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Preface

This reference guide describes the features and benefits of Oracle Rate Manager and
explains how to use it.

The preface covers these topics:

Intended Audience
Organization
Related Documents
Conventions

Customer Support

Intended Audience

Rate Manager is designed to be used by finance professionals within the financial
services industry. Therefore, this guide assumes you are familiar with terms and
concepts related to interest rates and currency exchange. It also assumes that Rate
Manager has been properly installed on your client/server system.



Organization

This guide contains the following chapters:

Chapter Description

1 Introduction Describes the role of the database, the Rate Manager
utility, and Oracle Financial Services (OFS)
applications. Explains how to access Rate Manager
and describes the layout and function of the main
user interface.

2 Overview of Rate Manager Provides an overview of Rate Manager features and
benefits.

3 Managing Currencies Explains how to activate, edit, add, and delete
currency codes.

4 Managing Interest Rates Explains how to add, modify, and delete new interest

rate codes and manage term structure parameters.

5 Managing Exchange Rates Explains how to add, modify, and delete fixed and
floating exchange rates, and to run the exchange rate
validation process.

There is also an index.

Related Documents

For more information about the database structure supporting Rate Manager, refer
to these documents:

«  Oracle Financial Data Manager Administration Guide
«  Oracle Financial Data Manager Data Dictionary
«  Oracle Financial Services Technical Reference Manual

If you have installed other OFS applications, refer to their reference guides.



Conventions

The following typographic conventions are used throughout the guide:

Convention

Description

[1
boldface text

Italics
->

Note:

Caution:

Brackets enclose the names of keyboard keys.

Boldface type in text indicates a term defined in the text.
Italics emphasize a word or phrase.

An arrow indicates a menu path.

Bullets are used for lists of items or topics. They also indicate a choice
of actions for performing a procedure step.

Numbered lists are used for steps in a procedure.

Interesting but incidental information about the product, or
information that may be important but of lesser degree than a
Caution.

Indicates the possibility of damage to a product, system, or data.

Customer Support

You can obtain support for this product through Oracle Support Services. Contact
your project manager for information about the support options available in your
locale. These options may include:

« MetaLink, which provides online access to information about technical libraries,
patches, technical assistance requests (TARS), and bugs, and is available at
metalink.oracle.com

« Telephone support

Xi
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Introduction

This chapter covers the following topics:

« What is Rate Manager?

« Overview of Oracle Financial Services Applications
« Logging In to Rate Manager

« Using the Main Interface

What is Rate Manager?

Rate Manager is a rate management utility enabling you to manage complete inter-
est rate, exchange rate, and currency data with a high degree of security and con-
trol. As part of the Financial Data Manager (FDM) database, it expands upon and
replaces the Historical Rates ID and serves all applications in the Oracle Financial
Services group.

Overview of Oracle Financial Services Applications

OFS applications, together with the FDM database, form a comprehensive decision
support solution for financial institutions because they significantly enhance
transfer pricing, budgeting and planning, risk management, and performance
measurement capabilities.

The following diagram shows the relationship of the FDM database, its utilities, and
the OFS applications.
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Overview of Oracle Financial Services Applications

Oracle Financial
Data Manager

Oracle Financial
Data Manager

Oracle Financial
Data Manager/

Oracle Financial
Data Manager

Balance & Administration Discoverer Rate Manager
Control Integrator
Oracle
Oracle » Budgeting &
Financial Data Planning
%
y y A 4
Oracle Transfer Oracle Oracle Risk Oracle
Pricin Performance Manager Customer
9 Analyzer 9 Householding

Oracle Financial Data Manager

Oracle Financial Data Manager (FDM) is a standalone data warehouse with
prepackaged data for the financial services industry. It provides the necessary
support for individual OFS applications.

FDM includes these utilities:

Oracle Financial Data Manager Balance & Control
Balance & Control validates, corrects, and aggregates data from the FDM.

Oracle Financial Data Manager Administration

FDM Administration manages the FDM, providing security and maintenance
capabilities.
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Overview of Oracle Financial Services Applications

Oracle Financial Data Manager/Discoverer Integrator

Discoverer Integrator integrates the FDM database with Oracle Discoverer, which
provides ad hoc reporting, analysis, and Web publishing capabilities.

Oracle Financial Data Manager Rate Manager

FDM Rate Manager manages interest rate, exchange rate, and currency information
for the FDM.

OFS Applications
The FDM database and utilities support the following applications:

Oracle Budgeting & Planning

Budgeting & Planning provides performance-based planning. It integrates cash
flow balance sheet and net income forecasting capabilities with the scalability and
customizable framework of Oracle Financial Analyzer, part of the Oracle Express
group of data access and analysis tools.

Oracle Transfer Pricing

Transfer Pricing calculates a transfer rate for each account and a charge or credit for
funds for each asset or liability.

Oracle Performance Analyzer

Performance Analyzer provides comprehensive and flexible cost and equity
allocations. It measures product, business unit, and customer profitability.

Oracle Risk Manager

Risk Manager forecasts cash flows and interest income, and forecasts and calculates
market value in order to manage rate risk.

Oracle Customer Householding

Customer Householding provides a fully scalable parallel-processing engine for
customer data loading and cleansing, customer relationship linking,
customerization and householding, and data aggregation within FDM.
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Logging In to Rate Manager

Logging In to Rate Manager

If you are running multiple OFS applications in Windows NT or Windows 95, then
each should have its own memory space. For more information on installation and
configuration refer to the Oracle Financial Data Manager Installation and Configuration

Guide.
To log in to Rate Manager:

1. Double-click the appropriate icon.
2.

3. Click Connect or press Enter.

Using the Main Interface

This section explains how to use the following components of the main interface:

« Window and Navigation Trees
« Menu Bar

« lcons

:.ﬁl]racle Rate Manager [TM])
File Edit Actions Tools Window Help
FHESF TG B

In the Login dialog box, enter your user name and password and select a
database connection from the pull-down menu.

Rate ager

=2 fg Interest Rate Codes
L3 Currencies
L@ Exchange Rates
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Using the Main Interface

Window and Navigation Trees

Menu Bar

When you open Rate Manager the Rate Manager window appears. It contains a
navigation structure, called the Rate Manager tree, which has three branches or
subnodes:

= Interest Rate Codes
= Currencies
« Exchange Rates

A second tier of nodes appears when you click a branch. For example, the Interest
Rate Codes branch produces a list of interest rate types stored in the database. The
Currencies branch produces subnodes labeled Functional Currency, Reporting
Currencies, and Other Active Currencies. The Exchange Rates branch has subnodes
labeled Floating Rates and Fixed Rates.

