ORACLE FLEXCUBE

Accelerator Pack 14.2.0.0.0— Product
Catalogue

Accelerator Pack — Product Catalogue Page 1 of 62



Table of contents

1

Product Code — FSB1 — Cash (FX Cash Deal).........cccuevuviieiieeiie et 8
1.1 BUSINESS SCENAIIO: ... eeuteuteeteeteasteateesteaseesseesteaseesseesseaseesseesseasseaseesseaseesseeaseaseeaseesseessesseeteeneesseessenneenses 8
0 1 10T [T £ ) SR 8
IR T U0 T 4 UV ) o o T [T TSR 8
1.4 Detalled COVEIAQE: ... .ottt bbbt b bbbt b bt e e ettt bttt nes 8
T C 1= T g Tl T (U] €SS R 8
1.8 ONEI FRAIUIES: ...ttt bbb b bbbt b e st et e b et e bbb e bt e beene s 9
1.7 AQVICES SUPPOITEA: ...ttt ettt e et bbbttt e ettt eb et b e be e 9
1.8 IMESSAPES SUPPOITEA. ...eiiiitieiiesie ettt bbbttt bbbt bbb e e bbbttt bt 9
NS B =T 0 0] 4 £SO PP PP 9

Product Code — FSB2 — Tom (FX TOM DI ......ccvoiiiiiiiiiesie et 10
2.1 BUSINESS SCENAIIO: . veeuveiueeitreseesseesteaseesseestaaseesseesseassesseesseaseesseesseaseesseesseaseesseessessensssessesnensseensesenssens 10
P 1011 €0 To 11 £ o] o RSSO PRSP ORPRRPIN 10
2.3 SUMMAIY OF PIOUUCTE: ...ttt b et 10
2.4 DEAIlEU COVEIAQE: ... c.eiiieeeeite ettt bbbttt bbbt bbbt bt e st et et et e sbeebe et e e st eneeneas 10
2.5 GBNEIIC FRAIUIES: .. ueeieeetete sttt bbbttt b bbbt b e bt e st e st et et et e st e sb e e beeneeneeneas 10
2.6 ONEI FRALUIES: ...ttt ettt b ettt e e s bt e bt e bt e e b e et e e ae e sb e et e ebeenbeenbeaneenbe s 11
2.7 AQVICES SUPPOITEA: ...ttt bbbttt b b bbbttt e et et et e st e bt et e e st eneeneas 11
S T |V (=TT o TR U o] 10 1 (- SRS 11
P28 T = o [0 1 £ SRR 11

Product Code — FSB3 — Spot (FX SPOt DEAI) ......coveiiiiiiiieiieiiieee s 12
3.1 BUSINESS SCENMAMO: ... eeueeueitete sttt et et ettt sttt et e st e st e e et et e be s be e bt et e e s e e st eneenbe b e e besbesbeebeaneeneeneas 12
K T 11 (0o 1ot A o] o Lo USSR 12
3.3 SUMMATNY OF PROUUCT: ...t bbbttt bbbt 12
I B 1= - V| (<o [ 0101V =T o[- SRS PSSR 12
TR I €1 01T ol o LU ST URRT ST PRTRTRS 13
T O 10 To g T LU €SS PSSRSS 13
3.7 BrOKErageS/CRAIGES ......ccieiieeiectie ittt s ettt et e te e e s ba e te e st e s teesteessessaeseeneeateenbeaneenren 13

3.7.1 2] o] T - V= T PSPPI 13
3.8 AQVICES SUPPOITEA: ...ttt bbb bbbt bbbt e et b et et b et e ne e e 13
3.9 MESSAGES SUPPOITEA ..ttt ettt b bbbt b e bt s e e b et et e b e be e ne st e 13
00 O =T o [0 1 £ SRR OPRP 14

Product Code — FFB1 — Forward (FX Forward Deal)............coouriiiiiiiiiiicesiceee e 15
O A = T T T ol g 1 o LSS P PRSPPI 15
O 111 (oo [0 od o] OSSPSR 15
4.3 SUMMATY OF PIOUUCE: .....oeiiiiiiteiteitiste ettt bbbttt b bbbt 15
S Y 10T 0] SRS 15
I B L - V1 [T W @01 T - To TSSO SS 15

4.0 GBNEIIC FRAIUIS eeeeeieeeeeeeeeee ettt ettt et et e e et e e e e eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeeeeeeeeeeeeenees 16




A7 Ot FALUIES: ..ottt ettt e e e e oo e et e ee e e e e e e ettt eeee e e e e e e e eeeeeeeeeeeeenreeeaaeeaaaas 16

