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ISIN Quest is a utility that retrieves the reportable ISIN for a
given trade date and instrument classification code.

Additional parameters may be required depending upon the
type of instrument, as determined by the instrument
classification code. For example, for FX Forwards, Expiry Date,
Notional Currency 1, Notional Currency 2 may be required to
successfully identify the exact instrument and retrieve the ISIN.

What ISIN Quest Accepts as Input Files

ISIN Quest can process input files in two formats: CSV and XML (Unsubscribed users can
only upload CSV files). Regardless of the format, the file must include essential fields that
are critical for querying different types of financial instruments. The specific required fields
vary depending on the type of instrument. However, every input file must contain at least the
following two mandatory fields:

"instrument_classification_code" A 6-character Instrument Classification code.
This column is used to determine which field is
used for querying the data.

“trading_date_time”~ Trading Date and Time in ISO8601 format: 2020-
08-18T11:00:00.000Z, 2020-08-18 11:00:00,
2023-03-14 21:30:00+0900 (with offset). This is
necessary for assessing ISIN reportability.

Your input will be converted to UTC+0 time in
“YYYY-MM-DD hh:mm:ss” format (e.g., 2024-01-
01 12:00:00). Avoid non-standard formats like
"Wed 15 Mar 2023 08:30:00 EDT" as the offset
cannot be recognized and the example time will
be converted to “2023-03-15 08:30:00”.

Files lacking the above two fields will not be processed by ISIN Quest.

See Appendix for the columns needed for each instrument type.



The Functionality of the Tool
1. Conducts a Data Validity Check:

o} Initially, ISIN Quest assesses if the input file (either CSV or XML) is in a readable
format and free from malfunctions.

o] For files that pass the initial check, the tool verifies if the file contains the essential
field for ISIN querying, as outlined above.

2. Applies Query Rules:

o} Rules are applied to each type of instrument to verify the required fields for each
instrument are valid.

o} If the data is valid, a query is performed to retrieve the ISIN. The retrieved ISINs are
matched and displayed under a newly created column called "ISIN".

o] If the data is not valid for querying, comments start with “Pre-Query:” are provided
under the newly created field called "qomply_isin_quest_comments". If query was made
and no reportable ISIN is given for the transaction, comments start with “Post-Query.” are
provided for clarifications. This column provides an information as to why the data is
problematic or why no reportable ISIN is found, see Appendix 3 for more information.

Result File Returned to User

Upon successful completion, the tool will return a file back to the user. The original file will
be returned in a bespoke, standard format used by the platform. Four additional columns
will appear in the result file, and some optional fields might as well if such fields are not given
in the file:

qomply_isin_quest_comments: If the data required for querying the ISIN for
this instrument is not valid, a comment will
be displayed here showing what is wrong
with the data.

isin_found: True/False indicator. If at least one ISIN
based on the transaction data is found, the
value will be true. For rows with invalid data
(that have Pre-Query comments), no query
will be made, and this field will be false.

ISIN_found_in_ANNA The ISINs found in ANNA (if any),
separated by pepe, “|” (if more than one).

ISIN This column displays the reportable ISIN
found for each transaction.

*Optional Fields* Some optional fields will be used when

querying the ISIN, these fields are not
mandatory in the uploaded file. see
Appendix 1 for more information.




Appendix
Appendix 1 - Field Requirements

The CFI codes are recognized by the Tool. If you require additional CFl codes, contact
support to have them added.

CFI Code Pattern Matching Specification: When determining the required fields based on
CFI code patterns, always prioritize the most specific matching pattern first.

Example: If the CFIl code matches HR*X** and HR****, rules for HR*X** will be
applied.

Optional Fields: These fields are not mandatory. If the optional fields for a specific
instrument are not available in the given file, such fields will be populated with the
corresponding default value. If the optional fields are given, but the field is empty for
transactions, default values will also be populated. e.g. In the case of price_multiplier, the
default value will be set as 1.

(1) For optional fields with a default value of ‘Any,’ the system will ignore this field
when querying if the field is left empty.

ISO fields specification: For specific financial instruments, the (other leg) reference rate is
a mandatory parameter for ISIN retrieval as per ANNA (Association of National Numbering
Agencies) requirements. To ensure standardization and accuracy, the system accepts ISO-
standardized reference rate inputs in addition to conventional reference rate values.

Processing Logic:

- When both ISO reference rate and standard reference rate are provided, the
system prioritizes the ISO-standardized reference rate for query processing

- This approach ensures alignment with international standards and improves data
consistency

Note: This specification applies specifically to instruments where the (other leg) reference
rate is a required parameter for ISIN assignment.