Because the branches contain subnodes they are trees in their own right. Therefore,
this guide refers to the Interest Rate Codes tree, Currencies tree, and Exchange Rates
tree.

You can open as many windows as you need. Each contains a Rate Manager tree.

For more information on trees and nodes see Chapter 3, "Managing Currencies";
Chapter 4, "Managing Interest Rates"; and Chapter 5, "Managing Exchange Rates".

The menu bar contains these pull-down menus:

« File

. Edit

= Actions
« Tools

= Window
« Help
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Using the Main Interface

File Menu

The File menu contains the New, Print, and Exit commands. The New command

offers several options.

Command Description

New Select from the following options:

«  Window: To open a new window to access data,
perform calculations, and make side-by-side
comparisons.

« Interest Rate Code: To add a new interest rate code.

«  Currency Code: To define a new currency code.

« Fixed Exchange Rate: To define a fixed exchange rate
between any two active currencies.

«  Floating Exchange Rate: To define a floating
exchange rate between active currencies.

Print Prints the contents of an open spreadsheet. If you are
viewing a graph, both the graph and the corresponding
spreadsheet are printed.

Exit Closes and exits Rate Manager.

Edit Menu

Command Description

Delete Deletes selected nodes in the Interest Rate Code and

Activate and Deactivate
Currencies

Exchange Rate trees.

Enables you to activate or deactivate the currencies you
want to work with.

Actions Menu

Command

Description

Refresh Object

Erases changes to a window pane before they are saved,
and restores the previously saved view. It is an
alternative to the Reset command.
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Using the Main Interface

lcons

Tools Menu

Command Description

Run Leads to the Exchange Rate Validation command, which
launches the process of validating newly entered
exchange rates.

Schedule Enables you to schedule the exchange rate validation
process.

Messages Displays messages generated during exchange rate
validations.

Window Menu

Command Description

Cascade Places one window on top of another diagonally.

Tile Horizontally

Splits the screen so that a portion of one open window
appears above another.

Tile Vertically Divides the screen so that open windows appear side by
side

Help Menu

Command Description

Window Help TOC

Window Help Index
About Oracle Applications

Launches an online help function. The table of contents
(TOC) appears.

Displays the index of topics available.

Identifies the Rate Manager version, copyright, current
user and database.

There are four icons in the title bar and nine in the toolbar. All are preset and cannot

be changed.

The icons in the title bar follow Windows conventions. The one on the left produces
a drop-down menu that enables you to adjust screen size and exit Rate Manager.
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Using the Main Interface

The three on the right enable you to minimize the screen, restore the screen to its
previous size, and exit the window, respectively.

The toolbar contains these icons:

o o ok

L,’f&

1.2 1 0
“o B

o NN i M )

Icon

Description

1 New Currency

2 New Interest Rate Code

3 New Floating Exchange Rate

4 New Fixed Exchange Rate

5 Run Exchange Rate Validation

6 Scheduler

7 Delete Selected Item From Tree
8 Print

9 Help

Produces the New Currency dialog box,
enabling you to define a new currency code.

Produces the New Interest Rate Code dialog
box, enabling you to define a new interest rate
code.

Produces the New Floating Exchange Rate
dialog box, enabling you to define a new
floating exchange rate relationship.

Produces the New Fixed Exchange Rate dialog
box, enabling you to define a new fixed
exchange rate relationship.

Launches the exchange rate validation process.

Enables you to schedule one or recurring
exchange rate validation jobs.

Deletes the selected node from the tree.

Prints the contents of a spreadsheet. If you are
viewing a graph, both the graph and the
spreadsheet are printed.

Launches the online help function.
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Overview of Rate Manager

Rate Manager enables you to manage currencies, interest rates, and exchange rates
more easily. In doing so, you can:

« Define and select currencies for processing.
« Define and manage interest rates for modeling purposes.
« Enter, track, and validate currency exchange rates.

This chapter provides an overview of these areas. They are discussed in detail in the
following chapters.

Managing Currencies

Rate Manager handles all currency definitions for OFS applications. Currencies are
conveniently referred to by code and written description. A comprehensive list of
ISO-defined currencies is included, and you can define and add your own.

Upon installation one currency is active and ready for processing: the one identified
by your organization as the functional currency. You can activate other currencies
and define and activate newly-created currencies when needed. In addition, you
can designate key currencies to be used for reporting. These alone will be available
for cross-currency consolidation.

For more information about managing currencies, see Chapter 3, "Managing
Currencies".
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Managing Interest Rates

Managing Interest Rates

The quality and availability of interest rate information varies throughout the
world. In many markets, gathering comprehensive rate information is a challenge
because of insufficient security types, inconsistent quoting conventions, and lack of
liquidity.

Rate Manager facilitates the process of inputting and viewing interest rates and
yields by supporting multiple rate formats and other rate attributes to give you data

storage capabilities appropriate to your market. For example, you can store the
following data attributes:

« Rate format (zero-coupon or yield-to-maturity)
= Accrual basis
« Compound basis

Term structure parameters provide insight into the stability and direction of future
rates. Rate Manager enables you to define and store—up to daily—term structure
parameters for any and all currently supported term structure models.

For more information about managing interest rates, see Chapter 4, "Managing
Interest Rates".

Managing Exchange Rates

You can define, input, and maintain exchange rates between any two active curren-
cies. In addition to the standard floating exchange relationships special fixed rela-
tionships are available, such as those within the European Monetary Union (EMU).
Rate Manager complies with EMU structure and legislation, and supports changes
in currency rates as well as additions and deletions of member countries’ currencies.

For more information about managing exchange rates, see Chapter 5, "Managing
Exchange Rates".
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Managing Currencies

The chapter contains two sections:
« Using the Currencies Tree

This section explains how currencies are classified and identified within Rate
Manager, and how to activate, deactivate, add and delete currencies for
processing purposes.

« Using the Currency Pane

This section explains how to access and edit currency attributes.

Using the Currencies Tree

The Currencies tree enables you to select currencies for reporting and for
establishing interest rates and exchange rates. It consists of three branches:

« Functional Currency
« Reporting Currencies

« Other Active Currencies

Rate Manager

#-L@ Interest Rate Codes

SREN CLtenties
L& Functional Gurrency

2 f{ﬁ Repaoring Currencies
@=-C3 Other Active Cumencies
L@ Bxchange Rates
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Using the Currencies Tree

When you click a branch it expands to produce nodes for each currency in that
classification. Before defining the classifications, let’s begin by discussing two types
of currencies: ISO-defined and user-defined.

