Automatic Exercise Yes Yes
BOEH Exercise History Yes Yes
BOEMW Error Msg Yes Tes
BOER Exercise Request Yes Yes
BOEX Exchange Rate Yes Yes
BOFQ Reported Collaterals Yes Yes
BOFY Fixing ¥alues Yes Yes
ROGIL Give lln Yoo Yoo
Close |
52
12.1.3 Creating Menu Access Type

1. Select Menu Access Type on the User Admin menu.

2. The Menu Access Type window opens.

3. Click New.

4. The New Menu Access Type window appears.
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L=
Menu Access Type: I M1 _ Drescripkion: I
Menu Menu Name Read Wirite
| |BDAP N N
jgoct No No
—BOCM i
| lBODA Mo Mo
BOEH
BOEM
BOER
BOEX
BOFQ
BOFY
BOGU
BOHC fu
[ew Row | Delete Row Send | Search I Close
s 4

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 Admin menu.
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 Admin menu.
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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=
Menu Access Type: I QICML_ Description: I Participant Interface Client
tenu fenu Mame Fiead irite: ;I
BOGU Give Up Yes Yes
BOHC Holding Deal Capture Deal Yes Yes
BOHD Holding Rectify Deal Yes Yes
BOHG Holding Give Up Yes Yes

BOHR

Holding Rectify Trade
HoldingTrade

BOIF Interface File Yes Yes
BOLR Load Reload Yes Yes
BOMA Markets Yes Yes
BOMC Margin Common Data Yes Yes
BOMS Margin Series Prices Yes Yes
BOMT MenuAccess Type Yes Yes
ROMII Marnin |ndatiing Pricac Yoo Yoo
Mew Row | Delete Row Send | Search I Close
52

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.

access privileges.

9. Click send.

12.1.6

1. Select Menu

Select item

. Click send.

12.2 Users

Deleting Menu Access Type

Access Type ON the User Admin menu.

. The Menu Access Type window opens.

. The Delete Menu Access Type window appears.

to delete.

This option allows you to reset password or edit user.

12.2.1

1. Select Users

Searching Users

on the User Admin menu.

2. The User View window opens.

. Select a menu access type, right-click and select Delete Menu Access Type option.

By right-clicking in a table cell in the Read or write column you can change the menu
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~lo/x|
User: I * Menu Access Type: I * Status: ALL o
Participant: l*— User Type: l*—
Llzer Participant Status Description Uszer Type Menu Access Type =
PIC_GCM1_00 Active PI_CLIENT
PIC_GCHM1_0 GCM1 Active TPI PI_CLIENT
PIC_GCM1_03 GCM1 Active TPI PI_CLIENT
PIC_GCM1_10 GCM1 Active TPl Pl_CLIENT
PIC_GCHM1_11 GCM1 Active TPI PI_CLIENT
PIC_GCM1_13 GCM1 Active TPI PI_CLIENT
PIC_GCM1_20 GCM1 Active TPI PI_CLIENT
PIC_GCM1_21 GCM1 Active TPl Pl_CLIENT
PIC_GCM1_23 GCH1 Active TPI PI_CLIENT
PIC_GCM1_30 GCM1 Active TPI PI_CLIENT
PIC_GCHM1_31 GCM1 Active TPI PI_CLIENT
PIC_GCM1_33 GCM1 Active TPI PI_CLIENT
PIC GCM1 40 GCM1 Active TPI Pl CLIENT LI
ew Close |
31 4

3. The following search criteria are available:

Criterion Specification
User Specify User and Participant, or use wildcard search with *.
Menu Access Type Specify Menu Access Type, or use wildcard search with *.
Status Select status:

°  Active

*  Suspended

Participant Specify User and Participant, or use wildcard search with *.

User Type Select one of the defined user types in the list.

4. The following action button is provided:

Button Action

New The New User window opens.

5. The following context-specific options are provided:

Option Action
Reset Password Reset a Password on page 274.
Edit User Reset a Password on page 274.

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 Admin menu.

2. The New User window opens.

pewuser =

r—Identity

User: I

GCML_

Signature: I

Skatus:

Participant: I GCML

Description: |

—User System Access

User Type: I

MenuAccessType:

| PI_CLIENT =l

I'Password

3. The user window opens.

4. Specify the user properties according to the table below.

The following input fields are available in the User [Create] window:

Field Description

Identity

User Add a user code to the given member code: Member_UserCode.
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 userl at participant GCM1 would be
identified as GCM1_userl. 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.

Signature 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.
Allows max. five charaters and can be edited

Participant Automatically updated with your own member. Cannot be changed.

Status Select status:

*  Active

*  Suspended

User System Access

User Type

Select one of the defined user types in the list.

Menu Access

Select one of the defined menu access types in the list.
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Field Description

Password

Password Specify a password for the user.

Confirm password Specify the same password as confirmation.

5. Enter values in the input fields.

6. Click send.

12.2.3 Editing a User

1. Select Users on the User Admin menu 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 new password for a user who has forgotten his/her password.

1. Select Users on the User Admin menu 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.

0ld password:
I TS

Cancel |

Mew pazzword:

Confirm passward:

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 Admin menu.

2. The User Types window opens.

=2 User Type - Genium INET ) o ] 5
— Identity
User Type: I *
[ User Type
UserTupe Dezcription

Close

0 v

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.l 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 APl —one record can be a trade,
a position or a series. Each field in one APl record is one field in the corresponding text
file. This means 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 ASCll or binary).
If the files are created on an instrument level, they will be named as
CC_MM_Il_YYYYMMDD_T.prefix (as described above) and Il 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 this manual 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
File-name | Related OM- | C-structin OMEX.H Usage
Prefix net Trans-
action
ins DQ3 answer_instruments_item The current day’s instrument.
ser DQ9 answer_series_bo_item The current day’s series.
DQ125 answer_segment_hdr
@ Note
Preferably, DQ125
should be used instead
of DQ9 (DeltaQueries
andBroadcasts con-
cept).
sxt DQ125 series_basic The current day's series extended.
DQ8 series_basic_single
series_bo
series_additional_info
series_product_id
option_type_c
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File-name | Related OM- | C-structin OMEX.H Usage
Prefix net Trans-
action

und DQ4 answer_underlying_item The current day’s underlying.