Empty and Null Value Handling Specification:

e Empty Field Values
e Representation in CSV:',,' (two consecutive delimiters)
¢ Definition: Indicates no value provided for the field
e System Behaviour: For mandatory fields, system returns a "missing column"
comment. For optional fields without default value — with a default value of
Any", system will ignore this column when querying if the input is *,,".
o Explicit "None" Values
e Representation in CSV: ',None,’ (literal string "None" between delimiters)
¢ Definition: Explicit instruction to search for NULL values in database
e System Behaviour: Queries database for records where specified is NULL,
both Mandatory fields and optional fields accept ‘None’.



CFI Code

Pattern Fields Required Optional Field
* All CFI -instrument_classification_code - price_multiplier = 1 (Default to 1)
code * -trading_date_time
JET*P - notional_currency_1
JER**P - notional_currency_2
JER**N - expiry_date
JFF**P
JFO**P
HFT**P
HFT*E
HFM**P
HFR**P
HFR**E
HFV*MP
JFT**C - notional_currency_l - place_of_settlement = Any®
JFR**C - notional_currency_2 or iso_place_of_settlement = Any®
JEEHC - expiry_date
- settlement_currency
JFO**C
HFT**C
HFM**C
HFR**C
SE***p - isin_near_leg
SE***N - isin_far_leg
SRC*C* - notional_currency_1 - iso_reference_rate = Any®
SRH*C* - notional_currency_2
s - expiry_date
SRz*C - term_of_contract_value
- term_of_contract_unit
- reference_rate
- reference_rate_term_unit
- reference_rate_term_value
SRC*S* - notional_currency_1 - iso_reference_rate = Any®
SRZ*S* - expiry_date
JRIXE* - term_of_contract_val_ue
- - term_of_contract_unit
HR*X - reference_rate
- reference_rate_term_unit
- reference_rate_term_value
JRM*+* - notional_currency_1
HCkkx - expiry_date
- underlying_instrument_isin
HE [** - notional_currency_1 - underlying_instrument_index_prop = Any®
- expiry_date
- underlying_instrument_index
- strike_price
- strike_price_type
- strike_price_currency
SCIT** - notional_currency_1 - underlying_instrument_index_prop = Any®

- expiry_date

- underlying_instrument_isin
or underlying_instrument_|ei

- underlying_instrument_index

- underlying_instrument_index_term_unit
- underlying_instrument_index_term_value

- underlying_credit_index_series
- underlying_credit_index_version

- iso_underlying_instrument_index = Any®




CFI Code
Pattern

Fields Required

Optional Field

Scl*'k*
SCV***

- notional_currency_1

- expiry_date

- underlying_instrument_index

- underlying_instrument_index_term_unit

- underlying_instrument_index_term_value
- underlying_credit_index_series

- underlying_credit_index_version

- underlying_instrument_index_prop = Any®
- iso_underlying_instrument_index = Any®

SRA*C*

- notional_currency_1

- notional_currency_2

- expiry_date

- term_contract_value

- term_contract_unit

- reference_rate

- reference_rate_term_value

- reference_rate_term_unit

- other_leg_reference_rate

- other_leg_reference_rate_term_value
- other_leg_reference_rate_term_unit

- iso_reference_rate = Any®
- iso_other_leg_reference_rate = Any®

SRA*S*

- notional_currency_1

- expiry_date

- term_contract_value

- term_contract_unit

- reference_rate

- reference_rate_term_value

- reference_rate_term_unit

- other_leg_reference_rate

- other_leg_reference_rate_term_value
- other leg reference rate term unit

- iso_reference_rate = Any®
- iso_other_leg_reference_rate = Any®

SRM**

- notional_currency_1

- expiry_date

- term_contract_value

- term_contract_unit

- reference_rate

- reference_rate_term_value
- reference rate term unit

- notional_currency_2 = Any®

- other_leg_reference_rate = Any®

- other_leg_reference_rate_term_unit = Any®

- other_leg_reference_rate_term_value = Any®
- iso_reference_rate = Any®

- iso_other_leg_reference_rate = Any®

SRG*C*

- notional_currency_1

- notional_currency_2

- expiry_date

- term_contract_value

- term_contract_unit

- reference_rate

- reference_rate_term_value
- reference rate term unit

- iso_reference_rate = Any®

SRG*S*
SRH*S*

- product®

- notional_currency_1

- expiry_date

- term_contract_value

- term_contract_unit

- reference_rate

- reference_rate_term_value
- reference_rate_term_unit

And ...

