Trades Description
API Output Payload
Example — FX

Option




Copyright

© 2021 Finastra International Limited, or a member of the Finastra group of companies (“Finastra”). All Rights Reserved.
Confidential - Limited Distribution to Authorized Persons Only, pursuant to the terms of the license agreement by which you were
granted a license from Finastra for the applicable software or services and this documentation. Republication or redistribution, in
whole or in part, of the content of this documentation or any other materials made available by Finastra is prohibited without the
prior written consent of Finastra. The software and documentation are protected as unpublished work and constitute a trade secret
of Finastra International Limited, or a member of the Finastra group of companies, London Office: Finastra, Four Kingdom Street,
Paddington, London, W2 6BD, United Kingdom.

Trademarks

Finastra trademarks used in this document, and their respective sub-brands, and the logos used with some of these marks, are
trademarks or registered trademarks of Finastra International Limited, or a member of the Finastra group of companies (“Finastra”)
in various countries around the world. All other brand and product names are trademarks, registered trademarks, or service marks
of their respective owners, companies, or organizations, may be registered, and should be treated appropriately.

Disclaimer

Finastra does not guarantee that any information contained herein is and will remain accurate or that use of the information will
ensure correct and faultless operation of the relevant software, services or equipment. This document contains information
proprietary to Finastra. Finastra does not undertake mathematical research but only applies mathematical models recognized within
the financial industry. Finastra does not guarantee the intrinsic theoretical validity of the calculation models used.

Finastra, its agents, and employees shall not be held liable to or through any user for any loss or damage whatsoever resulting
from reliance on the information contained herein or related thereto. The information contained in this document and the general
guidance of Finastra staff does not take the place of qualified compliance personnel or legal counsel within your institution.
FINASTRA CANNOT RENDER LEGAL, ACCOUNTING OR OTHER PROFESSIONAL SERVICES TO YOUR INSTITUTION. THE
INFORMATION CONTAINED HEREIN IS GENERAL IN NATURE AND DOES NOT CONSTITUTE LEGAL ADVICE OR A LEGAL
OPINION. CONSULT YOUR LEGAL COUNSEL FOR LEGAL ADVICE SPECIFIC TO YOUR SITUATION OR CIRCUMSTANCES
OR TO ANSWER ANY LEGAL QUESTIONS.

This document is not intended as a substitute for formal education in the regulatory requirements of banking, banking operations,
lending, lending operations, or other topics generally applicable to financial institutions. Your financial institution is solely
responsible for configuring and using the software or services in a way that meets policies, practices, and laws applicable to your
institution, including, without limitation: (1) options and selections made on prompts; (2) entries in the software program; (3)
program setup; and (4) documents produced by the software or services. It is the obligation of the customer to ensure that
responsible decisions are taken when using Finastra products. Information in this document is subject to change without notice and
does not represent a commitment on the part of Finastra.

Feedback

Do you have comments about our guides and online help? Please address any comments and questions to your local Finastra
representative.

Need more information? Read more about our products at http://www.finastra.com or contact your local Finastra office at
http://www.finastra.com/contact.

Release month and year: February 2022


http://www.finastra.com/
http://www.finastra.com/contact

Simple Vanilla - European

CCy PAIR: EUR/USD

Style: European

Type: Vanilla

Settle Method: Cash

PUT/CALL: BUY/CALL
Deliverable: Y

Quanto: N

Premium Type: Money

Premium: USD

Settle Default (N/Spot/Delivery): N

{
"id": "615eb159c@e8ac74378bd7a7",

"tradeId": "22168FN",
"tradeType": "FXOPT",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",

"counterpartyId": "5ded3ac7-9a48-4fb9-ab76-
339aldfe7c9c”,

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C10000",
"tradingBookName": {

"businessUnit": "FINASTRA",

"desk": "FIN_DESK",

"book": "XVA_BOOK11"
}s
"nettingSetId": "C1000OXXXXXX",
"tradeLegs": [

{

"instrumentType": "ForeignOptionInstrument",

"instrumentId": "©0000257",

"currencyl": "EUR",

"currency2": "USD",

"currencylNotional": {
"currency": "EUR",
"amount": 408333.33

}s

"currency2Notional": {

"currency": "USD",



"amount": 490000.0
I8
"referenceSource": "FX",
"valuationDate": "2021-02-24",
"isDeliverable": true,
"isQuanto": false,

"fxEvents": []

I,

"schemaId": ,

"customFields": {},

"tradeOption": {
"instrumentType": "OptionInstrument",
"instrumentId": "©000038T",
"subType": "EUROPEAN",
"expiryDate": "2021-02-24",
"currency": "",
"strike": 1.2,
"direction": "BUY",
"callOrPut": "CALL",
"calendar": "",
"settlementType": "CASH",
"settlementCalendar": "",
"settlementDate": "2021-02-26",

"feePayments": [

{
"paymentDate": "2020-10-01",
"feeType": "PRM",
"amount": -82850.299321702,
"currency": "USD"