cls DQ20 answer_instrument_class_item The current day’s instrument classes.

trd cQi1o0 cl_trade_api The current day’s trades that are
available after clearing evening jobs
have completed.

pos ca3 answer_position_item The current day’s positions that are
available after clearing evening jobs
have completed.

map RQ3 answer_margin_series_param_ext_item_t Extended Margin Parameters

mrg RQ6 answer_margin_ext_item The current day’s margin require-
ment information.

vep RQ12 answer_margin_vector_item The current day’s preliminary margin
vector information.

vct RQ12 answer_margin_vector_item The current day’s final margin vector
information.

pms RQ46 answer_margin_series_price_ext_item Preliminary series prices for the cur-
rent day.

fms RQ46 answer_margin_series_price_ext_item Final series prices for the current
day.

pmu RQ45 answer_margin_ulg_price_ext_item Preliminary underlying prices for the
current day.

fmu RQ45 answer_margin_ulg_price_ext_item Final underlying prices for the cur-
rent day.

div CQ52 cl_delivery_api The current day’s delivery informa-
tion.

fix cQ8 answer_fixing_val_item The current day’s fixing values.

Itp CQ10/BD4 cl_trade_api Today’s trades in sequence (real-
time information, available
throughout the day). One file per
instrument type will be created.

sts 1Q42 answer_daily_trade_statistics_item The current day’s trading statistics.

frw - cl_trade_api At expiration of forwards, this file is
created with all trades that expire
for each instrument type.

yct EQ10 yield_curv_names Information regarding the curves
used in the CFM calculation.

cct JQlée crvecorr_param Information about Curve Correlation
Cubes.

rct JQ40 margin_class_curve, The current day’s final margin risk

instrument_curve_node_values cube.
Information, per series.
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File-name | Related OM- | C-structin OMEX.H Usage
Prefix net Trans-
action
crv Jaal margin_class_curve, The current day’s final margin risk
trade_risk_values, cube.
trade_node_values Information, per trade (for IRS- and

repo-trades).

fxm JQ24 margin_class_var_parameters_t FX Margin parameters
group_var_parameters_t

fxd JQ46 margin_class_vim_t FX Margin Discount Factor
var_discount_factor_change_t

wct JQi13 window_class_data Window Class data from RM

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 created when 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 ASClI file. The
file will be opened and closed each time a new trade is appended.

The rest of the binary and ASClI 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 APl 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 nodified_date_s [8];
char nodified_time_s [6];
char filler_2_s [2];
int64_t nbr_hel d_gq;
int64_t nbr_witten_g;
int64_t deny_exercise_qg;
account _t account;
uint32_t quantity_cover_u;
} answer_position_itemt;

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 instrunent_group_c;
uint8_ t nodifier_c;
uintl6_t commodity_n;
uintl6_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:

1 3 18 0 2033|5938 | 0 Rl | 38| 10 0 0 SE AB 123 | 0

Coun- | Mar- | In- Modi- | Com- | Date, | Price, | Date, | Time, | Held | Writ- | Deny | Ac- Ac- Ac- Quan-

try ket stru- | fier modi- | Expi- | Strike | Modi- | Modi- ten Exer- | count, | count, | count, | tity,
ment ty ra- fied | fied cise | Ex- Cus- | Num- | Cov-
Group Code | tion derge | tomer | ber | ered

part | part | part

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.

A3.1 Account

PREFIX: acc
TRANSACTION: CQ128
STRUCT: bo_account

Pos | Field Description Field Type
1 | account.account_id_s Account char 10

2 account.ex_customer_s Account Customer char 5

3 account.country_id_s Account Country char 2

4 countersign.country_id_s Countersign Country char 2

5 countersign.ex_customer_s Countersign Customer char5

6 prop_trade_account.account_id_s Prop Account char 10
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Pos | Field Description Field Type
7 prop_trade_account.ex_customer_s Prop Account Customer char 5
8 prop_trade_account.country_id_s Prop Account Country char 2
9 prop_settlement_account.account_id_s | Settlement Account char 10
10 | prop_settlement_account.ex_cus- Settlement Account Customer char 5
tomer_s

11 | prop_settlement_account.country_id_s | Settlement Account Country char 2
12 | prop_pos_account.account_id_s Prop Pos Account char 10
13 | prop_pos_account.ex_customer_s Prop Pos Account Customer char 5
14 | prop_pos_account.country_id_s Prop Pos Account Country char 2
15 | prop_margin_account.account_id_s Prop Margin Account char 10
16 | prop_margin_account.ex_customer_s | Prop Margin Account Customer char 5
17 | prop_margin_account.country_id_s Prop Margin Account Country char 2
18 | sink_account.account_id_s Sink Account char 10
19 | sink_account.ex_customer_s Sink Account Customer char 5
20 | sink_account.country_id_s Sink Account Country char 2
21 | prop_origin_account.account_id_s Prop Origin Account char 10
22 | prop_origin_account.ex_customer_s Prop Origin Account Customer char 5
23 | prop_origin_account.country_id_s Prop Origin Account Country char 2
24 | prop_call_account.account_id_s Prop Call Account char 10
25 | prop_call_account.ex_customer_s Prop Call Account Customer char5
26 | prop_call_account.country_id_s Prop Call Account Country char 2
27 | dd_account.account_id_s Direct Debit Account char 10
28 | dd_account.ex_customer_s Direct Debit Account Customer char 5
29 | dd_account.country_id_s Direct Debit Account Country char 2
30 | risk_cur_id_s Risk Cur Id char 3
31 | client_identity_i Client Identity Int32_t
32 | version_i Version number Int32_t
33 | account_identity_i Account identity Int32_t
34 | rank_class_i Risk Ranking Class Int32_t
35 | diary_number_s Diary Number char 15
36 | acc_type_s Account Type char 12
37 | fee_type_s Fee Type char 12
38 | cust_bank_id_s Cust Bank Id char 12
39 | modified_date_s Modified Date char 8
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Pos | Field Description Field Type

