Dear All,
This has been completed in Production.

Regards,
DSB Technical Support Team

From: DSB Technical Support

Sent: Monday, 11 February 2019 4:20 PM

Cc: DSB Technical Support <technical.support@ANNA-DSB.com>

Subject: REMINDER NOTIFICATION: Release of Additional OTC Derivative Product Templates

Dear All,
This is scheduled for Production implementation this coming 17*" February 2019 as previously communicated.

Best Regards,
DSB Technical Support Team

From: DSB Technical Support

Sent: Friday, December 21, 2018 10:19 PM

Cc: DSB Technical Support <technical.support@ANNA-DSB.com>

Subject: NOTIFICATION: Release of Additional Products to Support OTC Derivative S| Readiness : Final Documentation Available
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NOTIFICATION: Release of Additional Products to Support OTC Derivative Sl Readiness

Audience: All DSB Users

Notification details:

The purpose of this notification is to provide implementation details about the release of new Product Definitions that are being released in orderto allow the user community to support their RTS-23

reference datareporting obligations that come into effe ctin March 2019.

Background:
In October 2018 the DSB distributed an email to all DSB users requesting examples of OTC Derivative products that will be sub ject to RTS-23 requirements of the approaching ESMA Sl regime but are not
supported by current DSB templates.

As a result of thisrequest, the DSB will be:
1. Introducingthree additional Portfolio Swap templates that will allow the userto define different types of underlying assets and create afull array of values for CFl Underlying Asset.
2. Releasinganumberof Cross-Asset templatesinto Production that will be updated to support the following:
a) Supportforthe new Portfolio Swap attributes (seeabove).
b) Support for Multi-Exotic Commodities (introduced into Production on 28t October 2018).
c) RestrictDelivery Type for Cross-Asset Swap to C=Cash; P=Physical (in accordance with the CFl standard for Cross-Asset Swaps).

d) New normalisations and validations specifically pertaining to instances where products have multiple attributes across each | eg. Updated documentation explaining all the validations and
normalisations for Cross-Asset templates is available

e) Change Option-based fields validations for Cross-Asset Option and Cross-Asset Other:
e Cross-Asset Option (Other.Option): Option Type and Option Exercise Style are now mandatory

e Cross-Asset multiinstrument product (Other.Other): Option Type and Option Exercise Style must either both be populated orb oth left blank

Portfolio Swap Templates:

The DSB will be introducing the following new templates:




1. Portfolio Swap Single Stock: The underlying of the Portfolio Swap is a single Equity (ISIN) and the derived CFI#3 code is S=Single Stock.
2. Portfolio Swap Single Index: The underlying of the Portfolio Swap is a single Equity Index (ISIN, Equity Index or Proprietary Index) and the derived CFI#32 code is I=Index.
3. Portfolio Swap Other: The underlying of the Portfolio Swap is none of the above (ISIN) and the derived CFI#3 code is M=0ther

For all of the above templates the Delivery Type and Return or Payout Trigger will be a mandatory input and will not be defaulted by the DSB.

Please note that the existing Portfolio Swap template will remain unchanged.

Cross-Assat Templates:

The DSB will be changing the following templates:
1. Cross-Asset Swap (Other.Swap.Non_5Standard)
2. Cross-Asset Option {Other.Option.Non_Standard)

3. Cross-Asset Other (Other.Other.Non_Standard)

Please note that an additional change to the Cross Asset product templates — to support Term of Contract for instruments that include a Rates component - will be released into the UAT environment

on 17th February 2019. A detailed notification about the IR Term of Contract change is available here.

As a reminder, the above Cross-Asset products have been available for user testing in UAT since 19 February 2018.

Implementation Timelines:

Draft Documentation
14th December 2018
available

Final Documentation
21st December 2018
available

UAT environment 6™ January 2019 Start of UAT phase

Production environment | 17™ February 2019 Production Release




Action Required:

+ DSB users seeking to implement associated changes are requested to upgrade to the new templates and conduct sufficient testing to satisfy the implementation of the revised DSB templates —
including testing and consumption of the end of day snapshot files
o This requires impacted users’ UAT environments to be able to accommodate the new DSB templates as early as possible during the test period.

o This requires impacted users’ Production environments to be able to accommodate the new DSB templates.

DSB users (with the ability to create ISINs) are requested to assist with the regression testing of all live DSB templates they currently use and notify the DSB of any issues by cob Wed 13" February
2019 so that we can work to address these with you

The DSB's UAT environment will be put into an early weekend maintenance between 12:00 AM UTC Saturday 5* January 2019 and 12:00 PM UTC Sunday 7" lanuary 2019 to allow for

implementation

List of impacted templates

Equity.Swap.Portfolio_Swap_Single_Name.InstRefDataReporting.V1.json
Equity.Swap.Portfolio_Swap_Single_Index.InstRefDataReporting.V1.json
Equity.Swap.Portfolio_Swap_Other.InstRefDataReporting.V1.json
Request.Equity.Swap.Portfolio_Swap_Single_Name.InstRefDataReporting.json
Request.Equity.Swap.Portfolio_Swap_Single_Index.InstRefDataReporting.json

Other.Swap.Non_5tandard.InstRefDataReporting.V1.json
Other.Option.Non_Standard.InstRefDataReporting.V1.json

Other.Other.Non_Standard.nstRefDataReporting.VLjson - - v ]

Request.Other.5wap.Non_Standard.InstRefDataReporting.json

-
-

“
“

Request.Other.Option.Non_Standard.InstRefDataReporting.json

Request.Other Other.Non_Standard.InstRefDataReporting json - - 7 ]

-
-

Please contact technical supporii@anna-dsb com for all support & connectivity issues
Az defined in the DSE Frivacy Folicy, you are receiving this Change of Service notification because you are 2 uzer of the DSE. If you do not wish to receive this type of email please click here to unsubscribe.