I o VA ot TSRS 0T o] o Jo] £ (=To LTSRS 16
e B |V (TS SF: To TR U] o] 0 i =T SR 16
T T (=T 010 P PR ORI 17
5 Product Code — [ NDF (FX NDF D al).......ccciiiiiieiiiieiieiie ettt st nne s 18
5.1 BUSINESS SCENAMO: ... eueeueerteie sttt sttt et e et sttt sttt e st e s e e b et e bt ke bt e be e b e e s e e st et e benbesbesbe et e eneeneeneas 18
ST 11 (0o 1ot o] LTSRS PPTRPRIS 18
5.3 SUMMArY OF PrOUUCT: ..ottt ettt et sbeeteeneesbeenbesneenre s 18
o Y 1] 015 £ SSTPSSRSS 18
5.5 DELAIIEU COVEIAQE: ... ..eiueieeieiteete ettt b bbbt bt st e et e b et eb e bt b e ne e ennas 18
5.6 GBNEIIC FRALUIES: ... e teeuieiteeittesieetee e et st e sttt e st e te e st e s seesaeeseeste e teeseesseesseaseesseenseeneesseesseeneenseensenneenren 19
5.7 OUNEI TRAIUIES: ...ttt ettt bbbt bbb e bt et et et et e besbesbenbeeneeneeneas 19
5.8 AQVICES SUPPOITEA: ...tttk bt bbbttt et b et b e bt e e eneas 19
5.9 MESSAGES SUPPOITEU ..ueireeeeiteete ittt ettt bbbttt e b bbbttt b et e s et et et e nb e bt st e e neeneeneas 19
ST L =T o [0 1 £ TSRO OPRPO 19
6 Product Code — FXNS — NDF (NDF FiXing D) ....c.ccoueiieiiiiiiiieie e 21
6.1  BUSINESS SCENMAIIO: .. ueeuveiteertreseesteesteeeesseesteeseesseesseassesseesseaseesseesseaseesseesseaseesseessesssesseessessessseensessensses 21
6.2 INEFOTUCTION: ...ttt bbbttt bbb bbbt e bt e et et et et e nbe b et e e neeneeneas 21
6.3 SUMMArY OF PrOUUCT: ....c.eeiiiiecieeee ettt ettt e e e eneesbeenbesneenre s 21
L Y 0] 015 SO PSSRSSIS 21
T B =] v= V| [T W @01 o[- SO 21
6.6  GBNEIIC FRALUIES: ... tieiieitee ittt ettt et e e et e st e e st e te e e e s e sbeesteeseesteenteeneesseesseeneeabeenteaneeneean 21
B.7  OUNEI TRAIUIES: ...ttt bbb b et e e st e st et et e et e sbesbeereaneeneeneas 22
IR T AN |V ot TS0 o] 10 £ (=T SO 22
6.9 MESSAGES SUPPOITEA ..eieeeeiite ettt bbbt bbbttt et et bbbt e e 22
LT O =T o [0 1 £SO PPOPR 22
7  Product Code — FSW1 — Swap (Spot —Forward Combination Deal) ............cccooveviieiiiiiiie e, 23
7.1 BUSINESS SCENMAIIO: .. eeeueiiteestteseesieesteeseeaseesteaseesseesseaseesseesteaseesseesseaseesseesseaseeaseesseaseesseesseaseesseensessenssens 23
A 101 0o 11 £ o] o AR PRSP URRRPIN 23
7.3 SUMMANY OF PrOGUCE: ...c.veiiiieiie ettt e e b e s e et e e s ra e e sneeanbe e teeanrae e 23
)Y 1[0 ¢S] TSRS TSP PP VPR URPPPPIN 23
8 Product Code — FSW2 — Swap (Forward —Forward Combination Deal) ..........ccccoocviveviviviiieiiece e 24
8.1 BUSINESS SCENMAIO: ... veeuteteetiesteateesteeseeateesteestesteesbeaseesseesbeeseesbeebeaseeabeesbeaseeebeenbesseesbeenbeaneeabeenbesneeneean 24
ST 111 100 104 A T o SRR 24
8.3 SUMMArY OF PrOUUCT: ......oeoiieie ettt e et e e saeeteeneesreeneeaneenre s 24
ST Y 1 0] 0151 TSR UT PSRRI 24
9  Product Code — INS1 — Internal Swap (FX Internal Swap Deal) ..........ccccoiiiiiiiiiiiiieeeee, 25
0.1 BUSINESS SCENMAMO: ... e eueeueireetesteste sttt et e bbb b ettt e st e st e b et e b e b e b e bt e bt e bt e s e e s e et et e st e ebeebeebeeneeneeneas 25
T 11 (o 104 A o] o oSSR PSRRI 25
9.3 SUMMAIY OF PrOUUCT: ...ttt bbbttt b bbbt 25
B Y 1] 5] £ RR ST PSSRS 25