Currency Definitions and Classifications

Rate Manager provides a list of ISO-defined currencies for you to activate as
needed. (The functional currency is activated upon installation.) You can also define
and add your own. Any currency except the functional currency can be deactivated
or deleted.

Currencies are displayed on the tree in alphabetical order by description. They fall
into three classifications:

« The functional currency
« Reporting currencies

« Other active currencies

The Functional Currency

At the time of installation, Rate Manager requires the installer to designate a
functional, or primary, currency for the organization. A Swiss multinational bank
would therefore designate the Swiss franc as its functional currency. Only one
functional currency is allowed per organization, and once assigned it cannot be
changed. The functional currency is both an active and a reporting currency.

Reporting Currencies

A reporting currency is an active currency that balances in other currencies are
consolidated to, to facilitate reporting. Balances in reporting currencies are, in turn,
consolidated to the functional currency. For example, an American multinational
bank might consolidate its holdings in Asian currencies to the Japanese yen and its
balances in European currencies to the Euro. Then it would consolidate the sums to
the U.S. dollar.

Other Active Currencies

An active currency is one an organization works with. When Rate Manager is
installed only the functional currency is active and available for processing. If your
institution has holdings in more than one currency then you need to activate those
currencies. A Mexican bank doing business in the United States and Canada, for
instance, would activate the U.S. dollar and the Canadian dollar.
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Using the Currencies Tree

Activating/Deactivating a Currency

To activate or deactivate a currency, do the following:

Note: The functional currency cannot be deactivated.

1. From the Edit menu, select Activate/Deactivate Currencies.

The Activate/Deactivate Currencies dialog box appears. Locate the currency
code you want from the appropriate list.

Inactive Currencies Active Currencies

chtivate/Deactivate Cumrencies

ATS
=] [puo
|
|

| ¥

BEF
CAD
CHF
DEM
ESP
EUR
Fin
FRF =

Ok ] Cancel |

2. Select one or more currencies in the following manner:

To select one currency, click its code. Then click the appropriate angle
bracket button (> or <) to move the code to the desired list.

To select two or more currencies, click one and press the [Ctrl] key. While

holding [Ctrl], click any others you want. Click the appropriate angle
bracket button.

To select two or more currencies codes sequentially in the list, click one and
press the [Shift] key. While holding [Shift], press the up or down arrow key
or use the scroll bar, and click another currency code. Release [Shift] and
click the appropriate angle bracket button.

To select all codes in the list, click the appropriate double angle bracket
button (>> or <<).

Managing Currencies 3-3



Using the Currencies Tree

After you click the appropriate angle bracket button, your selection appears in

the new list.
3. Click OK to save your change, or Cancel to exit without saving.
Adding a Currency
To add a user-defined currency to the database:
1. Do one of the following:
« From the File menu, select New -> Currency Code.
« Right-click the Currencies node and subnodes (except the Functional
Currencies branch). A menu appears. Click New -> User Defined Currency.
« Click the New Currency icon.
The New Currency dialog box appears.
B1 New Currency
Currency Code iM‘r‘1
Diescriptian iruw Currencﬂ
[ Reporing Currency
8]54 l Cancel |
2. Inthe Currency Code Value field, enter a code for the new currency.
Note: A currency code must have exactly three characters and not
begin with 0. Rate Manager does not accept code values begin-
ning with 0 because it reserves them for internal processing.
3. Inthe Description field, enter a description of the new currency.
4. If you want the new currency to be used for reporting, then click the Reporting
Currency check box.
To remove the check mark, click the box again.
5. Click OK or Cancel.
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Using the Currency Pane

Once a currency code is saved it cannot be changed.

Deleting a Currency
Before you delete a currency, keep the following in mind:

Deleting a currency deletes all records associated with it.

You cannot delete the functional currency or any currency that is referenced by
one or more interest rate codes. Attempting to do so will trigger a warning
message.

If you want to delete a currency that is referenced by at least one interest rate
code, then you must first select another reference currency for that interest rate
code or codes.

To delete a currency:

1.

In the Currencies subnode (except Functional Currency), locate the currency
code you want to delete.

Do one of the following:

« Click the currency code. Then click the Edit menu and select Delete.
« Right-click the currency code. In the resulting menu, click Delete.

= Click the Delete Selected Item From Tree icon.

The Delete warning appears, asking you to confirm your decision.

Click Yes to delete that currency, or No to escape.

Using the Currency Pane

Clicking a branch of the Currencies tree produces a tier of subnodes, one for each
currency in the category. Clicking a subnode displays a pane containing these
currency attributes:

Description
Reference Interest Rate Code

Reporting Currency check box

All of these attributes can be edited.
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Using the Currency Pane

B2 Oracle Rate Manager [TM)
File Edit Actions Tools Window Help

FEES I %G8 )

'Rale Manager Window
Rate Manager Curremcyl
® E‘@ Interest Rate Codes
o g_a Currencies Description ‘Eum (European EMU)
-G Functianal Currency Reference Inferest Rate Code i Eura IRG -

3 US Dollar- USD

[~ % Reporting Currencies
Q Australian Dollar - AUD
Q Euro (European EMU) - EUR
Q Italian Lira - ITL
Q Japanese Yen - JPY

(53 @ Other Active Currencies
2 (Bouth) Karean Wan - KR
32 British Pound - GBP
& Canadian Dollar - CAD
Q French Franc - FRF
Q German Deutsche Mark - DEM
Q Hong Kong Dollar - HKD
&2 Irish Punt - IEP
Q Spanish Peseta - ESP

& f@ Exchange Rates

v Reporting Currency

Spply | Reset |

Description

The name of the currency appears in the Description field. To edit it, input the new
description and click Apply. Clicking Reset deletes your change and restores the
previous description.

Reference Interest Rate Code

The reference interest rate code determines the indicator for interest rate levels in
that currency. For example, the risk-free curve in the U.S. is the U.S. Treasury curve.
The Treasury curve should therefore be tied to the U.S. dollar.

The default for this field is <None>. When you assign one or more reference interest
rate codes in that currency, the field becomes a drop-down list.

For more information on interest rate codes, see Chapter 4, "Managing Interest
Rates".