40 | modified_time_s Modified Time char 6

41 | created_date_s Created Date char 8

42 | created_time_s Created Time char 6

43 | investor_type_s Investor Type char 4

44 | nationality_s Nationality char 4

45 | account_text_s Account Text char 20

46 | ext_acc_id_s External Account ID char 34

47 | ext_acc_controller_s External Account Controller char 15

48 | ext_acc_registrar_s External Account Registrar char 12

49 | org_number_s Org Number char 16

50 | account_alias_s Account Alias char 32

51 | margin_class_s Margin Class char3

52 | acc_state_c Account State unsigned char

53 | read_access_c Read Access unsigned char

54 | auto_net_c Autonet unsigned char

55 | foreign_holder_c Foreign Holder unsigned char

56 | risk_cur_conv_c Risk Cur Conversion unsigned char

57 | margin_net_c Margin, Net unsigned char

58 | account_fee_assoc_c Fee Type connected to this account unsigned char

59 | excl_from_rcar_calc_c Exclude from RCAR calculation unsigned char

60 | acc_allow_nov_c Account Allow Novation unsigned char

61 | risk_scale_s Risk Scale char 12

62 | base_cur_id_s Currency, Base char 3

63 | account_collateral_handling_c Account Collateral Handling unsigned char

64 | prop_deliv_account.account_id_s Prop Deliv Account char 10

65 | prop_deliv_account.ex_customer_s Prop Deliv Account Customer char 5

66 | prop_deliv_account.country_id_s Prop Deliv Account Country char 2

67 | auto_take_up_c Specifies if automatic take up is enabled or unsigned char
not.

68 | base_collateral_account.account_id_s | Base Collateral Account char 10

69 | base_collateral_account.country_id_s | Base Collateral Account Country char 2

70 | base_collateral_account.ex_customer_s | Base Collateral Account Customer char 5

71 | bc_adjustment_factor_i Base Collateral Adjustment Factor signed int

72 | member_exposure_limit_q Member Exposure Limit Int64_t
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A.3.2 Curve Correlation Cubes
PREFIX: cct
TRANSACTION: JQ16
STRUCT: curvcorr_param
Pos | Field Description Field Type
1 | cccid_s Curve Correlation Cube char 12
2 upper_ccc_id_s Upper Curve Correlation Cube char 12
3 | overlap_pcl_n Overlap, PC1 unsigned_int16
4 | overlap_pc2_n Overlap, PC2 unsigned_int16
5 | overlap_pc3_n Overlap, PC3 unsigned_int16
6 currency_s Currency char 3
7 margin_class_s Margin Class char 3
8 | volatility_corr_rm_c Volatility Correlation unsigned_int8
A3.3 Deliveries
PREFIX: dlv

TRANSACTION: CQ52
STRUCT: cl_delivery_api

Pos | Field Description Field Type

1 account.country_id_s Account Country char 2

2 account.ex_customer_s Account Customer char5

3 account.account_id_s Account char 10

4 | delivery_account.country_id_s Delivery Account Country char 2

5 | delivery_account.ex_customer_s Delivery Account Customer char 5

6 | delivery_account.account_id_s Delivery Account char 10

7 series.country_c Series Country unsigned char
8 | series.market_c Series Market unsigned char
9 series.instrument_group_c Series Instrument Group unsigned char
10 | series.modifier_c Series Modifier unsigned char
11 | series.commodity_n Series Commodity unsigned short
12 | series.expiration_date_n Series Expiration Date unsigned short
13 | series.strike_price_i Series Strike Price signed int

14 | deliv_base.country_c Delivery Base Country unsigned char
15 | deliv_base.market_c Delivery Base Marke unsigned char
16 | deliv_base.instrument_group_c Delivery Base Inst. group unsigned char
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Pos | Field Description Field Type

17 | deliv_base.modifier_c Delivery Base Modifier unsigned char

18 | deliv_base.commodity_n Delivery Base Commodity unsigned short

19 | deliv_base.expiration_date_n Delivery Base Exp. Date unsigned short

20 | deliv_base.strike_price_i Delivery Base Strike Price signed int

21 | deliv_base_quantity_q Quantity, Delivery Base signed _int64

22 | delivery_quantity_q Quantity, Delivery signed _int64

23 | delivery_number_i Delivery Number signed int

24 | key_number_i Key Number signed int

25 | delivery_origin_i Origin, Delivery signed int

26 | class_no_i Class Number signed int

27 | sequence_number_i Sequence Number signed int

28 | event_type_i Event Type signed int

29 | original_delivery_number_i Original Delivery Number signed int

30 | original_key_number_i Original Key Number signed int

31 | delivery_unit_u Delivery Unit unsigned int

32 | delivery_properties_u Delivery Properties unsigned int

33 | propagation_u Propagation unsigned int

34 | settlement_date_s Settlement Date char 8

35 | date_s Date char 8

36 | clearing_accountclearing_account.coun- | Clearing Account Country char 2
try_id_s (char 2) + clearing_ac- Clearing Account Customer char 5
count.ex_customer_s (char 5) + clear- | Clearing Account char 10
ing_account.account_id_s (char 10)

37 | original_date_s Original Date char 8

38 | passthrough_s Passthrough char 32

39 | delivery_type_c Delivery Type unsigned char

40 | originator_type_c Orginator Type unsigned char

41 | delivery_state_c Delivery State unsigned char

42 | bought_or_sold_c Bought/Sold unsigned char

43 | ext_trade_fee_type_c External Trade Fee Type unsigned char

44 | giving_up_exchange_s Giving up exchange char 2

45 | settlement_instr_date_s Date, settlement instruction char 8

A.3.4 Fixing Values
PREFIX: fix
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A.3.5