10 Product Code — FSC1 — Cash (FX Cash Deal).......c.ccceiieiiiiiiieiesie e 26




10.1  BUSINESS SCONMAIIO: ... eveitiereeteesiestestestestesteaseeseeseeseestestesbesseaseaseaseeseesbesbesbeabeaseeseaseeseesbesbesbesbenbesneeseaneas 26
07 1 16 {0 o (1o 4 o] PSSR UU PSRRI 26
10.3  SUMMANY OF PrOGUCT: ....c.viieieieeecie ettt e te e s e s naesnaensenneenteeneenneenre s 26
10.4  Detailed COVEIAGE: ....ccueevieiie ettt ettt s et e e st et e et e s ae e s be e st e ebe e teessesaeesseessesneenteentesneesren 26
10.5  GBNEIIC FRALUIES:.....ueetieeieiie sttt e sttt ettt e sae e te e st et e e beesb e s se e beeseeabe e beaneesmeesbeenbeaneenbeenbeaneenrean 26
10.6  OtNEr FEALIUIES: .. .ovviei ittt bt bbbt st s et et et et e sbe et e e neeneeneas 27
O A A0 |V o T U] o] o To ] (< oSSR 27
10.8  IMESSAPES SUPPOITEA. ...ttt ettt ettt bbbt e bbbt b e e et et et e bt bt e s nneneas 27
10.9  REPOIES: ittt bttt bt bR R bR Rt R e Rt n e e bt r e re s 27
11 Product Code — FSC2 — Tom (FX TOM DEaI)......coiiiiiieiiiie e 28
11,1 BUSINESS SCENAIIO: . .. eureueeeseestreeeaseesseesseaseesseessesseesseesseaseesseesseassesseesssassessesssesssesssnsseessessensseensessenssens 28
O [ 1 7T [F s {0 TR PO TPV URPRRPIN 28
11.3  SUMMAIY OF PrOGUCT: ...ttt st et et esbeestesreenbeenbesneenre s 28
114 Detailed COVEIAQE: ......eiiiiiiteeiieee ettt bbbttt b e bbbt s et et et e sbesbe et e e neeneeneas 28
115 GBNEIIC FAIUIES: ... eiiteitiiteetieiet ettt bbbttt s e bbb bbbt e s et et et et e ettt e e beeneeneas 28
(I O 1 g LT g (T (0] £SO R T PRTRRS 29
117 AQVICES SUPPOITEA: .....eeeiiiietieiete ettt b et e bbbttt b et s et et et e b e bt et e e st eneeneas 29
11.8  MESSAPES SUPPOITEU: ..eeeeiiieeeieeie et te ettt ettt et e s te et e et e s se e be e st e s te e teensesseesseesseaneenteeneeaneenren 29
1109 REPOIES: ettt bbbt r e re s 29
12 Product Code — FSC3 — Spot (FX SPOt DEaI) ......ccueiieiiieiecie sttt 30
12,1 BUSINESS SCENAIO: ... eutieutiaueesteeteateesteesteeseesteesteaseesseesteaseesbeesbeassesseenbeeseeabeebeasbeaseesbeenbeareeabeenbennennreas 30
02 1 110 L1 4 ) USSP 30
12.3  SUMMANY OF PrOGUCT: ......oieieece ettt et e st et e s ra e reesteeneenteeneeaneenre s 30
I B 1= o U] (<o [ @0V o] - Vo TSRS 30
125 GBNEIIC FRALUIES: ... eetieieeiie ittt et ettt et e s te et et e s te e esbe e te e st e eseesbeeseease e teaneeeseeseeenseaneenbeeneeaneeneean 30
126 OtNEr FEAIUIES: ...ttt bbbttt b et e bt s e st et et et e sbesbenbeeneeneeneas 31
I Y A0 |V [T U] o] o Lo (< PSSP 31
12.8  IMESSAPES SUPPOITEA. ...ttt ettt ettt b et b bbbt b et et et e bbbt eeneene s 31
I =T 00 4 £ S TP UPPOPRPPI 31
13 Product Code — FFC1 — Forward (FX FOrward Deal)..........ccceiiiiiiiiiiiic e 33
13,1 BUSINESS SCENAIO: ... eveeueieueesteeteaseesteesteeseesseesseaseesseesseaseeaseesseasseaseesseasseaseesseansesseesseensessessseensessessses 33
I T 1 1€ (0T [T 4 ) TSRS 33
13.3 SUMMANY OF PrOGUCT: .....ooeiieiicce e et e et et e b et e e sba e e nreesraeaaeas 33
L34 SYNMOPSIS, ettt ettt bbb bR E R R bR R R R R R e Rt et e bbbt b b e e e 33
(T B 1= o U] (=0l )Y =T - o =SSR 33
13.6  GBNEIIC FRALUIES: ... ettt sttt ettt sttt b ettt e bt et e e s e e e b et e e se e e bt e beeneeeneenbeenbeabeenbeenbesneenre s 34
A O 1 LT g (- (0] £ SR RSUPSSRSS 34
TR I AN 1V o= TR o) ] T oSSR 34
13.9  MESSAGES SUPPOITEA: ...ttt sttt sttt sttt et e b et e et e st e et e e neeese e nbeenbesbeenbeenbesneenee s 34
13,10 REPOIES: .ttt h bRt E bR R R Rt R b e nne s 35
14 Product Code — FXNI1— NDF (FX NDF DEAI) .....ccciiiieiieiieieiiesie et sseee s se e sie e e e snaennen 36
141 BUSINESS SCENAIO: ... eeueeutieueesteeteaseesteesteeseesteesteaseesseesteaseeaseesbeaseesseesbeaseeabeebeassesseesbeensesseeabeensesneesseas 36




L. 2 I EOOUCTION: ..ot eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e ettt e e e e e e e et et eeeee e e e e e e eeeeeeeeeea e reeeeeeeeeneneeeeeas 36