}



Simple Vanilla - American

CCy PAIR: GBP/JPY
Style: American

Type: Vanilla

Settle Method: Cash
PUT/CALL: BUY/PUT
Deliverable: N
Quanto: N

Premium Type: CASH
Premium: GBP

Settle Default: Spot

{
"id": "615ebl5ac®e8ac74378bd7b3",

"tradeId": "22180FN",
"tradeType": "FXOPT",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",
"counterpartyId": "54cc2b9a-a5e3-4c5b-ae3l-
ecfffcclf246",

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C14591",
"tradingBookName": {

"businessUnit": "FINASTRA",

"desk": "FIN_DESK",

"book": "XVA_BOOK11"
}s
"nettingSetId": "C14591XXXXXX",
"tradelLegs": [

{

"instrumentType": "ForeignOptionInstrument",

"instrumentId": "©000025M",

"currencyl": "GBP",

"currency2": "JPY",

"currencylNotional": {
"currency": "GBP",
"amount": 300000.0

}s

"currency2Notional": {
"currency": "JPY",

"amount": 4.0065E7



}s

"referenceSource": "SFW",

"valuationDate": "2020-09-29",
"isDeliverable": false,

"ndExchangeRate": 2.2250738585072014E-308,
"isQuanto": false,

"fxEvents": []

I,

"schemaId": ,

"customFields": {},

"tradeOption": {
"instrumentType": "OptionInstrument",
"instrumentId": "©0000396",
"subType": "AMERICAN",
"expiryDate": "2020-09-29",
"firstExpiryDate": "2020-09-01",
"currency": "",
"strike": 133.55,
"direction": "BUY",
"callOrPut": "PUT",
"calendar": "",
"settlementType": "CASH",
"settlementCalendar": "",
"settlementDate": "2020-10-01",

"feePayments": [

{
"paymentDate": "2020-09-01",
"feeType": "PRM",
"amount": -3584.3746888666,
"currency": "GBP"

}



Simple Vanilla — European (Split currency)

CCy PAIR: EUR/GBP
Style: European

Type: Vanilla

Settle Method: Cash
PUT/CALL: BUY/CALL
Deliverable: Y

Quanto: Y

Premium Type: THIRDCCY
Premium: USD

Settle Default: Delivery

{
"id": "615ebl5ac@e8ac74378bd7b4",

"tradeId": "22181FN",
"tradeType": "FXOPT",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",
"counterpartyId": "54cc2b9a-a5e3-4c5b-ae3l-
ecfffcclf246",

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C14591",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK11"
}s
"nettingSetId": "C14591XXXXXX",
"tradelLegs": [
{
"instrumentType": "ForeignOptionInstrument",
"instrumentId": "©000025N",
"currencyl": "EUR",
"currency2": "GBP",
"currencylNotional": {
"currency": "EUR",
"amount": 50000.0
I8
"currency2Notional": {
"currency": "GBP",

"amount": 43475.0



}s

"referenceSource": "FXFX",
"valuationDate": "2020-09-30",
"isDeliverable": true,
"isQuanto": true,

"quantoCcy": "USD",
"quantoExchangeRate": 0.87,
"fxEvents": []

I,

"schemaId": ,

"customFields": {},

"tradeOption": {
"instrumentType": "OptionInstrument”,
"instrumentId": "©0000397",
"subType": "EUROPEAN",
"expiryDate": "2020-09-30",
"currency": "",
"strike": 0.8695,
"direction": "BUY",
"callOrPut": "CALL",
"calendar": "",
"settlementType": "CASH",
"settlementCalendar": "",
"settlementDate": "2020-10-02",

"feePayments": [

{
"paymentDate": "2020-10-02",
"feeType": "PRM",
"amount": -243.44937174375,
"currency": "USD"

}



Simple Vanilla — European — Exercised Option

CCy PAIR: EUR/USD
Style: European

Type: Vanilla

Settle Method: Cash
PUT/CALL: BUY/CALL
Deliverable: Y

Quanto: N

Premium Type: MONEY
Premium: USD

Settle Default: N

{
"id": "615eb15bc®e8ac74378bd7b7",

"tradeId": "22184FN",
"tradeType": "FXOPT",
"tradeStatus": "VER",

"legalEntityId": "FINASTRA",

"counterpartyId": "5ded3ac7-9a48-4fb9-ab76-
339aldfe7c9c”,

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C10000",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK11"
}s
"nettingSetId": "C1000OXXXXXX",
"tradelLegs": [
{
"instrumentType": "ForeignOptionInstrument”,
"instrumentId": "©000025T",
"currencyl": "EUR",
"currency2": "USD",
"currencylNotional": {
"currency": "EUR",
"amount": 408333.33
}s

"currency2Notional": {



"currency": "USD",
"amount": 490000.0
I8
"referenceSource": "FX",
"valuationDate": "2020-08-28",
"isDeliverable": true,
"isQuanto": false,

"fxEvents": []

1,

"tradeOption": {
"instrumentType": "OptionInstrument”,
"instrumentId": "©000039D",
"subType": "EUROPEAN",
"expiryDate": "2020-08-28",
"currency": "",
"strike": 1.2,
"direction": "BUY",
"callOrPut": "CALL",
"calendar": "",
"settlementType": "CASH",
"settlementCalendar": "",
"settlementDate": "2021-02-26",

"feePayments": [

{
"paymentDate": "2020-10-01",
"feeType": "PRM",
"amount": -82850.299321702,
"currency": "USD"

}
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