A.3.6

TRANSACTION: CQ8

STRUCT: answer_fixing_val_item

Pos | Field

Description

Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned short

6 series.expiration_date_n

Series Expiration Date

unsigned short

7 | series.strike_price_i

Series Strike Price

signed int

8 | fixing_value_i

Fixing Value

signed int

9 | dec_in_fixing_n

Decimals, fixing

unsigned short

Forward Trades at Expiration

PREFIX: frw
TRANSACTION: -
STRUCT: cl_trade_api

See Today’s Trades on page 299 for prefix trd

Extended Margin Parameters

PREFIX: map
TRANSACTION: RQ3

STRUCT: answer_margin_series_param_ext_item_t

Pos | Field

Description

Field Type

1 series.country_c

Series Country

unsigned short

2 | series.market_c

Series Market

unsigned short

3 series.instrument_group_c

Series Instrument Group

unsigned short

4 | series.modifier_c

Series Commodity

unsigned short

5 | series.commodity_n

Scenario number

signed int

6 series.expiration_date_n

Series Expiration Date

unsigned short

7 series.strike_price_i Series Strike Price signed int
8 down_int_i Valuation Interval, Down signed int
9 up_int_i Valuation Interval, Up signed int
10 | risk_free_rate_i Interest, Risk Free signed int
11 | held_vol_down_ Volatility Held Down signed int
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Pos | Field Description Field Type
12 | held_vol_up_i Volatility Held Up signed int
13 | writ_vol_down_i Volatility Written, Down signed int
14 | writ_vol_up_i Volatility Written, Up signed int
15 | fixed_vol_i Volatility, Fixed signed int
16 | held_for_adj_i Future Adjustment Held signed int
17 | writ_for_adj_i Future Adjustment Written signed int
18 | dividend_yield_i Dividend, Yield signed int
19 | marg_param_id_s Margin Parameter char 15
20 | price_param_id_s Price Parameter char 15
21 | win_id_s Window Class char 15
22 | tdp_id_s Parameter, Time Dependent Identity char 16
A.3.7 FX Margin Discount Factor

PREFIX: fxd

TRANSACTION: JQ46

STRUCT: margin_class_vim_t and var_discount_factor_change_t
Pos | Field Description Field Type
1 margin_class_s Margin class char3
2 scenario_number_n Scenario number signed int
3 | start_date_s Date, Start char 8
4 | end_date_s Date, End char 8
5 | discount_factor_change_u Discount Factor Change int64_t
6 | discount_factor_u Discount Factor int64_t
7 | dec_in_discount_factor_change_n Decimals, Discount Factor Change signed int
8 | dec_in_discount_factor_n Decimals, Factor signed int
9 tenor_n Tenor char 16
10 | tenor_type_c Tenor type unsigned char
11 | ten_id_s Tenor parameters, Identity char 16
12 | crv_id_s Curve Id char 12
13 | crv_currency_s Global curve currency, Identity char3
14 | is_manual_scenario_c Manual scenario unsigned char

15 November 2019 Document Revision a2592 page 286 / 306

Private and Confidential



IOI Nasdaq

Clearing Workstation (CW1) User’s Guide

A.3.8

A.3.9

FX Margin Parameters

PREFIX: fxm
TRANSACTION: JQ24

STRUCT: group_var_parameters_t and margin_class_var_parameters_t

Pos | Field Description Field Type
Struct margin_class_var_parameters_t

1 margin_class_s Margin Class Name char 3

2 percentile_for_margin_i Percentile for Margin signed int
3 nbr_of_scn_n Number of scenarios signed int

4 | var_submethod_margin_c

VaR submethod for margin calculations

unsigned char

5 lambda_margin_n Decay rate for VaR scenarios signed int
6 global_base_cur_id_s Global base currency, Identity char 3

7 margin_offset_limit_n Margin offset limit signed int
Struct group_var_parameters_t

1 |wvar_id_s VaR parameters, Identity char 16

2 | var_multiplier_i VaR margin multiplier, 2 implicit decimals signed int

3 | discount_fwd_profit_loss_c

be discounted or not

Specifies whether a forward cash flow should

unsigned char

Instrument Types

PREFIX: ins
TRANSACTION: DQ22

STRUCT: answer_instrument_item

Pos | Field

Description

Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned short

6 series.expiration_date_n

Series Expiration Date

unsigned short

7 series.strike_price_i Series Strike Price signed int
8 max_order_vol_i Max Order Volume signed int
9 mMin_show_vol_u Minimum Show Volume unsigned int

10 | hidden_vol_meth_n

Hidden Volume Method

unsigned short

11 | pub_inf_id_n (7.0.2)

Public Order Info

unsigned short
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A.3.10

Pos | Field Description Field Type
12 | ilnt_id_s Instrument Id char 4
13 | name_s Instrument Name char 32
14 | maintain_positions_c Maintain positions Y/N unsigned char
15 | (filler_31_s) (reduced increased from char 12) char 31

Instrument Classes

PREFIX: cls

TRANSACTION: DQ20

STRUCT: answer_instrument_class_item
Pos | Field Description Field Type
1 series.country_c Series Country unsigned char
2 | series.market_c Series Market unsigned char
3 series.instrument_group_c Series Instrument Group unsigned char
4 | series.modifier_c Series Modifier unsigned char
5 series.commodity_n Series Commodity unsigned short
6 series.expiration_date_n Series Expiration Date unsigned short
7 | series.strike_price_i Series Strike Price signed int
8 upper_level_series.country_c ULS Country unsigned char
9 upper_level_series.market_c ULS Market unsigned char
10 | upper_level_series.instrument_group_c | ULS Instrument group unsigned char
11 | upper_level_series.modifier_c ULS Modifier unsigned char
12 | upper_level_series.commodity_n ULS Commodity unsigned short
13 | upper_level_series.expiration_date_n | ULS Expiration Date unsigned short
14 | upper_level_series.strike_price_i ULS Strike Price signed int
15 | price_quot_factor_i Price Quotation Factor signed int
16 | contract_size_i Contract Size including dec signed int
17 | exerc_limit_i Exercise Limit signed int
18 | redemption_value_i Redemption Value signed int
19 | derivate_level_n Derivate Level unsigned short
20 | Dec_in_strike_price_n Decimals, Strike Price unsigned short
21 | Dec_in_contr_size_n Decimals, Contract Size unsigned short
22 | Rnt_id_n Ranking Type unsigned short
23 | dec_in_premium_n Decimals Premium unsigned short
24 | tick_size Tick Size char 256
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A.3.11