Reporting Currency Check Box

This box contains a check mark if the currency is to be used in reporting. You can
check it or uncheck it.
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Managing Interest Rates

This chapter contains the following sections:
« Using the Interest Rate Codes Tree

This section explains how to add and delete interest rate codes.
= Using the Interest Rate Code Pane

This section explains how to use the Attributes, Terms, Rates, and Parameters
tabbed pages to manage interest rate data.

Using the Interest Rate Codes Tree

Clicking the Interest Rate Codes tree produces a second tier of nodes, one node for
each interest rate code in the database. The nodes are arranged alphabetically by
description.

Adding an Interest Rate Code

To define and add an interest rate code:

1. Do one of the following:
« From the File menu, click New -> Interest Rate Code.
« Click the New Interest Rate Code icon in the toolbar.

« Right-click the Interest Rate Codes tree node. Then click New -> Interest
Rate Code.
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The New Interest Rate Code dialog box appears.

A Mew Interest Rate Code

Interest Rate Code 114

Interest Rate Code Description !YTM Mamthly

Rate Format Vield to Maturity - |
Compound Basis Un_g_rltp_l\,_r |
Accrual Basis !ActuaIISES v|
Reference CUrmency [,HD___:E

Term Freguencies

Term Point |1

Multinlier | Months \d

Ok j Cancel |

2. Inthe Interest Rate Code field, input a numeric code value.

Note: The range of valid code values is 1 to 99999.

3. Inthe Interest Rate Code Description field, input a description of the code.

4. Inthe Rate Format field, choose either Zero Coupon Yield (the default) or click
the drop-down menu to select Yield to Maturity.

5. From the Compound Basis drop-down menu, select a compound basis: Annual
(the default), Semiannual, Monthly, or Simple.

6. Choose an accrual basis from the Accrual Basis drop-down menu.

Compound Basis Accrual Bases
Annual, Semiannual, or Actual/Actual (default)
Monthly 30/365

Actual /365
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10.

Compound Basis Accrual Bases

Simple 307360 (default)
Actual/360
Actual/Actual
30/365
30/Actual
Actual/365

From the Reference Currency drop-down menu, choose the currency in which
you want to define interest rates.

Note: Only active currencies are listed. For more information
about active currencies, see Chapter 3, "Managing Currencies".

In the Term Point field, choose a term point.

Note: You can add more terms after you have created and saved
the interest rate code. The Terms tab is used for this purpose.

From the Multiplier pull-down menu, select either Months, Days, or Years. (The
default is Months.)

Click OK to save changes or Cancel to exit without saving changes.

The new interest rate code appears as a node on the Interest Rate Codes tree.

Deleting an Interest Rate Code

Before deleting a node, remember that doing so deletes all interest rate and term
structure parameter history for that interest rate code.

1.
2.

Locate the appropriate node on the Interest Rate Codes tree.
Select one of these options:

« Right-click the node. Then click Delete.

« Click the Edit menu -> Delete.

= Inthe tool bar, click the Delete Selected Item from Tree icon.
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The Delete dialog box appears.

3. Click Yes to confirm the deletion or No to escape.

Using the Interest Rate Code Pane

When you click a node on the Interest Rate Codes tree, a pane with four tabbed
pages appears to the right of the tree. The pages display interest rate code
characteristics and enable you to input, modify, and view data. The tabs are
Attributes, Terms, Rates, and Parameters.

The Attributes Tab

The Attributes page summarizes the attributes of the interest rate code. While it is
not recommended, you can change any attribute except for the code value.

&% Oracle Rate Manager [TM] [_To[=]
File Edit Actions Tools wWindow Help

FEES A% B

Rate Manager Window '-'-

& THt Simple - 115 o atibues | Temns Rates  Parameters

& ZCY Semi-Ann- 116

> 45 of Date < IRC Ory. Date - 420 Interest Rate Code (105

&3 As of Date = IRC Org. Date - 921 Interest Rate Code Description |Eurs IRC

& Australian IRC - 111

& Canadian IRG- 107 Compound Basis | Annual -
Q Checking - 801 Accrual Bagis |ActuavAc(ua\ "
3 COF - 11th District - 200

& CoFl- 800 Rate Format. [ Zaro Coupon Yield -]

&2 Downward sloping yield for 13 rmanth - 914
LN o IRC- 106

&2 French Franc IRC - 102

& German DEM IRC - 103

&3 Great Britain IRC - 109

3 Hong Kong IRG - 112

3 Hull White vield rmonthly for 13 month - 910
3 Hull White yield yearly for 13 years - 911
> IRC with one daylerm - 919

2 lrish IEP IRG - 104

3 ITALIAM Lire IRG - 105

3> Janged vield for 13 month - 915
QJagged vield for random points - 816
?Japanesar\ien IRC-101 Apply | Reset

Reference Cunency | EUR -
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The Terms Tab

The Terms page displays the term structure for your interest rate code. You can
modify the structure by adding or deleting term points.

Alftributes Terms \ Rates Parameters

Defined Terms

Term Multiplier
1 Days

1 Manths
2 Manths
3 Manths
& Months
12 months
2 Vears
3 Vears
5\Vears
7 Vears
10 Years
30 Years

Add Row| Delete Row |

Apply } Reset }

Rules for Adding New Terms

Rate Manager safeguards the integrity of your data by rejecting new terms that
overlap existing ones. Please note these restrictions:

The maximum number of daily points is 731.

A new daily point will be rejected when its frequency falls within the range of
an existing term having a monthly or yearly equivalent. For example, a new
term of 28, 29, 30, or 31 days will be rejected when there is an existing term of
one month.

Likewise, a new monthly term will be refused when its frequency falls within
the range of an existing daily or yearly equivalent. A new term of one month
will be rejected when a daily point of 28, 29, 30, or 31 already exists.

A new monthly point will be refused when, divided by 12, it overlaps an
existing yearly point. For example, a new term of 36 months duplicates an
existing term of three years.

A new yearly point must not equal an existing monthly point divided by 12. For
example, a new term of two years equals an existing term of 24 months.
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Adding a Term

1.
2.

On the Interest Rate Codes tree, select your Interest Rate Code node.

In the Terms tabbed page, click Add Row.

The Define a Term dialog box appears.

Enter a term point and select a multiplier from the pull-down menu.
Add more terms by repeating steps 1 through 3.

Click OK to submit the data.

A new row appears for each term submitted. The data is printed in red.