If Product name contains ‘Basis’:
- other_leg_reference_rate
- other_leg_reference_rate_term_value
- other_leg_reference_rate_term_unit

- iso_reference_rate = Any®
- iso_other_leg_reference_rate = Any®




CFI Code

Pattern Fields Required Optional Field
HR**+* - product® - iso_underlying_instrument_index = Any®
- notional_currency_1
- expiry_date
And ...

If Product name contains CapFloor:
- term_contract_value
- term_contract_unit
- underlying_instrument_index
- underlying_instrument_index_term_unit
- underlying_instrument_index_term_value

Otherwise:
- underlying_instrument_isin
SCUTC* - notional_currency_1 - underlying_instrument_index_prop = Any®
- expiry_date - debt_seniority = SNDB

- underlying_instrument_isin
or underlying_instrument_|ei
- debt_seniority
- underlying_instrument_index
- underlying_instrument_index_term_unit
- underlying_instrument_index_term_value
- underlying_credit_index_series
- underlying_credit_index_version

SCU*** - notional_currency_1

- expiry_date

- underlying_instrument_isin
or underlying_instrument_|ei

- debt_seniority

(2) The Product field determines the type of financial product being queried. Based on the
product type, additional fields may be required to ensure accurate data handling. (Note:
General mandatory fields apply to all products.)

Example: For capfloor product, if "capfloor" appears anywhere in the product name,
the system automatically classifies it as a capfloor product—regardless of prefixes or
suffixes.

Aggregated Search specification:

When querying an instrument that relies on ISIN fields, e.g. ‘SF***P’,
Fields required:
e isin_near_leg
e isin_far_leg
Instead, users can input:
e isin_near_leg.instrument_classification_code,
e isin_near_leg.{ additional fields based on instrument classification }
e isin_far_leg.instrument_classification_code,
e isin_far_leg.{ additional fields based on instrument classification }




The workflow is as follows:

User Query

Direct ISIN
Provided?

Yes Process Leaf ISIN Fields

Direct Database Query Leaf ISIN Valid?

Failed to get ISIN for Root

Root Quel
Qe Instrument

Return ISIN for Root
Instrument

Currently there are 3 fields that accepts aggregated search:

e isin_near_leg

e isin_far_leg

e underlying_instrument_isin

Any other field that use the aggregated method will not be processed:

e.g.
e Product. instrument_classification_code
e Product. {additional fields based on instrument classification}
The above will be ignored by the system.

Examples and Logic explanation:

instrument_ isin_near_leg.inst isin_near_leg. isin_near_leg. isin_far_leg.instr isin_far_leg.n isin_far_leg.n
classificatio rument_classific isin_near_leg. notional_curr notional_curr ument_classific isin_far_leg. otional_curr otional_curr
n_code trading_date_time isin_near_leg ation_code expiry_date ency_1 ency 2 isin_far_leg ation_code expiry_date ency_1 ency_2
SFCXXP 2022-03-01 08:02:00 |JFTXFP 2022-04-20 EUR usb | |JFTXFF' 2173-10-20 EUR usD |
SFCXXP 2022-12-13 08:02:00 EZ4)J6SH72PP7 EZQ331C43sW1

SFCXXP 2018-12-13 08:02:01 EZSPBGXBTZZS'JFTXFP 2019-02-20 JPY uspD | |JFTXFF‘ 2149-02-28 JPY usD |

e Forrow 1 and 3 (highlighted in grey) The parameters highlighted in Green (e.g.
JFTXFP, 2022-04-20, EUR, USD) will be used first to retrieve the relevant ISINs.
Once the ISINs are obtained, the query for SFCXXP will begin.

e Forrow 2, since all the required parameters are provided, the query will be made
directly.

e Forrow 3, the parameters highlighted in Red will not be used as ISIN for the query
column (isin_near_leQ) is already provided.



Appendix 2 — Field Explanation

Field Name

Description

instrument_classification_code

Refers to the 6-character CFl code. This column is used to
determine which field is used for querying the data, see Appendix
1 for how the first 3 characters decide which columns to be used
to query the information.

expiry_date

Refers to the date on which specific security expires. It is
formatted as “YYYY-MM-DD”, e.g. “2023-12-31".

trading_date_time

Refers to the date and time of the transaction, in ISO8601 format
“YYYY-MM-DDThh:mm:ss.ddddddZ”, T is a separator, ss.dddddd
represents the second and its fraction of a second, and Z
represents the UTC time. Similar formats such as “YYYY-MM-DD
hh:mm:ss”, “YYYYMMDD hhmmss”, with or without offset, can
also be accepted, and the input will be converted to UTC+0 time
in “YYYY-MM-DD hh:mm:ss” format.

notional_currency_1

Refers to the currency in which the notional is denominated. It is
used to indicate the notional currency of leg 1.

notional_currency_2

Refers to the second currency of the currency pair of a security

delivery_type

Refers to the method of settlement of a transaction. E.g., PHYS /
CASH/ OPT

option_exercise_style

Refers to the indication of whether an option may be exercised
only at a fixed date (European and Asian style), a series of pre-
specified dates (Bermudan), or at any time during the life of the
contract (American style). Eg. EURO/AMER

price_multiplier

Optional field, default value = 1.