Pos | Field

Description

Field Type

25 | dec_in_deliv_n

Decimals In Delivery

unsigned short

26 | block_size

Block Size

char 132

27 | cleared_dec_in_qgty_n

Decimals In Cleared Quantity

unsigned short

28 | base_cur_s

Currency

char 3

29 | traded_c

Traded

unsigned char

30 | exerc_limit_unit_c

Exercise Limit Unit

unsigned char

31 |inc_id_s Instrument Class Id char 10
32 | trc_id_s Trade Report Class char 10
33 | name_s Instrument Class Name char 32
34 | is_fractions_c Fractions Yes/No char 1

35 | price_format_c

Premium/Price Format

unsigned char

36 | strike_price_format_c

Strike Price Format

unsigned char

37 | cabinet_format_c

Cabinet Format

unsigned char

38 | price_unit_premium_c

Price Unit, Premium

unsigned char

39 | price_unit_strike_c

Price Unit, Strike

unsigned char

40 | settl_cur_id_s Settlement Currency char 32
41 | credit_class_s Credit Class char 3
42 | csd_id_s Csd Id char 12
Margins
PREFIX: mrg
TRANSACTION: RQ6
STRUCT: answer_margin_ext_item
Pos | Field Description Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i Series Strike Price signed int

8 margin_req_u Margin Requirements signed _int64
9 market_value_q Market Value signed _int64
10 | account.country_id_s Account Country char 2
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A.3.12

A.3.13

A.3.14

Pos | Field Description Field Type
11 | account.ex_customer_s Account Customer char 5

12 | account.account_id_s Account char 10
13 | currency_s Currency char3

Margin Vector Information,

PREFIX: vcp

Preliminary

TRANSACTION: RQ12 (Intra day 3=3) STRUCT: answer_margin_vector_item

Pos Field Description Field Type

1 series.country_c Series Country unsigned char
2 series.market_c Series Market unsigned char
3 series.instrument_group_c Series Instrument Group unsigned char
4 series.modifier_c Series Modifier unsigned char
5 series.commodity_n Series Commodity unsigned short
6 series.expiration_date_n Series Expiration Date unsigned short
7 series.strike_price_i Series Strike Price signed int

8 point_i Point unsigned int

9 spot_i Spot unsigned int
10 held_low_risk_i Held Low unsigned int
11 Written_low_ risk_i Written Low unsigned int
12 held_middle_ risk_i Held Written unsigned int
13 Written_middle_ risk_i Written Middle unsigned int
14 held_high_ risk_i Held High unsigned int
15 Written_high_ risk_i Written High unsigned int
16 Created_date_s Date, Created char 8

Margin Vector Information

PREFIX: vct
TRANSACTION: RQ12 (Intra day 3=0) STRUCT: answer_margin_vector_item

See _on page 290 for the prefix vcp.

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

Pos | Field Description Field Type
1 series.country_c Series Country unsigned char
2 | series.market_c Series Market unsigned char
3 series.instrument_group_c Series Instrument Group unsigned char
4 | series.modifier_c Series Modifier unsigned char
5 series.commodity_n Series Commodity unsigned short
6 | series.expiration_date_n Series Expiration Date unsigned short
7 | series.strike_price_i Series Strike Price signed int
8 bid_price_i Bid Price uint32
9 | ask_price_i Ask Price uint32
10 | marg_price_i Margin Settlement Price int32
11 | last_paid_i Last Paid int32
12 | bid_marg_vol_i Margin Volatility Bid int32
13 | ask_marg_vol_i Margin Volatility Ask int32
14 | mid_marg_vol_i Margin Volatility Mid int32
15 | calc_bid_price_i Calculation Bid Price int32
16 | calc_ask_price_i Calculation Ask Price int32
17 | calc_marg_price_i Calculation Margin Settlement Price int32
18 | calc_bid_marg_vol_i Calculation Margin Volatility Bid int32
19 | calc_ask_marg_vol_i Calculation Margin Volatility Ask int32
20 | calc_mid_mag_vol_i Calculation Margin Volatility Mid int32
21 | high_price_i Price, High int32
22 | low_price_i Price, Low int32
23 | turnover_u Turnover uint32
24 | bid_theo_c Bid, Theoretical Mark uint8
25 | ask_theo_c Ask, Theoretical Mark uint8
26 | last_theo_c Last Paid, Theoretical Mark uint8
27 | marg_theo_c Margin Settlement Price, Theoretical Mark uint8
28 | calc_bid_theo_c Calculation Bid, Theoretical Mark uint8
29 | calc_ask_theo_c Calculation Ask, Theoretical Mark uint8
30 | calc_marg_theo_c Calculation Margin Settlement Price, Theoret- | uint8
ical Mark
31 | (filler_1_s) char
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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

Pos | Field Description Field Type
1 | commodity_n Commodity Code uint16
2 | (filler_2_s) char(2]
3 bid_price_i Bid Price uint32
4 | ask_price_i Ask Price uint32
5 marg_price_i Margin Settlement Price int32

6 last_paid_i Last Paid int32

7 bid_theo_c Bid, Theoretical Mark uint8

8 | ask_theo_c Ask, Theoretical Mark uint8

9 last_theo_c Last Paid, Theoretical Mark uint8
10 | marg_theo_c Margin Settlement Price, Theoretical Mark uint8

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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Pos | Field Description Field Type
1 series.country_c Series Country unsigned char
2 | series.market_c Series Market unsigned char
3 series.instrument_group_c Series Instrument Group unsigned char
4 | series.modifier_c Series Modifier unsigned char
5 | series.commodity_n Series Commodity unsigned short
6 | series.expiration_date_n Series Expiration Date unsigned short
7 series.strike_price_i Series Strike Price signed int
8 modified_date_s Date, Modified char 8
9 | modified_time_s Time, Modified char6
10 | reserved_prop_c Reserved properties unsigned char
11 | nbr_held_q Held signed _int64
12 | nbr_written_q Written signed _int64
13 | deny_exercise_q Deny Exercise signed _int64
14 | account.country_id_s Account Country char 2
15 | account.ex_customer_s Account Customer char 5
16 | account.account_id_s Account char 10
17 | quantity_cover_u Quantity Cover unsigned int
18 | gty_closed_out Quantity, Closed out signed _int64
A.3.19 Real Time Trades