Data is rejected when it violates the restrictions stated previously. An error
message is displayed.

Click Apply to save your change or Reset to discard it.

The data changes from red to black when it is accepted.

Deleting a Term
Deleting a term deletes all interest rate history for it.

1.
2.

Select the Interest Rate Code node you want.

In the Terms tabbed page, click the row you want to delete and click Delete
Row.

The Delete warning box appears, asking you to confirm your choice.
Click Yes or No.

Clicking Yes causes the data to appear gray.

To delete additional terms, repeat steps 2 and 3.

Click Apply to delete the row or Reset to cancel the action.
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The Rates Tab

The Rates page enables you to enter, modify, or delete interest rates for new dates
and to view them in a spreadsheet and on a graph.

Affributes Terms Rates l Parameters

Date Filter

Selecta date range | Last Month r

Interest Rates

Effective Date 1 Days 1 Months 2 Months | 3 Months B Months | 12 Manths
501952000 59391 5.9392 5.9457 5.9494 5.9508 597435
512212000 5.9487 5.9620 6.0200 59778 5.9530 5.9000
412352000 5.9130 6.0057 5.9588 5.8138 5.7490 5.6690
412452000 5.9396 5.8712 5.8370 5.6871 5.5745 5.4705
Ar2572000 1T f.6451 AF234 68037 3627 62696
AI26/2000 54033 53998 53484 52624 51620 51771
5/29/2000 54512 5.4521 54691 54836 5.6450 58510
5/30/2000 5.2797 5.2997 53157 53792 5.6099 6.1545
513172000 5.5098 55416 55742 5.6794 5.9938 63022~
4] I 3

Add Raw| Delets Row|

[™ Display Graph

Lpply | Reset |

Inputting Interest Rates
To enter interest rates for an Interest Rate Code:

1.
2.

On the Interest Rate Codes tree, click the appropriate node.
Click the Rates tabbed page.

A table appears in the Interest Rates area. Rates for each term are listed by
effective date.

Click the Add Row button.
A row is added to the table. The current date appears in the row by default.

Adjust the date if necessary by highlighting the year, month, or day and
clicking the up or down arrow. You can use the arrow keys (on your keyboard)
to move left or right.

In the new row, key in interest rates. Press Enter or tab out of cells.
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6.
7.

Note: The range of valid rates is -999.9999% to 999.9999%. To enter
a rate of 5.2%, for instance, input 5.2.

Click Apply to save your changes or Reset to eliminate them.

Add rows by repeating steps 3 through 6.

Modifying or Deleting Interest Rates
To modify or delete interest rates:

1.

On the Interest Rate Codes tree, click the node of the interest rate code you want
to modify.

Click the Rates tabbed page.
Click the rate you want to modify or delete.

Change or delete the rate. To delete all rates for a certain date, click Delete Row
while anywhere in that row.

Click Apply to enter the change or deletion, or Reset to restore the previous
data.

Viewing and Printing Interest Rates

Rate Manager displays a spreadsheet of data for the last month unless you specify
otherwise. To see rates for the last three years, for example, go to the select a date
range pull-down menu and click Last 3 Years. To view the entire table, click All.

Viewing a Graph To see your selected table view displayed as a graph, click the
Display Graph check box. The graph appears on top of the spreadsheet.

The horizontal axis shows the dates within your chosen time frame. The vertical
axis shows the range of interest rates. Interest rate history for each term is plotted
accordingly.
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Attributes Terms Rates l Parameters

Drate Filter

IRC 999 (Euro IRC)

T

|
¥

i

Sy
AY

Apply ) Reset |

Printing To print a copy of the spreadsheet, do one of the following.
« Click File -> Print.
« Click the Print icon.

If you are viewing a graph, Rate Manager prints the graph followed by the
spreadsheet.

The Parameters Tab

Rate Manager centralizes and maintains the following parameters, which are
needed for stochastic modeling of interest rates in Risk Manager and Transfer
Pricing:

« Mean reversion speed
« Long run rate
« Merton volatility

« Vasicek volatility

Merton volatility is needed for the Merton and Ho and Lee term structure models.
Vasicek volatility is needed for the Vasicek and Extended Vasicek models.
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Values for long run rate and volatility are assumed to be percentages. For example,
a long run rate of 5% is displayed as 5.000.

You might prefer to input parameters manually for As-of- Date processing in Risk
Manager.

Restrictions on Input Values

To maintain the integrity of your data, Rate Manager restricts the input values it
accepts. Note the valid range and default setting for each parameter

Parameter Valid Range Default
Mean reversion speed 0to 10.0 0

Long run rate 0 t0 999.9999% 0
Volatility (both Merton and Vasicek) 0.01% to 10.0% 0.01%

Inputting Parameter Data
To input parameter data for the current date:

1. Click the Add Row button.

A new row is added to the Defined Parameters table. The current date appears
in the Effective Date field.

Aftributes Terms Rates Parametersl

Date Filter

Selecta date range | Last Manth i

Defined Parameters

Effective Date | Mean Reversion Speed Long Run Rate Merton Volatility  “asicek Wolatility Rate Data Source Code
SM52000 0.01 B.8700 1.40 0.01 Userinput

5/3002000 0.0 6.0000 1.40 0.01|User input

Add Fow | Delete Row|

Anply ] Reset |
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Input values for the parameters.

Note: If you use only the Merton or Ho and Lee models, then the
only parameter you need to specify is Merton Volatility. You can
leave other parameters at their default values.

Click Apply or Reset.

The Rate Data Source Code field tells whether parameters were entered
manually (User Input) or otherwise (not available in release 4.5). It cannot be
edited.

Modifying or Deleting Parameter Data

1.
2.

Click the row to be modified or deleted.
Click Delete Row.
The row appears gray.

Click Apply to complete the deletion or Reset to escape.

Viewing and Printing Parameters

Rate Manager displays data for the last month unless you select otherwise from the
select a date range pull-down menu.

To print the spreadsheet, do one of the following:

Click File -> Print.
Click the Print icon.
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Managing Exchange Rates

This chapter contains the following sections:
« Using the Exchange Rates Tree

This section explains how the Exchange Rates tree is structured, and how to
add, modify, and delete exchange rate relationships.

« Using the Floating Multiple Exchange Rates Pane

This section explains how to add, modify, and delete floating exchange rates,
and how to view and print exchange rate relationship data in a spreadsheet and
a graph.

