
Dear User 

DSB users have approximately 8 weeks left to complete testing of changes to RTS-23.Field 41, in advance of the Production release date (22nd 

September 2019).  

 

The DSB has provided a summary of the way in which the Term of Contract (Field 41) enhancements are expected to be used following the 

release of updated product templates into UAT (7th July 2019). Details are provided in Section 4.1 of the Term of Contract (Field 41) FAQ 

available here on the DSB website.  

In response to ESMA’s guidance concerning the population of IR Term of Contract (detailed in the Q&A on MiFIR data reporting) the DSB has 

released updates to all Rates and Cross-Asset templates that have an interest rate as an underlying asset. Full details of this change (including 

the key milestones, impacted templates and all updated product definition documents) can be found on the 2019 Sep Release page on the DSB 

website.  

In response to the above requirement, the updated JSON templates have been constructed to support either: 

• The direct entry of the Term of Contract (using the “by Tenor” component)  

or  

• The calculation the Term of Contract from input values (using the “by Effective Date” component).  

For both entry methods the DSB will then return a Term of Contract Value and Unit that is to be used in the definition of the ISIN. 

 

 

Regards, 

DSB Technical Support Team 

 

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

Sent: Friday, 19 July 2019 9:13 PM 
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Cc: DSB Technical Support <technical.support@ANNA-DSB.com> 

Subject: REMINDER NOTIFICATION: IR Term of Contract (RTS-23.Field 41) + Additional Rates Derivatives Enhancements UAT & PROD 

 

Dear User 

 

The DSB is pleased to advise that the open source version of the tenor calculator is now available, a few weeks earlier than planned. As 

mentioned in the below notification, the Tenor Calculator tool is a standalone Javascript utility that developers can use to calculate the Tenor 

value of an instrument.  

 

Please visit the new Tenor-Calculator repository on Github. A README document on Github has details on how to get started. 

 

The 2019 Tenor Calculator Open Source page on the DSB website has information about this release including the link to the Github repository.  

 

 

Regards, 

DSB Technical Support Team 

 

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

Sent: Saturday, July 06, 2019 3:18 PM 

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

Subject: REMINDER NOTIFICATION: IR Term of Contract (RTS-23.Field 41) + Additional Rates Derivatives Enhancements UAT & PROD 

 

Dear User 
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This has been completed in UAT. 

Please visit our new 2019 Sep Release page on the DSB website for information about this release. The 2019 Sep Release page includes 

Milestones, links to JSON templates and documentation, Change Details and a list of affected templates.   

 

Regards, 

DSB Technical Support Team 

 

From: DSB Technical Support  

Sent: Thursday, July 04, 2019 3:04 PM 

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

Subject: REMINDER NOTIFICATION: IR Term of Contract (RTS-23.Field 41) + Additional Rates Derivatives Enhancements UAT & PROD 

 

Dear All, 

 

This is scheduled for UAT implementation this coming July 7, 2019 as previously communicated. 

 

The DSB’s UAT environment will be put into an early weekend maintenance between 12:00 AM UTC Saturday 6th July 2019 and 12:00 PM UTC 

Sunday 7th July 2019 to allow for the implementation. 

 

Best Regards, 

DSB Technical Support Team 
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From: DSB Technical Support  

Sent: Tuesday, 25 June 2019 12:21 AM 

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

Subject: NOTIFICATION: IR Term of Contract (RTS-23.Field 41) + Additional Rates Derivatives Enhancements UAT & PROD 

 

To All DSB Users, 

 

The following notification includes updated links to the final JSON templates and final Product Definition documents for the September 2019 

release. 

 

Regards, 

DSB Technical Support Team 
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