PREFIX: Itp

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
Pos | Field Description Field Type
1 series.country_c Series Country unsigned char
2 | series.market_c Series Market unsigned char
3 series.instrument_group_c Series Instrument Group unsigned char
4 | series.modifier_c Series Modifier unsigned char
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A.3.21

Pos | Field

Description

Field Type

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i Series Strike Price Signed Int signed int

8 | dec_in_margin_value_i Decimals, Margin Value signed_int32
9 primary_crv_id_s Primary Yield Curve char 12

10 | primary_ccc_id_s Primary Curve Correlation Cube char 12

11 | secondary_crv_id_s Secondary Yield Curve char 12

12 | secondary_ccc_id_s Secondary Curve Correlation Cube char 12

13 | dec_in_discount_factor_n

Decimals, Factors

unsigned_int16

14 | closing_date_s Date, Closing char 8

15 | margin_class_s Margin Class char3
STRUCT: instrument_curve_node_values

Pos | Field Description Field Type

1 point_no_pcl_i Point number for PC1 signed_int32

2 point_no_pc2_i Point number for PC2 signed_int32

3 point_no_pc3_i Point number for PC3 signed_int32

4 long_low_i Long, Low unsigned_int32
5 | short_low_i Short, Low unsigned_int32
6 long_middle_i Long, Middle unsigned_int32
7 | short_middle_i Short, Middle unsigned_int32
8 long_high_i Long, High unsigned_int32
9 | short_high_i Short, High unsigned_int32
10 | discount_long_i Discount, Long signed_int32
11 | discount_short_i Discount, Short signed_int32

Risk Cubes for Trade

PREFIX: crv

TRANSACTION: JQ41

STRUCT: margin_class_curve
Pos | Field Description Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char
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Pos | Field

Description

Field Type

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i Series Strike Price Signed Int signed int

8 | dec_in_margin_value_i Decimals, Margin Value signed_int32
9 primary_crv_id_s Primary Yield Curve char 12

10 | primary_ccc_id_s Primary Curve Correlation Cube char 12

11 | secondary_crv_id_s Secondary Yield Curve char 12

12 | secondary_ccc_id_s Secondary Curve Correlation Cube char 12

13 | dec_in_discount_factor_n

Decimals, Factors

unsigned_int16

14 | closing_date_s Date, Closing char 8

15 | margin_class_s Margin Class char3
STRUCT: trade_risk_values

Pos | Field Description Field Type

1 series.country_c

Series Country

unsigned char

2 series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i Series Strike Price Signed Int signed int

8 account.country_id_s Account Country char 2

9 account.ex_customer_s Account Customer Identity char 5

10 | account.account_id_s Account Id char 10

11 | trade_number_q Trade Number signed_int64
STRUCT: trade_node_values

Pos | Field Description Field Type

1 point_no_pcl_i Point number for PC1 signed_int32

2 point_no_pc2_i Point number for PC2 signed_int32

3 point_no_pc3_i Point number for PC3 signed_int32

4 | value_low_i Value, Low signed_int32

5 value_middle_i Value, Middle signed_int32

6 value_high_i Value, High signed_int32
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A.3.23

Risk Margin Scaling Factor

PREFIX: rms
TRANSACTION: JQ21
STRUCT: risk_scale

Pos | Field Description Field Type
1 account.country_id_s Account Country char 2
2 | account.ex_customer_s Account Customer char 5
3 | account.account_id_s Account char 10
4 | risk_margin_scaling_factor_n Risk Margin Scaling Factor signed_int16
5 | country_id_s Name, Country char(2]
6 mar_id_s Market, Identity char(5]
Series
PREFIX: ser
TRANSACTION: DQ9S
STRUCT: answer_series_bo_item
Pos | Field Description Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 series.commodity_n

Series Commodity

unsigned char

6 | series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i

Series Strike Price

signed int

8 upper_level_series.country_c

ULS Country

unsigned char

9 upper_level_series.market_c

ULS Market

unsigned char

10 | upper_level_series.instrument_group_c | ULS Instrument group

unsigned char

11 | upper_level_series.modifier_c

ULS Modifier

unsigned char

12 | upper_level_series.commodity_n

ULS Commodity

unsigned short

13 | upper_level_series.expiration_date_n | ULS Expiration Date

unsigned short

14 | upper_level_series.strike_price_i ULS Strike Price signed int
15 | contract_size_i Contract Size signed int
16 | price_quot_factor_i Price Quotation Factor signed int
17 | ins_id_s Instrument Id char32
18 | isin_code_s ISIN Code char12
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19 | stopped_by_issue_c Stopped By Issue unsigned char

20 | isin_code_old_s ISIN Code, old series char 12

21 | date_notation_s Date Notation char 8

22 | date_last_trading_s Date Last Trading char 8

23 | time_last_trading_s Time Last Tradin char 6

24 | date_delivery_start_s Date Delivery Start char 8

25 | date_delivery_stop_s Date Delivery Stop char 8

26 | deliverable_c Deliverable unsigned char

27 | suspended_c Suspended (Yes=1, No=2) unsigned char

28 | series_status_c Series Status unsigned char

29 | tm_template_c Tailor Made Template unsigned char

30 | tm_series_c Tailor Made Series unsigned char

31 | settlement_date_s Settlement Date char 8

32 | start_date_s Start Date char 8

33 | end_date_s End Date char 8

34 | accept_collateral_c Accept as collateral unsigned char

35 | date_first_trading_s First Trading Date char 8

36 | time_first_trading_s Time First Trading char 6

37 | traded_in_click_c Traded in GENIUM uint8_t

38 | traded_c Traded uint8_t

39 | effective_exp_date_s Effective expiration date char 8

40 | date_period_ref_s Date, Delivery period reference char 8

@ Note

Not in-
cludedin
DA9, see
DA125.

41 | delivery_period_type_c Delivery period type unsigned char

@ Note

Not in-
cludedin
DAY, see
DA125.
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Pos | Field

Description

Field Type

42 | expiration_frequency_c

Expiration frequency

unsigned char

@ Note

Not in-
cludedin
DA9, see
DA125.