14.3  SUMMANY OF PrOGUCT: ...ttt ettt ettt et e r e et e e nbesneenre s 36
B V4 To] o1 £SO 36
(I B 1= ro U] (=0 H )Y =T - o =PTSRS 36
I I 1= T g Tl T (U] (ST 37
LA.T  OUNEE FEAIUIES: ...ttt e bbb bt e bt b e st et et et e sbe bt nbeaneeneeneas 37
14.8  AQVICES SUPPOITEA: ..ottt bbbt b bbbt b et s e et et e bt bt et e s e ennas 37
14.9  MESSAPES SUPPOITEA. ....eiiiieiieiieie ettt b et b et b bbbt b bt s e st e et e bt b et e e neeneeneas 37
I O =T 00 4 £ S TP R OUPPOPRPOPR 37
15 Product Code — FXN2 — NDF (NDF FiXing Deal)........ccccriiiiiieiiiieiieieeie e 39
15.1  BUSINESS SCENAIIO: ... eureuereseestreeeaseesseesseaseesseesseaseesseesseaseesseesseassesseesseassessesssesssesssnsssessessensseensesseessens 39
ST [ 411 70T 18 Tox {0 o OSSR PPV URPRPPIN 39
15.3  SUMMAINY OF PrOUUCTE: .....oiiiiiiicc bbbttt b ettt 39
LT S V4 To] 01 £SO 39
(R SR B =] o U] (<o [ @0V =T - Vo TSP PRTP 39
15.6  GBNEIIC FRALUIES: ... ...eiitieee ettt sttt ettt e b ettt et ebeese e e s e be e st e ebe e beeneeemeesbeenbesneenbeeneenneenrean 39
15,7  OtNEE FEAIUIES: ...ttt ettt b bbbt b b s et et et et e bt nbeaneeneeneas 40
TR A0 |V ol T U] o] o [0 (< PSSP 40
15.9  IMESSAGES SUPPOITEA. ...ttt ettt ettt e bbbt b et e et e b et e bt bt be e s e eneas 40
R O =T 0o 4 £ SRR PROUPRPRRPI 40
16 Product Code — FSR1 — Cash (FX Cash Deal) ........cceoiiiiiiiiiiiie et 41
16.1  BUSINESS SCENAITO: ... .eteeueeeseesteeteaseesteesteeseesseesseaseesseesseaseesseesseaseeaseesseaseesseeaseassesseesseessessessseensessessses 41
T2 [ 41 T [FTox {0 o USSP PP PSRRI 41
16.3  SUMMANY OF PrOGUCT: .....ooiiiiiiii ittt et e e e sb e e be et e e nreenraeanras 41
16.4  DEtalled COVEIAQE: ... .ottt bbbttt bbbttt b b s et e b e bt beeb et e ne e eneas 41
16.5  GBNEIIC FRAIUIES: ...t tiiti ettt ettt b ettt b et e bt b e e s et et et e sbesbe e b e e neeneeneas 41
16.6  OFNEI FRAIUIES: ...ttt bbbttt s e bt e bt e st e e b e e beenbesheesbeenbeebeenbeenbesneeneeas 42
16.7  AQVICES SUPPOITEA: ...ttt bbbttt bbbt bt s et et e bbbt eeneeneeneas 42
16.8  MESSAPES SUPPOITEU: ...eiieiieieiiecieee ettt ettt et e e s e te e st e e te e s teeseesaeesneessesneenteenteaneenres 42
SR =T 00 o £ SRR SUPPTRPPI 42
17 Product Code — FSR2 — Tom (FX TOM DEAI)......ccuiiiiiiiiiiiiiieeee e 43
17.1  BUSINESS SCENAIIO: ... eueeuteeseesteeteaseesseesseeseesseesseaseesseesseaseesseesseassesseesseassessesssesssessensssessesssesseenseseessens 43
A 1 11 (oo (1T 4 o] PSSRSO 43
17.3  SUMMANY OF PrOUUCTE: ...ttt bbbt 43
A B = -] [=To B OV =T - o =SSP 43
17.5  GBNEIIC FRATUIES: ... i tietietie sttt sttt ettt bttt e bt et e e s b e s be e bt e s e e e b e e beenbeemeesbeenbeereenbeenbenneenee s 43
I I O 1 LT g (T (0] £ SRS 44
A A N 1V [T o) ] T SRS 44
17.8  MESSAGES SUPPOITEA ..ottt sttt sttt sttt e b et e e b et e e beeseesheesbeenbesreenbeenbesneeneean 44
17.9  REPOITS: ettt bt bR e R bRt b e b nre s 44
18 Product Code — FSR3 — Spot (FX SPOt DEaI) ......ccviiiiiieiece et 45




ST [ 411 0T [FTox (o] o USSP PRSI 45
18.3  SUMMAIY OF PIrOGUCT: ...ttt bttt ettt et e et b et e nbesnee e s 45
TR V7 110 1] £ USSR 45
RS T B 1= v U] [=To I )Y =T o L= SRRSO 45
18.6  GBNEIIC FRALUIES:.....uietieteetie sttt eiee st e sttt e sttt et et e st et e e s e e R e be e st e ebe e teeneeeneesbeenbesneenbeenbesneeneean 46
18.7  OtNEI FEALUIES: ...ttt bbbttt bbbt bt bt e st et et et e st ettt eeneeneeneas 46
18.8  BrOKErageS/CRNAITES ....cvveiuieeiee ittt ettt ee st e st et e s e et e e e st e e ae e e st e e beeena e e sbeeanbeenteeanreenreeanes 46
e 0 R @1 o 1=V - TSRS 46
18.9  AQVICES SUPPOITEA: ... ettt b bbbt b et s e e et e bt sb et e e neeneeneas 46
18.10 MESSAPES SUPPOITEU: . .eeeeiieeeiieeie et sttt et te et et e e st e s se e st e e seesteesteeneessaesseessesneenbeeneeaneenren 46
1811 REPOITS: .ttt b bR E R b e r e re s 47
19 Product Code — FFR1 — Forward (FX Forward Deal)...........ccooueiiiiiiiiieiesineseeeee e 48
191 BUSINESS SCONMAIIO: .. .eveitietieteesiesiestestestesteateeseeseebesbesbesbesbesteeseeseese e b e sbesbenbe s b e e bees e e e et e nbesbesbeabeaneeneaneas 48
SRS 1 11 (oo (1o 4 o] LTRSS P TSR UUR PSRRI 48
19.3  SUMMANY OF PrOUUCTE: .....oiiiiiicieicet bbbttt bbbt 48
TR V7 10 1] £ USSR 48
(RS SR B =] o U] (<o [ @0V =T - Vo T PSSP 48
19.6  GBNEIIC FRALUIES .. .ueeteeeeeiiesteeeete st este et e s e e te e este e teeseeste e teeseeaseesteeseeaseeteaneeeseeseeeseeaneenseensenneenren 49
19,7 OtNEE FEAIUIES: ...ttt bbbttt bbbt b bt e s et et et e st e sbenbeaneeneeneas 49
19.8  AQVICES SUPPOITEA: ... eectieitieeiee ettt e et e e a e e st e et e e bt e e st e e te e eaae e saeeenbeenteeenraesreeaneas 49
19.9  MESSAPES SUPPOITEA. ....eiiiiitieiieie ittt sttt bttt b bbbt b bt s et e b et e bbb e neeneeneas 49
RS B O =T 0o 4 £ SRR PROUPPPRPPI 50
20 Product Code — FFB2 — Forward (FX Forward Deal)..........cccoceiiiiiiiiiiciecre e 51
20.1  BUSINESS SCENAIIO: ... veeuveiteetreseesreesieaseeaseesseeseesseesseassesseesseaseesseeseassesseesseasessseassesssesseessessesssessseseessens 51
20.2  INEFOTUCTION: ...ttt bbbttt bbb bt et e e s e st e nb et et et e sbe s bt e beaneeneeneas 51
20.3  SUMMANY OF PTrOGUCT: .....veiiiiieiie ettt et st e b e e s e e be e et e e saeeanbe e reeannae e 51
204 SYNOPSIS: .ttt ettt sttt bttt bbb bR e R b e bbbt Rt R bt R e Rt e b et et et bbb ne e e 51
20.5  Detailetd COVEIAQE: ... .c.viiuieiteeie ettt e ettt st e e s te e beesaesbeeste e st e steesseesaesseesteaneeateenbeaneenren 51
20.6  GBNEIIC FRALUIES:.....tieiteitie ittt ettt ettt sttt e bt et se e bt e bt se e e bt et e e st e et e enbesnbesbeenbeaneenbeenbesneennean 52
20.7 ORI TRALUIES: ....evee et etie sttt sttt sttt et e st e ste e st e te e e e s e sbe e teeneesteenteeneesseesteeneeabeeneeaneenrean 52
B0 T N AV Tt T U] o] 00 i (=T SRS 52
20.9  MESSAQES SUPPOITEA: ...ooiiiiieeitie ettt ettt st e s e et e e s s e e e beesab e e beesraeesaeeanbe e reeenree e 52
20.10 REPOITS: ..ttt ettt b ekt h Rt b R R R R R R e R Rt bt e R e r e nne s 53
21 Product Code — FXFW — Forward (FX Forward Deal).........ccccceiveiiiieiieie e 54
21,1 BUSINESS SCENMAIO: ... veeuteiteettasteateesteaseeateesteeseesteesteaseeaseesbeaseesbeesbeaseeabeesbeaseeabeanbeaseesbeesbeaneeabeenbesneeneeas 54
020 A 11 (0o 104 £ T o SRS 54
21.3  SUMMArY OF PrOGUCT: ......oeeiiee et te et e e e st e et e e e e s beebeaneenre s 54
P A B T - V| (<o [ 001V =T o[RS PRTRRRS 54
215 GBNEIIC FRALUIES: ... e teeuteiteesieesieetee st e e st e steesteste e teasaesseesteeseeste e teeseesbeesseaneesbeenseeneesseesteaneenseeneenneenrean 54
21.6  OLNEI TRAIUIES: .. .iiteitieiiete ettt ettt b bbbt b e e bt e et et e be st e sbeabeebeeneeneeneas 55
A0 A o AV ot T U] o] o0 (=T SRR PRTRRRS 55
21.8  MESSAGES SUPPOITEA ..eeireeeite ettt ettt bbbttt b bbbttt et et et et e bbb eeneeneeneas 55