Refers to the number of units of the underlying asset that are
represented by a single derivative contract.

single_multi_currency

Refers to the currency in which a financial instrument is
denominated.

contract_term

Refers to the length of time that a contract remains in effect.

underlying_instrument_code

Refers to a unique code that identifies the financial instrument
which is the subject of the transaction. It is used to identify the
underlying asset in a derivative contract as well as the

transferable security included within article 4(1)(18©) of MiFID.

settlement_currency

Refers to the currency in which a financial instrument is settled.

iso_reference_rate

A benchmark interest rate used in financial instruments such as
swaps to determine floating leg payments (e.g., LIBOR,
EURIBOR).

iso_underlying_instrument_index

A financial index that serves as a reference for derivative
contracts, including interest rate and inflation indices (e.g.,
EURIBOR, AI-CPI).

iso_other_leg_reference_rate

The reference rate applied to the second leg of a swap
transaction, separate from the primary reference rate, to
determine payment obligations.

debt_seniority

The hierarchy of debt repayment priority in case of liquidation,
where senior debt is paid before subordinated debt and equity
holders.

isin_near_leg

Refers to the ISIN associated with the near leg of a financial
derivative contract. The “near leg” represents one of the two
payment streams in the contract and typically includes cash flows
scheduled to occur in the near future.

isin_far_leg

Refers to the ISIN associated with the far leg of a financial
derivative contract. The “far leg” represents the counterpart to the
near leg and includes cash flows scheduled to occur in the more
distant future.




Field Name

Description

notional_schedule

Refers to the predetermined set of notional amounts (or principal
amounts) that are used for calculating interest payments during
the life of the swap.

eg. Constant/Accreting/Custom, etc.

term_of_contract_value

Works in conjunction with term_of_contract_unit to denote the
duration or the length of time until the contract’s maturity. e.g., 10

term_of_contract_unit

Works in conjunction with term_of_contract_value to denote the
duration or the length of time until the contract’'s maturity. e.g.,
YEAR/MNTH

underlying_instrument_isin

Refers to the ISIN of the underlying of the contract.

underlying_instrument_index

Refers to the index associated with the underlying instrument.

underlying_instrument_index_prop

Refers to a proprietary index associated with the underlying
instrument. Proprietary indices are specific to a single institution
or organization.

underlying_instrument_index_term_unit

Refers to the unit of measurement associated with the term of an
underlying instrument index. e.g., YEAR/MNTH

underlying_instrument_index_term_value

Refers to the numerical value associated with the term of an
underlying instrument index.

underlying_credit_index_series

Refers to a series of credit indices associated with underlying
financial instruments.

underlying_credit_index_version

Refers to a specific version or iteration of a credit index.

reference_rate

Refers to name of the reference rate, e.g., GBP-LIBOR, EUR-
EURIBOR

reference_rate_term_unit

Works in conjunction with reference_rate_term_value to denote
the duration or the length of time, e.g., MNTH

reference_rate_term_value

Works in conjunction with reference_rate_term_value to denote
the duration or the length of time, e.g., 6.

other_leg_reference_rate

Refers to name of the reference rate of the other leg, e.g., GBP-
LIBOR, EUR-EURIBOR

other_leg_reference_rate_term_value

Works in conjunction with other_leg_reference_rate_term_value
to denote the duration or the length of time of the other leg’s
reference rate, e.g., MNTH

other_leg_reference_rate_term_unit

Works in conjunction with other_leg_reference_rate_term_value
to denote the duration or the length of time of the other leg’s
reference rate, e.g., 6.

strike_price

Refers to the predetermined price at which the underlying asset of
an option can be bought or sold when the option is exercised.

strike_price_type

Refers to the classification of the strike price in terms of its nature.
It indicates whether the strike price is a Percentage or a Monetary
Value. e.g. Percentage, Monetary Value

strike_price_currrency

Refers to the currency in which the strike price is denominated.




Appendix 3 - Comments Explained

This appendix explains the comments that may appear under the
gomply_isin_quest_comments column in our system. These comments provide crucial
insights into the status of queries related to ISIN (International Securities Identification
Number) processing.