« Using the Fixed Multiple Exchange Rates Pane

This section explains how to add, modify, and delete fixed exchange rates, and
how to view and print exchange rate relationship data.

« Validating Exchange Rate Relationships

This section explains how to run the exchange rate validation process.

Using the Exchange Rates Tree

The starting point for managing exchange rates is the Exchange Rates tree. Clicking
it produces two subnodes, labeled Floating Rates and Fixed Rates, respectively.

The Floating Rates Node

Floating, or standard, exchange rates are market driven, such as those between the
U.S. dollar (USD) and the Mexican peso (MXN). In this type of relationship, units of
Currency A (the From currency) are converted at the floating exchange rate to one
unit of Currency B (the To currency).
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In the following example, units of From currency are being converted at the floating
exchange rate to one unit of To currency:

At the Floating

Units of From Currency Exchange Rate Equal One Unit of To Currency
usD 0.1045 MXN
MXN 9.5720 usD

When you click the Floating Rates subnode a second tier of nodes appears, one for
each To currency. Clicking a To currency node produces a third tier; these are the
From currencies having exchange rates defined for at least one date. At the same
time a pane appears to the right. The pane contains a spreadsheet of all defined
From currencies and their exchange rates by date.

To separately view the history of From currency exchange rates, click its node.

The Fixed Rates Node

A fixed exchange rate expresses a special fixed relationship between two currencies.

In this example, the French franc and the Euro are pegged to each other, and units
of the Child currency are being converted to one unit of the Parent currency:

At the Fixed
Units of Child Currency Exchange Rate Equal One Unit of Parent Currency
FRF 6.5595 EUR
EUR 0.1525 FRF

Clicking the Fixed Rates subnode produces a second tier of nodes: these represent
the Parent currencies. When you click a Parent currency node a third tier appears,

one for each Child currency in the relationship. A pane appears to the right, which
contain a spreadsheet of Child currencies and the exchange rates by date.

To view a Child currency pane, click its node.
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Adding Exchange Rate Relationships

You can add an exchange relationship between any two active currencies. To
activate a currency, refer to Chapter 3, "Managing Currencies".

Adding a Floating Exchange Rate Relationship
To add a new floating exchange rate relationship:

1. Do one of the following:
« Click File -> New -> Floating Exchange Rate.
« Click the New Floating Exchange Rate icon.

« Right-click the Exchange Rates branch of the Rate Manager tree. Then click
New -> Floating Exchange Rate.

= Right-click the Floating Exchange rate branch, then click New -> Floating
Exchange Rate.

The New Floating Exchange Rate dialog box appears.

?F;:._EINBW Floating Exchange Rate

Select a From and Ta Currency

Fram Currency To 1 unit of

|USD ~| [EUR -]
Exchange Rate | 0827400
Effective Date |5131IEDDU =

0K ! Cancel

2. Inthe From Currency pull-down menu, select a From currency.

3. Inthe To 1 unit of pull-down menu, select a To currency.

4. Inthe Exchange Rate field, input the exchange rate.

Note: The valid range is 0 to 999999.999999999%. In general,
inputting a rate of 0 is not recommended.
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5. Inthe Effective Date field, today’s date appears by default. If necessary, enter
the effective date of the exchange rate.

Note: Only one rate can be entered per date. Entering a duplicate
date triggers an error message.

6. Click OK to save your data, or Cancel to escape.

The new To currency hode appears on the Floating Rates branch. The From
currency node is a level below the To node. If the To currency node was already
on the tree, then the From node is added to it.

Adding a Fixed Exchange Rate Relationship
1. Do one of the following:

« Click File -> New -> Fixed Exchange Rate.
« Click the New Fixed Exchange Rate icon.

« Right-click the Exchange Rates branch of the Rate Manager tree. Then click
New -> Fixed Exchange Rate.

= Right-click the Fixed Exchange branch, then click New -> Fixed Exchange
Rate.

The New Fixed Exchange Rate dialog box appears.

Pl New Fixed Exchange Rate

Selecta Child and a Parent Currency

Child Currency per 1 unit of Parent Gurrency

|FRF ~| | EUR -

Enter a date range

Begin Date: !1 21311998 —
End Date: Mane v| | =
Exchange Rate | 6.559570]

oK | Cancel |

2. Inthe Child Currency pull-down menu, select a Child currency.

3. Inthe per 1 unit of Parent Currency pull-down menu, select a Parent currency.
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In the Begin Date field, enter a beginning date for the relationship.
In the End Date field, select one:

« Ifthe end date of the relationship is unknown, do nothing. The default
setting is None and the date field remains blank.

« If you know the end date, click the pull-down menu and select Set. The
current date appears in the date field. Adjust the date if necessary.

In the Exchange Rate field, input the exchange rate.

Note: The valid range is 0 to 999999.999999999%. In general,
inputting a rate of 0 is not recommended.

Click OK to save your data, or Cancel to escape.

The new Parent currency node appears on the Fixed Rates branch. The Child
currency node is a level below the Parent. If the Parent node was already on the
tree, then the Child node is added to it.

Deleting Exchange Rate Relationships
There are two ways to delete floating or fixed exchange rate relationships:

Delete a To or Parent currency node.

Delete a From or Child currency node.

Caution: Deleting a node deletes all records associated with it.

Deleting a To or Parent Currency Node

1.

Select one:

« Right-click the node. Then click Delete.

= Click the node. Then click Edit -> Delete.
= Click the node. Then click the Delete icon.
A confirmation box appears.

Click Yes to confirm or No to exit.

The node and its records are removed from the Exchange Rates tree.
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Deleting a From or Child Currency Node
1. Do one of the following:

« Right-click the node. Then click Delete.

= Click the node. Then click Edit -> Delete.

= Click the node. Then click the Delete icon.

A dialog box appears, asking for confirmation.
2. Click Yes to confirm or No to exit.

The node and its records disappear from the Exchange Rates tree.

Using the Floating Multiple Exchange Rates Pane

When you click a To currency node, a pane appears to the right. This pane contains
a spreadsheet and other tools for managing exchange rates for the currency.