S B =T o [0 1 £ TP PPOPRP 55
22 Product Code — FRR1 — Forward (FX Forward Deal)- ROHOVEr ..o 57
221 BUSINESS SCENMAMO: ... eueiueirtetesteste sttt et te ettt sttt e e st e st et et et e b e s b e bt e b e e bt e st esb et et e st e sbesbeebeeneenseneas 57
22.2  INEPOTUCTION: ...ttt bbbttt et b e btk e bt bt e st e st e s b et et e st e sbesbeebeeneeneeneas 57
22.3  SUMMAIY OF PrOUUCT: ...ttt b et 57
B T - V| [=To [ 0101V =T o[- SRRSO 57
22.5  GBNEIIC FRALUIES: ... it itie ittt ettt sttt b bt s ekttt s e e e bt et e e bt e et e et e s aeeebeesbeebe e et e enbesneenre s 57
22.6 ORI TRALUIES: ...ttt ettt et s et e e e e st e e beebeeseesbeenbeeneesbeesbeaneesbeenbenneeneean 58
22.7  AQVICES SUPPOTTEA: ...ttt bbbttt b bbbttt b et e st et et et enbeeb et e e seeneeneas 58
22.8 MESSAQES SUPPOITEA: ...ttt ettt e b e s s e et e e s s b e e bt e s Rt e e be e e na e e nreeanbe e reeanre e e 58
22.9  REPOITS, ittt E R R e E R et R e nre s 58
23 Other SPecial MaINTENANCE. ..........oiiiiiieiiie ettt ettt bbb ene e 60

P N o 01 U =TT 60




Product catalogue - Domain Area - Treasury - Foreign Exchange

1 Product Code - FSB1 - Cash (FX Cash Deal)

1.1 Business Scenario:
This financial product viz., “Cash” helps customers/Corporate to Purchase/Sale the
Foreign Exchange Currencies at Cash Market.

Targeted Customer Segment: Inter Bank Clients who seek Cash Foreign Currency Buy/Sell

1.2 Introduction:

Cash product FSB1 is used to Buy/Sell the Foreign Exchange Currency at Cash Market.
The settlement of the deal is done immediately.

1.3 Summary of Product:
Following below are the basic feature of the Cash Product FSB1.

e Booking of Deal
e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

a. Cash Product is used for Purchase/Sale of Foreign Exchange from Cash Market.

b. Settlement of the Cash deal happens immediately

c. Customers of both type types viz., retail customers and corporate could be covered
under this product.

d. It may/may not involve insistence of Limit.

1.4 Detailed Coverage:
Product Life Cycle of the Cash Product FSB1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e REAS — Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD — Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP — Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

1.5 Generic Features:
Cash Product FSB1 Features include:




e Deal Booking

e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values

¢ Liquidation of Contract — Auto / Manual

1.6 Other features:
Other Features of the Cash Product FSB1 are as below:

e Partial Liquidation of the Contract
Partial Cancellation of Contract
Limit Tracking

CLS Status Change

CLS Alleged Deal Status Change

CLS Net Position Check

CLS Status Change Alert

1.7 Advices supported:
Following Below are the advices supported for the Cash Deal Product FSB1.:

e Confirmation Advice Confirmation
e Contract Reversal
e Deal Slip

1.8 Messages supported:
Following below are the messages supported for the Cash deal Product FSB1:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)
e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

1.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report
e Contract Maturity Due Report




2

Product Code - FSB2 - Tom (FX Tom Deal)

2.1 Business Scenario:

This financial product viz., “Tom” helps customers/Corporate to Purchase/Sale the
Foreign Exchange Currencies at Spot Market.