Pre-Query Comments

Comments prefixed with "Pre-Query: xxxx" indicate that a query was not executed due to
data integrity issues. For example:

. Pre-Query: Trading datetime or expiry date format is wrong

This comment indicates you should verify the format of your trading_date_time or expiry date
and attempt the query again. Any Pre-Query comments signal that the transaction has not
been processed. You should verify your input based on the comment and attempt the query
again.

Post-Query Comments

Comments beginning with "Post-Query: xxxx" indicate that although the query was executed,
no reportable ISINs were identified for the given transaction. These comments can be
classified into three types:

1.  Post-Query: No ISIN found in ANNA for this transaction

- This comment indicates that no ISINs matching your input were found in the ANNA
database. If your input is accurate, this suggests that the transaction is not reportable.

2. Post-Query: ISIN found in ANNA but not found in Firds

—  This means that although ISINs corresponding to your input were located in the
ANNA database, they were not found in the Firds database. As a result, the
transaction is deemed not reportable. However, any ISINs found will be listed under
the ISIN_found_in_ANNA column, separated by a vertical bar "|", this column is just
for informational purposes.

3. Post-Query: The ISINs found in Firds are not reportable for this transaction

- This comment indicates that while ISINs were found in both ANNA and Firds
databases, the found ISINs for this transaction are not reportable. This could be due
to the trading datetime of the transaction having surpassed the expiry date of the
ISIN.



Appendix 4 — Example Use Case

Caution: The following examples are aligned for clearer demonstration, the input should be
standardized CSV input, with no alignment.

input.csv:

instrument_classification_code expiry_date notional_curre
JFTXFP 2023-12-15
JFTXFC 2023-12-15
JFTXFP 2023-12-15

JFTXFP
IFTXFP 2023-12-15
2023-12-15

Web interface:

1. (Optional) Enter the name of the output

Name of Report

output

Upload / 2. Upload the CSV or XML (Subscribed User)

Choose Files | input.csv

Report submitted to this NCA

/ 3. Select the reporting NCA
UK v

b 4, Get the result.

Status - Messages

output.csv:




Appendix 5 - ISIN Quest API Specification

Using ISIN Quest through API

The ISIN Quest API supports higher querying capacity, allows users to programmatically
access ISIN Quest and enables users to integrate ISIN Quest into their own automation
framework more easily.

There are three steps when using ISIN Quest API:

Output
Type Description Input OQutput Format
1 | Authentication Get access token username, token json
password
2 Request Send a request to ISIN token, file, NCA submission_id json
Quest region
3 Result Get the result token, result json
submission_id

Example Code:

# Step 1: Get Token
response = requests.post(authentication_url, data={"username": username,
"password”: password})
if response.status_code == 200:
access_token = response.json()['access']

# Step 2: Send request to ISIN Quest
headers = {'Authorization': f'Bearer {access_token}'}
data = {'reportNCARegion': 2} # 2 = UK
with open(file, 'rb') as f:
files = {'file toupload': f}
response = requests.post(isin_quest_request_url, data=data,
files=files, headers=headers)
if response.status_code == 200:
if response.json()['is_success']:
submission_id = response.json()[ 'submission_id"']
else:

# Step 3: Get the result
response = requests.post(isin_quest_get_result_url, headers=headers,
data={"'submission id': submission_id})
if response.status_code == 200:
if json_data['is_success'] and json_data['job_finished']:
# Success and job finished
result = json_data['file_content"]
elif json_data['is_success'] and not json_data['job_finished']:
# Success but job not finished

elif not json_data['is_success']: # No Success



APl Message body specification

# ISIN Quest Request Response Body
# Satus Code 200
# Successful

{
"is success": True,
"submission_id": xxxXx,
"error_msg": '',
"info": "',
"show_details": False,

}

# Unsuccessful
{

"is success": False,
"submission_id": @,
"error_msg": 'xxxxx',
"info": '',
"show_details": False,
"job_finished" = True
"job_status" = "error"

}

# Status code 400
{

"is success": False,
"submission_id": @,
"error_msg": 'XxxX,
"info": 'Please contact Qomply support’,
"show_details": False

}

# ISIN Quest Get Result Response

{
"is success": Boolean, # indicate if the run was successful
"submission_id": int, # submission_1id used to get the result
"error_msg": string, # error msg if any
"file_content": string, # file result as string = csv file as string
"file_type": "csv", # format of the file here csv
"file_separator": ";", # separator used for the csv
"info": string, # msg to help you to fix your issue 1if any
"job_finished": Boolean, # indicate if the job finished. ie the result is ready
"job_status": string, # error/running/success