[Rate Manager Window -

Rate Manager

=22 E@ Interest Rate Codes
22 I-;f; Currencies

53 % Exchange Rates

Floating Multiple Exchange Rates l
Date Filter

Selecta date range | Last Month -

=2 % Floating Rates Exchange Rate per 1 unit of EUR
® Q CAD Date CHF GBP JFY usD
e 0 CHF A 0iz000 1.547500 1.711800 47280200 08393800
< [um A Tiz000 1.550000 1.723400 97.333100 0887800
CHF
g Ai24i2000 1.550000 1.705600 98.432100 0932300
GBP
QJPY Aia1§2000 1.672000 1.611700 99.857800 0827400
USD
BB JPY
>3 E@ Fixed Rates
1] [+
Add Row| Delete Row

™ Display Graph

Apply JI Reset JI
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Adding Floating Exchange Rates to Existing Relationships

To add floating exchange rates to existing relationships, do the following:

Note: Be sure to run the rate validation process afterward. Rate
validation status is shown in the Status column in the From
Currency pane. See "Validating Exchange Rate Relationships" later
in this chapter.

In the To Currency Pane

1.
2.

S

Click the To currency node.
In the pane, click the Add Row button.

A new row is added to the spreadsheet. The current date appears in the Date
field.

Adjust the date if necessary.
Input the exchange rate for one or more already defined From currencies.
Click Apply to save your changes, or Reset to remove them.

To add rates for additional dates, repeat steps 2 through 5.

In the From Currency Pane

1.
2.

Click the From currency node.
In the pane, click the Add Row button.

A new row is added to the spreadsheet. The current date appears in the Date
field.

Adjust the date if necessary.

Input the value that represents the exchange rate per unit of the corresponding
To currency.

Click Apply to save your changes, or Reset to remove them.

To add rates for additional dates, repeat steps 2 through 5.
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Viewing and Printing Floating Exchange Rate History

Rate Manager displays exchange rate history for the last month unless you select
otherwise from the select a date range pull-down menu (in the pane).

Viewing a Graph
To view a graph of your selected data, click the Display Graph check box. The graph
appears on top of the spreadsheet.

The horizontal axis shows the dates within your range, while the vertical axis shows
the exchange rates. Exchange rates for each From currency are plotted accordingly.

The graph is displayed full size. You can reduce the height by clicking the upper
boundary and dragging it downward. Once reduced you can raise it, but it will not
return to the original display height at that viewing.

To exit the graph, uncheck the Display Graph check box.

Printing
To print the spreadsheet, do one of the following.

« Click File -> Print.
« Click the Print icon.

If you are viewing a graph, Rate Manager prints the spreadsheet followed by the
graph.

Modifying or Deleting Floating Exchange Rate History

You can modify or delete one or more rates as follows:

In the To Currency Pane
1. Double-click the appropriate cell and manually modify or delete the contents.

You can leave the cell empty or input a new rate.

2. To delete rates for all From currencies on a particular date, click the appropriate
row, then click the Delete Row button.

The row appears gray.

3. Click Apply to save your changes or Reset to erase them.
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In the From Currency Pane
1. Click the rate or row you want.

2. Delete the rate manually, or click the Delete Row button.

After clicking Delete Row, the row becomes gray.

3. To modify or delete another rate or row, repeat the preceding steps.

Note:

If you want to delete all history for that relationship, you

can delete a From currency node from the tree.

4. Click Apply to complete the deletion or Reset to cancel it.

Using the Fixed Multiple Exchange Rates Pane

Clicking a Parent currency node produces a pane to the right. The pane contains a
spreadsheet and other tools for managing exchange rates for that currency.

[Rate Manager Window

Rate Manager
[E>5 E@ Interest Rate Codes
[E>2 E@ Currencies
5} % Exchange Rates
>3 _’:@ Floating Rates
153 % Fixed Rates
o EE
2 ATS
2 BEF
2 DEM
2 ESP
2 FiM
2 FRF
3 IEP
Led
& LUF
LG
G FTE

Fized Multiple Exchange Rates ]

Data Filter
Selecta date range | Al -
Exchange Rate per 1 unit of EUR
Child Currency From Date To Date Exchange Rate Status
ATS 123111998 13760300 Valid [=2
BEF 1273171998 40338900 Valid
DEM 1273171998 1.955830 Valid
ESF 1213111998 1BE 386000 Valid
Fibd 1273171998 5.945730 Valid
FRF 1213111998 BA59570 Valid
IEF 1273171998 0.787564 Valid
L 123171998 1936.270000 Valid
LUF 1213111898 40338900 Valid
MLG 1273171998 2.203710 Valid
PTE 123111998 200482000 Valid =
4] 3
Add Row| Delete Row

apply | Beset |
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Adding Fixed Exchange Rates to Existing Relationships

You can add rates at either the Parent or Child currency node level.

Note: Be sure to run the rate validation process afterward. Rate
status is shown in the Status column in the Parent and Child
currency panes. See "Validating Exchange Rate Relationships" later
in this chapter.

In the Parent Currency Pane

1.
2.

Click the Parent currency node.

In the pane, click the Add Row button.

The New Fixed Exchange Rate dialog box appears.

Select a currency from the Child Currency pull-down menu.
The Parent Currency selection is preset.

In the Beginning Date field, today’s date appears by default. Adjust the date if
necessary.

In the End Date field, do one of the following:

« If the end date is unknown, do nothing. The default setting is None and the
date field remains blank.

« Toinput a date, click the field. A pull-down menu appears. Click Set and
adjust the date as necessary.

Input the exchange rate.
Click OK, or Cancel to exit.
A new row is added to the spreadsheet, and the new data appears red.

Click Apply to save the data or Reset to erase it.

Note: A currency can be a Child to only one Parent at a time. An
error message appears when new dates overlap existing ones.

The row is placed in alphabetical order by Child currency and in chronological
order. The data changes from red to black.
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In the Child Currency Pane

1.
2.

Click the Child currency node.

In the pane, click the Add Row button.

A new row, containing the current date, is added to the spreadsheet.
Adjust the From Date if necessary.

In the To Date field, do one of the following:

« If the to date is unknown, do nothing. The default setting is None and the
date field remains blank.

« Toinput a date, click the field. A pull-down menu appears. Click Set and
adjust the date as necessary.

Input the value that represents the exchange rate per unit of the Parent
currency.

To add rates for additional dates, repeat steps 2 through 5.

Click Apply to save your changes or Reset to remove them.

Viewing and Printing Fixed Exchange Rate History

Rate Manager displays all exchange rate history unless you select otherwise from
the select a date range pull-down menu (in the pane).

To print the spreadsheet, do either of these:

Click File -> Print.
Click the Print icon.

Modifying or Deleting Fixed Exchange Rate History

You can modify or delete one or more rates as follows:

In the Parent Currency Pane

1.