Series Extended

PREFIX: sxt

TRANSACTION: DQ125

STRUCT: ns_inst_series_basic

Pos | Field Description Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i

Series Strike Price

signed int

8 | step_size_multiple_n

Tick Size, Multiple

unsigned_int16

9 |ins_id_s Series name char 32
10 | long_ins_id_s Series name, long char 32
11 | date_last_trading_s Time, last trading char 8
12 | time_last_trading_s Time, last trading char 6
13 | date_first_trading_s Date, first trading char 8
14 | time_first_trading_s Time, first trading char 6

15 | series_status_c

Series, status

unsigned_int8

16 | suspended_status_c

Suspended

unsigned_int8

17 | traded_in_click_c

Traded, in GENIUM

unsigned_int8

18 | db_operation_c

Operation

unsigned_int8

19 | trade_reporting_only_c

Only trade reports allowed

unsigned_int8

20 | traded_c

Traded

unsigned_int8

STRUCT: ns_inst_series_basic_single
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Pos | Field Description Field Type
1 contract_size_i Contract size int32_t
2 price_quot_factor_i Price, Quotation Factor int32_t

3 | state_number_n

Trading State Number

unsigned_int16

4 ex_coupon_n

Period, Ex Coupon

unsigned_int16

5 isin_code_s ISIN Code char 12
6 | settlement_date_s Date, Settlement char 8
7 first_settlement_date_s Date, First Settlement char 8
8 date_notation_s Date, Notation char 8

9 deliverable_c

Deliverable

unsigned_int8

10 | effective_exp_date_s

Effective Expiration Date

char 8

11 | ext_info_source_c

External Information Source

unsigned_int8

STRUCT: ns_inst_series_bo

Pos | Field

Description

Field Type

1 isin_code_old_s

ISIN Code, Old Series

char 12

2 tm_template_c

Template Series

unsigned_int8

3 tm_series_c

Tailor Made Series

unsigned_int8

4 | accept_collateral_c

Accepted as Collateral

unsigned_int8

STRUCT: ns_inst_series_additional_info

Pos | Field Description Field Type

1 | key_info_doc_s Key info document(KID) char 240

2 | eusipa_s EUSIPA code char9
STRUCT: ns_inst_series_product_id

Pos | Field Description Field Type

1 product_id Option type char 16
TRANSACTION: DQ8

Pos | Field Description Field Type

1 option_type_c Option type unsigned_int8

Today’s Trades

PREFIX: trd

TRANSACTION: CQ10, CQ11

STRUCT: cl_trade_api
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1 series_t Series Description char 32

2 | trading_code.country_id_s Trading Code Country char 2

3 | trading_code.ex_customer_s Trading Code Customer char 5

4 | trading_code.user_id_s Trading Code User char 5

5 series.country_c Series Country unsigned char
6 | series.market_c Series Market unsigned char
7 series.instrument_group_c Series Instrument Group unsigned char
8 | series.modifier_c Series Modifier unsigned char
9 series.commodity_n Series Commodity unsigned short
10 | series.expiration_date_n Series Expiration Date unsigned short
11 | series.strike_price_i Series Strike Price signed int

12 | account.country_id_s Account Country char 2

13 | account.ex_customer_s Account Customer char 5

14 | account.account_id_s Account char 10

15 | user_code.country_id_s User Code Country char 2

16 | user_code.ex_customer_s User Code Customer char 5

17 | user_code.user_id_s User Code User char5

18 | countersign_code.country_id_s Countersign Code Country char 2

19 | countersign_code.ex_customer_s Countersign Code Customer char5

20 | countersign_code.user_id_s Countersign Code User char 5

21 | new_series.country_c New Series Country unsigned char
22 | new_series.market_c New Series Market unsigned char
23 | new_series.instrument_group_c New Series Instrument Group unsigned char
24 | new_series.modifier_c New Series Modifier unsigned char
25 | new_series.commodity_n New Series Commodity unsigned short
26 | new_series.expiration_date_n New Series Expiration Date unsigned short
27 | new_series.strike_price_i New Series Strike Price signed int

28 | party.country_id_s Party Country char 2

29 | party.ex_customer_s Party Customer char5

30 | pos_account.country_id_s Position Account Country char 2

31 | pos_account.ex_customer_s Position Account Customer char 5

32 | pos_account.account_id_s Position Account char 10

33 | orig_series.country_c Origin Series Country unsigned char
34 | orig_series.market_c Origin Series Market unsigned char
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35 | orig_series.instrument_group_c Origin Series Inst. Group unsigned char
36 | orig_series.modifier_c Origin Series Modifier unsigned char
37 | orig_series.commodity_n Origin Series Commodity unsigned short
38 | orig_series.expiration_date_n Origin Series Expiration Date unsigned short
39 | orig_series.strike_price_i Origin Series Strike Price signed int

40 | Sequence_number_i Sequence Number signed int

41 | trade_number_i Trade Number signed int

42 | orig_trade_number_i Original Trade Number signed int

43 | deal_price_i Price, Deal signed int

44 | trade_quantity_i Quantity, Trade signed_int64
45 | deal_number_i Deal Number signed int

46 | global_deal_no_u Global Deal Number unsigned int
47 | ext_seq_nbr_i Sequnce Number, External signed int

48 | ext_status_i Returned Status, External signed int

49 | rem_quantity_i Quantity, Remaining signed_int64
50 | quantity_i Quantity signed_int64
51 | order_number_u Order Number signed_int64
52 | ext_trade_number_u Trade Number, External unsigned int
53 | orig_ext_trade_number_u Original Trade Number, Ext unsigned int
54 | Residual_i Resudial signed int

55 | created_date_s Date, Created char 8

56 | created_time_s Time, Created char 6

57 | asof_date_s Date, As Of char 8

58 | asof_time_s Time, As Of char 6

59 | Modified_date_s Date, Modified char 8

60 | Modified_time_s Time, Modified char 6

61 | Customer_info_s Customer Information char 15

62 | Clearing_date_s Date, Clearing char 8

63 | passthrough_s Passthrough Information char 32

64 | orig_trade_type_c Trade Type, Original unsigned char
65 | bought_or_sold_c Bought or Sold unsigned char
66 | deal_source_c Deal Source unsigned char
67 | open_close_req_c Open Close Request unsigned char
68 | open_close_c Open or Close unsigned char
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Pos | Field

