
 

A DTCC | Thomson Reuters Company 

 
Omgeo CrossCheck®   
10 New Standard Reports 
  

 
ALERT 
Benchmarks 
Central Trade Manager 
Connect 
CrossCheck 
OASYS 
OASYS Global 
OASYS-TradeMatch 
TradeHub 
TradeSuite 

Omgeo has listened to our CrossCheck community and delivered new 
standard reporting functionality 
 
Over the past year Omgeo has engaged with our CrossCheck client community to enhance 
functionality in the product.  Enhanced standard reporting capabilities have been one of the most 
important features that our clients have demanded. As such CrossCheck has added 10 new 
standard reports that can be quickly and easily accessed for specific As-Of dates and 
counterparties and then downloaded as XLS files for easy distribution and sharing.  

Summary Level Reports 
The Summary Level reports combine match results, breaks, and valuation statistics for 
comparative purposes.  The four reports are listed below: 

 OTC Positions (Summary) - Compares match results for OTC positions by Counterparty using 
a set of pre-defined tables with statistics for match results, breaks, and valuations 

 Collateral Positions (Summary) - Compares match results for OTC positions by Counterparty 
using a set of pre-defined tables with statistics for match results, breaks, and valuations 

 OTC Positions (Counterparty Details)- Provides individual reports of match results in a set of 
pre-defined tables with statistics for match results, breaks, and valuations for each 
Counterparty 

 Collateral Positions (Counterparty Details)- Provides individual reports of match results in a set 
of pre-defined tables with statistics for match results, breaks, and valuations for each 
Counterparty 

 
OTC Positions- Summary Report Example 
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The Position Level reports provide detailed lists of positions with relevant information, sorted by 
level of importance.  The six reports are listed below: 
 OTC Broken Match - Lists Unmatched and Alleged details for the selected As-Of date for up 

to 10,000 Unmatched and Alleged positions, sorted by largest notional 
 Collateral Broken Match - Lists Unmatched and Alleged details for the selected As-Of date for 

up to 10,000 Unmatched and Alleged positions, sorted by largest notional 
 OTC Valuation - Lists valuation details for the selected As-Of date for up to 20,000 positions, 

sorted by largest NPV difference 
 Collateral Valuation - Lists valuation details for the selected As-Of date for up to 10,000 

positions, sorted by largest NPV difference 
 OTC Breaks - Lists up to 10,000 positions that have Breaks for the selected As-Of date in one 

or more of the fields in a pre-defined set of priority fields, sorted by largest notional; priority list 
of fields includes notional, maturity, product and others 

 Collateral Breaks - Lists up to 10,000 positions that have Breaks for the selected As-Of date in 
one or more of the fields in a pre-defined set of priority fields, sorted by largest notional; 
priority list of fields includes notional, maturity, product and others 

 
OTC Breaks Report Example 
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