
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 17th 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 SI Readiness : Final Documentation Available 
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21st December 2018 

  

 
  

NOTIFICATION: Release of Additional Products to Support OTC Derivative SI 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 b eing released in order to allow the user community to support their RTS-23 

reference data reporting obligations that come into effect in 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 SI regime but are not 

supported by current DSB templates.  

As a result of this request, the DSB will be:  

1. Introducing three additional Portfolio Swap templates that will allow the user to define different types of underlying assets and create a full array of values for CFI Underlying Asset.  

2. Releasing a number of Cross-Asset templates into Production that will be updated to support the following: 

a) Support for the new Portfolio Swap attributes (see above). 

b) Support for Multi-Exotic Commodities (introduced into Production on 28th October 2018). 

c) Restrict Delivery Type for Cross-Asset Swap to C=Cash; P=Physical (in accordance with the CFI standard for Cross-Asset Swaps). 

d) New normalisations and validations specifically pertaining to instances where products have multiple attributes across each l eg. Updated documentation explaining all the validations and 

normalisations for Cross-Asset templates is available here. 

e) Change Option-based fields validations for Cross-Asset Option and Cross-Asset Other: 

• Cross-Asset Option (Other.Option): Option Type and Option Exercise Style are now mandatory  

• Cross-Asset multi instrument product (Other.Other): Option Type and Option Exercise Style must either both be populated or b oth left blank 

  

Portfolio Swap Templates: 

The DSB will be introducing the following new templates: 



 

 

 

 



 