Double-click the cell and modify or delete the contents. Or click the row and
click Delete Row.

After you click Delete Row the row turns gray.

Click Apply to save your change or Reset to restore the previous data.
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In the Child Currency Pane
1. Click the appropriate row.

2. Delete the rate manually, or click the Delete Row button.
After clicking Delete Row, the row becomes gray.

3. To delete another rate, repeat Steps 1 and 2.

Note: If you want to delete all history for that relationship, you
can delete a Child currency node from the tree.

4. Click Apply to complete the deletion or Reset to escape.

Validating Exchange Rate Relationships

Run the exchange rate validation process after you add or modify exchange rate
data. You can run it immediately or schedule one or more to be run in the future.

Each exchange rate is placed in one of the following statuses:

Status Description

Not Yet Validated The exchange rate has not yet been validated.

Processing The validation process is underway.

Valid The exchange rate has been validated.

Invalid The exchange rate has violated one or more acceptance rules.

Only exchange rates in Valid status are available for processing and they are not
subject to future validation unless you edit them. (When a Valid rate is modified its
status changes to Not Yet Validated.)

Valid exchange rates from all active currencies to all reporting currencies are
available for processing in other OFSA applications. Some of these rates may come
from the validated direct input, others are calculated based on relationships with
other rates. To support triangulation, all fixed exchange rates are available for all
currencies that make up a conversion that needs to be triangulated. In addition, a
direct exchange rate between each Child currency and each reporting currency is
calculated and supplied to support quick access to exchange rates. If a Child
currency is a reporting currency, then exchange rates are calculated for all currencies
having an exchange relationship with the Parent currency.
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To see the validation status of an exchange rate look in the Status column of From,
Parent, or Child currency panes.

Exchange Rate Validation Criteria

In the rate validation process all exchange rate relationships in the database are
examined for compliance with the following criteria. Error messages and warnings
are displayed if one or more criteria are not met. (See "Viewing the Messages" later
in this chapter.)

1.

If a currency is defined as a Child in a fixed exchange relationship then it must
not be in any floating (standard) exchange rate relationship at the same time.
Consequently all floating exchange rates to or from the Child currency must be
defined through the Parent currency. If this criterion is not met then Rate
Manager displays this message: Invalid fixed relationship—Child currency exists in
a standard exchange rate within the same time period.

A Child currency within a fixed relationship must not be a Child currency in
any other fixed relationship during the same time period. If this criterion is not
met then this message is displayed: Invalid fixed relationship—Child currency
already exists in a fixed relationship for same time period.

A circular relationship must not exist. In other words, a Child currency cannot
link back to its Parent in any other fixed rate relationship within the same time
period. If it does, then this message appears: Invalid fixed relationship creates
circular relationship with other fixed exchange rates.

Regarding new floating (standard) exchange rates, From and To currencies
must not exist as Child currencies within any fixed exchange rate relationships.
If this criterion is not met then this is displayed: From/To/Both currency(ies) in
new exchange rate already exist in a fixed relationship for the same time period.

If any exchange rate is equal to 0, then a warning message is displayed.
Generally speaking, 0 is a valid value. You can use it, for example, to designate
an exchange rate with a currency of a country that no longer exists.

If two exchange rate relationships fail to meet these criteria then both of them will
be labeled Invalid. (Exception: if one of the relationships is already in Valid status,
then the other one will be labeled Invalid.) For example, if a currency is defined as a
Child in a fixed rate relationship and is also defined as being in a floating
relationship at the same time, then both fixed and floating rates for that currency
will be labeled Invalid.
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If there are both direct and inverse floating exchange rates defined for any two
currencies (in other words, one currency is both a To and a From currency in
relation to the other), then both relationships will be marked Valid.

Running an Exchange Rate Validation

You can run a validation immediately or schedule one or more for later. The
validation status is shown in the Status column of the From, Parent, and Child
currency panes.

Running a Validation Immediately
1. Click Tools -> Run -> Exchange Rate Validation.

The job launch is successful alert appears, confirming the launch.
2. Click OK.
The rate status is reflected in the Status column of the appropriate pane.

Any error messages or warnings are displayed in the Messages window. (See
"Viewing the Messages" following.)

Scheduling One or More Validations

To schedule a future validation, or to schedule validations on a recurring basis, do
the following:

1. Click Tools -> Schedule.

The Scheduler window appears.

| Scheduler

Scheduler]I
Scheduled Jobs

Joh Type Properties Scheduled Recurring Repeat Every Tirne Unit Mlext Run
Exchange Rate Validation 7 [ 1| Month | B30/2000 12:02 AM

~ Apply | Beset |
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2. Click the Scheduled check box.
An unchecked box means that no job is scheduled to run.
3. Inthe Recurring check box, select one:
« To run the validation once, uncheck the box. Go to Step 6.
« To schedule the validation on a recurring basis, check the box.
In the Repeat Every field, input a positive integer.
From the Time Unit pull-down menu select Hour, Day, Week, or Month.

In the Next Run field, input the date and time for the next validation to be run.

N o &

Click Apply to set the schedule as specified or Reset to drop your changes.

Any error messages or warnings generated during the validation process are
displayed in the Messages window. (See "Viewing the Messages".)

8. To exit the Scheduler, click its exit icon (X).

Viewing the Messages

Any error messages or warnings generated during the exchange rate validation
process are displayed in the Messages window.

To access the Messages window, click Tools -> Messages.

Joh Type | Exchange Rate Validation

RunTime | greron 10:30:37 AM PDT - EndTime  [/8/0010:30:39 AM POT
User  |D1CRM45L Job Mumber (306
Message Severity Timestamp Context
Exchange Rate Compiler Status Status Breson 10:30:39 AM PDT Total warnings: 0, Total errars: 0
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The Messages window includes these fields:

Field Description

Run Time The start time of the latest run appears by default. Click the
drop-down list to view other jobs run.

End Time Ending time of the specified run.

User Identification of user who scheduled the run.

Job Number Job number for the specified run.

Message A short description of the error, warning, or status.

Severity One or more of the following indicators can appear: Non-Fatal
Error, Fatal Error, Warning, or Status.

Timestamp Time the message was generated.

Context A more detailed description of the error, warning, or status.

To exit the window, click the Exit icon (X) in the Messages window title bar.

For more information about the exchange rate validation process, refer to the Oracle
Financial Service Technical Reference Manual.
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