Description

Field Type

69 | trade_type_c

Trade Type

unsigned char

70 | trade_state_c

Trade State

unsigned char

71 | attention_c Attention unsigned char
72 | account_type_c Account Type char 1
73 | Instigant_c Instigant unsigned char

74 | cab_price_ind_c

Cabinet Price indicator

unsigned char

75 | ext_trade_fee_type_c

External Trade Fee Type

unsigned char

76 | nbr_held_q Held signed _int64
77 | nbr_written_q Written signed _int64
78 | total_held_q Held, Total signed _int64
79 | total_written_q Written, Total signed _int64
80 | commission_i Commission signed int

81 | give_up_member.country_id_s Give Up Member Country char 2

82 | give_up_member.ex_customer_s Give Up Member Customer char 5

83 | give_up_number_i Give Up Number signed int

84 | give_up_state_c

Give Up State

unsigned char

85 | le_state_c

Legal Event State

unsigned char

86 | (filler_2_s)

char 2

87 | big_attention_u

Big Attention

unsigned int

Trading Statistics

PREFIX: sts
TRANSACTION: 1042

STRUCT: answer_trade_statistics_item

Pos | Field

Description

Field Type

1 series.country_c

Series Country

unsigned char

2 | series.market_c

Series Market

unsigned char

3 series.instrument_group_c

Series Instrument Group

unsigned char

4 | series.modifier_c

Series Modifier

unsigned char

5 | series.commodity_n

Series Commodity

unsigned char

6 series.expiration_date_n

Series Expiration Date

unsigned char

7 | series.strike_price_i Series Strike Price signed int
8 bid_premium_i Premium, bid signed int
9 | ask_premium_i Premium, ask signed int
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Pos | Field Description Field Type
10 | opening_price_i Price, opening signed int
11 | settle_price_i Settle Price signed int
12 | last_price_i Price, last signed int
13 | high_price_i Price, high signed int
14 | low_price_i Price, low signed int
15 | volume_today_i Volume, Today signed_int64
16 | volume_yesterday_i Volume, Yesterday signed_int64
17 | turnaround_yesterday_u Turnover, Today signed_int64
18 | turnaround_today_u Turnover, Yesterday signed_int64
19 | open_balance_u Open Interest signed_int64
20 | revised_open_balance_u Revised Open Balance signed_int64
21 | volatility_i Volatility signed int
22 | underlying_price_i Price, underlying signed int

23 | bid_theo_c

Bid, Theoretical Mark

unsigned char

24 | ask_theo_c

Ask, Theoretical Mark

unsigned char

Underlying

PREFIX: und
TRANSACTION: DQ19

STRUCT: answer_underlying_item

Pos | Field

Description

Field Type

1 | commodity_n

Underlying Identity

unsigned short

2 | com_id_s

Commodity Code

char 16

3 | isin_code_s

ISIN Code

char 12

4 | dec_in_price_n

Decimal Price

unsigned short

5 date_release_s Release Date char 8
6 date_termination_s Termination Date char 8
7 | date_dated_s Dated Date char 8
8 name_s Underlying name char 32
9 base_cur_s Underlying currency char3

10 | deliverable_c

Deliverable Yes/No

unsigned char

11 | coupon_frequency_n

Cupon Frequncy

unsigned short

12 | nominal_value_qg

Nominal Value

signed _int64

13 | day_count_n

Day Count

unsigned short
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A.3.29

Pos | Field

Description

Field Type

14 | days_in_interest_year_n

Days in interest year

unsigned short

15 | coupon_interest_i

Cupon interest

unsigned int

16 | coupon_settlement_days_n

Cupon Settlement Days

unsigned short

17 | underlying_type_c

Underlying Type

unsigned char

18 | price_unit_c

Price Unit Underlying

unsigned char

19 | dec_in_nominal_n

Decimal Nominal Value

unsigned short

20 | fixed_income_type_c

Fixed Income Type

unsigned char

21 | underlying_status_c

Underlying Status

unsigned char

22 | underlying_issuer_s Underlying Issuer char 6
23 | time_delivery_start_s Delivery Start Time char 6
24 | time_delivery_stop_s Delivery Stop Time char 6
25 | cupon_all Tick Size char 1024

Yield Curve Names

PREFIX: yct
TRANSACTION: EQ10/JQ15

STRUCT: yield_curve_names/stress_factors_for_yield_curve/principal_factors

Pos | Field Description Field Type

1 | crv_id_s Curve Id char 12

2 | ccc_id_s Curve Correlation Cube char 12

3 min_num_nodes_n Mininum Number of Nodes signed_int16
4 | min_num_days_n Minimum Number of Days signed_int16

5 | dec_in_yield_n

Decimals, Yield

unsigned_int16

6 | dec_in_discount_factor_n

Decimals, Factors

unsigned_int16

7 country_id_s

Name, Country

char 2

8 currency_s

Currency

char 3

9 curv_construction_method_c

Curve Construction Method

unsigned_int8

10 | day_count_conv_c

Day Count Convention

unsigned_int8

11 | discount_method_c

Discount Method

unsigned_int8

Window Class

PREFIX: wct
TRANSACTION: JQ13

STRUCT: window_class_data
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1 series.country_c Series Country unsigned short
2 | series.market_c Series Market unsigned short
3 series.instrument_group_c Series Instrument Group unsigned short
4 | series.modifier_c Series Commodity unsigned short
5 | series.commodity_n Scenario number signed int

6 | series.expiration_date_n Series Expiration Date unsigned short
7 series.strike_price_i Series Strike Price signed int

8 margin_class_s Margin Class char 3

9 window_class_id_s Window Class char 16

10 | upper_wrm_id_s Upper Class char 16

11 | window_size_spot_n Window Size Spot signed int

12 | window_size_vola_n Window Size Volatility signed int
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