Targeted Customer Segment: Inter Bank Clients who seek spot Foreign Currency Buy/Sell

2.2 Introduction:

Spot product FSB2 is used to Buy/Sell the Foreign Exchange Currency at Spot Market.
The settlement of the deal is done on next day (T+1).

2.3 Summary of Product:
Following below are the basic feature of the Tom Product FSB2.

Booking of Deal
Settlement Message

Payment Settlement

Settlements

Conventional
Continuous Linked Settlement

Synopsis:

a.
b.
C.

d.

Tom Product is used for Purchase/Sale of Foreign Exchange from Spot Market.

The maximum period is 2 Days (T+1 Day).

Customers of both type types viz., retail customers and corporate could be covered
under this product.

It may/may not involve insistence of Limit.

2.4 Detailed Coverage:
Product Life Cycle of the Tom Product FSB2 as below:

BOOK - Contract Booking event will get triggered when Bank Initiate the Deal
CONF — On Counterparty Confirmation this event will get triggered

AMND - Contract Amendment event will get triggered on deal modification
REAS — Reassign User event will get triggered on new User Assign

SGEN - Settlement Message Generation

CANC — Deal Cancellation event will get triggered on cancellation of the deal
LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
REVP — Payment Reversal is processed under this event

REVR - Contract Reversal is processed under this event

2.5 Generic Features:
Tom Product FSB2 Features include:

e Deal Booking

e Cross Currency Contract Booking
e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment




e Capturing of UDE values
e Liquidation of Contract — Auto / Manual

2.6 Other features:
Other Features of the Tom Product FSB2 are as below:

e Split Value Date

e Partial Liquidation of the Contract
e Partial Cancellation of Contract

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

2.7 Advices supported:
Following below are the advices supported for the Tom Deal Product FSB2:

e Confirmation Advice Confirmation
e Contract Amendment

e Contract Reversal

e Deal Slip

2.8 Messages supported:
Following below are the messages supported for the Tom deal Product FSB2:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

2.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




3  Product Code - FSB3 - Spot (FX Spot Deal)

3.1 Business Scenario:

This financial product viz., “Spot” helps customers/Corporate to Purchase/Sale the
Foreign Exchange Currencies at Spot Market.

Targeted Customer Segment: Inter Bank Clients who seek spot Foreign Currency Buy/Sell

3.2 Introduction:

Spot product FSB3 is used to Buy/Sell the Foreign Exchange Currency at Spot Market.
The settlement of the deal is done on T+ Spot Days.

3.3 Summary of Product:

Following below are the basic feature of the Spot Product FSB3. We can use the Spot
Product FSB3 for Booking Cash and Tom Deal also. In the view of using the separate GL's
For each type of deal, separate products made it available.

Basic features of the Product FSB3 include:
e Booking of Deal

e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

a. Spot Product is used for Purchase/Sale of Foreign Exchange from Spot Market.

The maximum period is up to Spot Days of the Currency.(Normally 2 days)

Cash and Tom Deal also could be Covered under Same Product

Customers of both type types viz., retail customers and corporate could be covered
under this product.

e. It may/may not involve insistence of Limit.
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3.4 Detailed Coverage:
Product Life Cycle of the Spot Product FSB3 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

¢ AMND - Contract Amendment event will get triggered on deal modification

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP — Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event




3.5 Generic Features:
Spot Product FSB3 Features include:

e Deal Booking

e Cross Currency Contract Booking

e Capturing of Brokerage Details

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values

e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

3.6 Other features:
Other Features of the Spot Product FSB3 are as below:

e Split Value Date

e Partial Liquidation of the Contract

e Partial Cancellation of Contract

e Currency/Pair Wise Netting - Auto / Manual
e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change

e CLS Net Position Check

e CLS Status Change Alert

3.7 Brokerages/Charges

3.7.1 Brokerage

FSB3 product is parameterized to handle Brokerage feature. The details available in
embedded file.

3.8 Advices supported:

Following Below are the advices supported for the Spot Deal Product FSB3:
e Confirmation Advice Confirmation

° Contract Reversal
o Deal Slip
° Broker Confirmation

° Amendment

3.9 Messages supported:

Following below are the messages supported for the Spot deal Product FSB3:
e MT300(Confirmation, Amendment, Reverse)

e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)
e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)




3.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




4

Product Code - FFB1 - Forward (FX Forward Deal)

4.1 Business Scenario:

This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the

Foreign Exchange Currencies at Forward (Future) Market.
This product will cater to the FATCA TAX requirements of the Bank.

Targeted Customer Segment: Inter Bank Clients who seek Forward Foreign Currency Buy/Sell

4.2 Introduction:

Forward product FFB1 is used to Buy/Sell the Foreign Exchange Currency at Forward Market.

This product is setup for Discounted Straight Line Revaluation.

4.3 Summary of Product:
Following below are the Basic Features available for the Forward Product FFB1

Forward Date Booking of Deal
Settlement Message

Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Revaluation

Batch Revaluation- Discounted Straight Line

4.4 Synopsis:

a.
b.
C.

d.

Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.

Forward deals are available for maturities from 3 days out to about 2 years.

Customers of both type types viz., retail customers and corporate could be covered

under this product.
It may/may not involve insistence of Limit.

4.5 Detailed Coverage:
Product Life Cycle of the Forward Product FFB1 as below:

BOOK — Contract Booking event will get triggered when Bank Initiate the Deal
CONF — On Counterparty Confirmation this event will get triggered

AMND - Contract Amendment event will get triggered on deal modification
REAS — Reassign User event will get triggered on new User Assign

SGEN - Settlement Message Generation

CANC - Deal Cancellation event will get triggered on cancellation of the deal
LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
REVP — Payment Reversal is processed under this event

REVR — Contract Reversal is processed under this event

REVL — Deal Revaluation for the period is accounted under this event

RRVL - Deal Revaluation Reversal for the previous period is done under this event




4.6 Generic Features:
Forward Product FFB1 Features include:

e Forward dated Contract booking

e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values

e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

4.7 Other features:
Other Features of the Forward Product FFB1 are as below:

e Split Value Date

e Partial Liquidation of the Contract
e Partial Cancellation of Contract

e Currency/Pair Wise Netting - Auto / Manual
e Limit Tracking

e Deal Revaluation

e Option Date

e Multiple Options

e Extension

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

4.8 Brokerages/Tax

FFB1 product is parameterized to handle Brokerage feature. The details available in
embedded file

FFB1 product is parameterized to handle FATCA tax feature. The details available in
embedded file

4.9 Advices supported:
Following below are the advices supported for the Forward Deal Product FFB1:

e Confirmation Advice Confirmation
e Contract Amendment

e Contract Reversal

e Deal Slip

4.10 Messages supported:
Following below are the messages supported for the Forward deal Product FFB1.:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)




e Payment Message(MT103/MT202/MT205)
e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

4.11 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




5 Product Code - FXNF- NDF (FX NDF Deal)

5.1 Business Scenario:

This financial product viz., “NDF” helps customers/Corporate to Purchase/Sale the Banned
Foreign Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Inter Bank Clients who seek banned Foreign Currency Buy/Sell

5.2 Introduction:
NDF Forward Product FXNF is used for Buy/sell of the trade restricted Foreign Currency for
Future Date.

Lingo:

Fixing Date- This is the day and time whereby the comparison between the NDF rate and the
prevailing spot rate is made.

NDF Currency- Currency in this settlement not done.

5.3 Summary of Product:

Basic features of the NDF Forward Product FXNF include:
e Booking of Deal
e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

5.4 Synopsis:

a. NDF Product is used for Purchase/Sale of Banned Foreign Exchange Currencies from
Forward Market.

b. NDF Forward Deal will be normally fixed 2 days prior to the Value date.

NDF Forward settlement will happen for only net amount. Not the Deal amount.

d. Customers of both type types viz., retail customers and corporate could be covered under
this product.

e. It may/may not involve insistence of Limit.
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5.5 Detailed Coverage:
Product Life Cycle of the NDF Forward Product FXNF as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS — Reassign User event will get triggered on new User Assign

e FIXG — NDF Contract Fixing

e UFIX — NDF Contract Unfixing

e SGEN - Settlement Message Generation

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event




CANC - Deal Cancellation event will get triggered on cancellation of the deal

5.6 Generic Features:
NDF Forward Product FXNF Features include:

Forward dated Contract booking

Fixing of the Deal

Unfixing of the Deal

Cross Currency Contract Booking
Counterparty Confirmation

Contract Re-assign

Holiday period treatment

Capturing of UDE values

Liquidation of Contract — Auto / Manual

5.7 Other features:
Other Features of the NDF Forward Product FXNF are as below:

Limit Tracking

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

5.8 Advices supported:
Following below are the advices supported for the NDF Forward Deal Product FXNF:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

5.9 Messages supported:
Following below are the messages supported for the NDF Forward deal Product FXNF:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)

5.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report
FX Currency Analysis report
FX Maturity Analysis report




e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




6 Product Code - FXNS - NDF (NDF Fixing Deal)

6.1 Business Scenario:
This financial product viz., “NDF” helps customers/Corporate to Purchase/Sale the Banned

Foreign Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Inter Bank Clients who seek NDF Foreign Currency Buy/Sell

deal fixing

6.2 Introduction:

NDF Fixing Product FXNS is used for Fixing the NDF Forward Deal
Lingo:

Fixing Date- Date at which Fixing Deal is booked.

NDF Currency- Currency in this settlement not done.

6.3 Summary of Product:

Basic features of the NDF Forward Product FXNS include:
e Booking of Deal
¢ Reversal of Deal

6.4 Synopsis:
a. NDF Fixing Product is used for Fix the NDF Forward Purchase/Sale Deal
b. NDF Fixing deal normally booked 2 days prior to the settlement date of the NDF Forward
deal.
No settlement process happens for the NDF Fixing Deal.
d. Customers of both type types viz., retail customers and corporate could be covered under
this product.
e. It may/may not involve insistence of Limit.
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6.5 Detailed Coverage:
Product Life Cycle of the NDF Fixing Product FXNS as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e REAS - Reassign User event will get triggered on new User Assign

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
¢ REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e CANC- Deal Cancellation event will get triggered on cancellation of the deal

e AMND - Contract Amendment event will get triggered on deal modification

e SGEN - Settlement Message Generation

6.6 Generic Features:
NDF Fixing Product FXNS Features include:

e Booking Deal(Fixing NDF Forward Deal)
e Unfixing of the Deal

e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment




e Capturing of UDE values
e Liquidation of Contract — Auto / Manual

6.7 Other features:
Other Features of the NDF Fixing Product FXNS are as below:

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

6.8 Advices supported:
Following below are the advices supported for the NDF Fixing Deal Product FXNS:

e Confirmation Advice Confirmation
e Contract Reversal
e Deal Slip

6.9 Messages supported:
Following below are the messages supported for the NDF Fixing deal Product FXNS:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)
e Account Statement(MT940/MT950)

6.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




7 Product Code - FSW1 - Swap (Spot -Forward Combination Deal)

7.1 Business Scenario:

This financial product viz., “Swap” helps customers/Corporate to simultaneous Purchase/Sale
the Foreign Exchange Currencies with different value date.

Targeted Customer Segment: Inter Bank Clients who seek simultaneous buy and sell of
Foreign Currency in Spot and Forward Market

7.2 Introduction:

Swap Deal FSW1 is the Spot-Forward Deal, where simultaneous Purchase and Sell of Foreign
currency is done.

7.3 Summary of Product:
Swap Product FSW1 is used for booking spot deal and Forward Deal simultaneously.

It is the Combination of the Spot Product FSB3 and Forward Product FFB1. Once the Swap
deal is booked using Product FSW1 both deals will be considered as individual deal.

Note: Please refer the Product Specific details for more details on Products FSB3 and FFB1

7.4 Synopsis:
a. Swap Product FSWL1 is used for simultaneous Purchase and Sale of Foreign Exchange
from Spot and Forward Markets.
b. Swap Product FSW1 is the Combination of the Products FSB3 and FFB1
c. Customers of both type types viz., retail customers and corporate could be covered under
this product.
d. It may/may not involve insistence of Limit.




8 Product Code - FSW2 - Swap (Forward -Forward Combination Deal)

8.1 Business Scenario:

This financial product viz., “Swap” helps customers/Corporate to simultaneous Purchase/Sale
the Foreign Exchange Currencies with different value date.

Targeted Customer Segment: Inter Bank Clients who seek simultaneous buy and sell of
Foreign Currency in Forward Market

8.2 Introduction:

Swap Deal FSW2 is the Forward-Forward Deal, where simultaneous Purchase and Sell of
Foreign currency is done.

8.3 Summary of Product:

Swap Product FSW?2 is used for booking two Forward Deals for simultaneous purchase and
sell.

It is the Combination of the Forward Product FFB1 and FFR1. Once the Swap deal is booked
using Product FSW2 both deals will be considered as individual deal.

Note: Please refer the Product Specific details for more details on Products FFB1 and FFR1

8.4 Synopsis:

a. Swap Product FSW2 is used for simultaneous Purchase and Sale of Foreign Exchange from
Forward Markets.

b. Swap deals are available for maturities from 3 days out to about 2 years.

Swap Product FSW2 is the Combination of the Products FFB1 and FFR1

d. Customers of both type types viz., retail customers and corporate could be covered under
this product.

e. It may/may not involve insistence of Limit.

o




9 Product Code - INS1 - Internal Swap (FX Internal Swap Deal)

9.1 Business Scenario:
This financial product viz., “Internal Swap” helps Bank to take the advantage of
arbitrage/hedge in the prevailing Foreign Exchange Market Condition.

Targeted Customer Segment: Bank seeks Arbitrage/Hedge Foreign Currency Position.

9.2 Introduction:
Internal Swap Product INS1 is used for Purchase/Sell the Foreign currencies between Foreign
and Money Market.

9.3 Summary of Product:

Internal Swap Product INS1 is the combination of the Spot Deal, Forward Deal, Forward
Interest Deal, MM Borrow and Placement. Forward Interest Deal is difference of the MM Borrow
and Placement Interest Amount and would be booked by the system.

Internal Swap Product INS1 is the Combination of below Products
FSB1- FX Spot Product

FXFW- FX Forward Product
FFC1 — FX Forward Deal
MMBR - MM Borrow Deal
MMP1 - MM Placement Deal

ahrwbdPRE

Note: Please refer the Product Specific details for more details on Products.

9.4 Synopsis:
a. Internal Swap deal used for arbitrage/hedging purpose.

b. FX Interest Forward deal booked for the difference of the Interest Amount of MM Borrow
and Placement deal.

c. Internal Swap deal is a combination of FX Spot, Forward, Interest Forward Deal and MM
Borrow and Placement.

d. Internal Swap is booked by Bank itself.




10 Product Code - FSC1 - Cash (FX Cash Deal)

10.1 Business Scenario:
This financial product viz., “Cash” helps customers/Corporate to Purchase/Sale the Foreign

Exchange Currencies at Cash Market.

Targeted Customer Segment: Corporate Clients who seek Cash Foreign Currency Buy/Sell

10.2 Introduction:
Cash product FSC1 is used to Buy/Sell the Foreign Exchange Currency at Cash Market.

The settlement of the deal is done immediately.

10.3 Summary of Product:
Following below are the basic feature of the Cash Product FSC1.

e Booking of Deal
e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

a. Cash Product is used for Purchase/Sale of Foreign Exchange from Cash Market.
b. Settlement of the Cash deal happens immediately
c. Customers of both type types viz., retail customers and corporate could be covered

under this product.
d. It may/may not involve insistence of Limit.

10.4 Detailed Coverage:
Product Life Cycle of the Cash Product FSC1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal

10.5 Generic Features:
Cash Product FSC1 Features include:

e Deal Booking

e Cross Currency Contract Booking
e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values




e Liquidation of Contract — Auto / Manual

10.6 Other features:
Other Features of the Cash Product FSC1 are as below:

e Capturing of Charge details

e Partial Liquidation of the Contract
e Partial Cancellation of Contract

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

10.7 Advices supported:
Following Below are the advices supported for the Cash Deal Product FSC1.:

e Confirmation Advice Confirmation
e Deal Slip

10.8 Messages supported:
Following below are the messages supported for the Cash deal Product FSC1.:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

10.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




11 Product Code - FSC2 - Tom (FX Tom Deal)

11.1 Business Scenario:

This financial product viz., “Tom” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Spot Market.

Targeted Customer Segment: Corporate Clients who seek spot Foreign Currency Buy/Sell

11.2 Introduction:

Spot product FSC2 is used to Buy/Sell the Foreign Exchange Currency at Spot Market. The
settlement of the deal is done on next day (T+1).

11.3 Summary of Product:
Following below are the basic feature of the Tom Product FSC2.

Booking of Deal
Settlement Message
Payment Settlement

Settlements

Conventional
Continuous Linked Settlement

Synopsis:

a.
b.
C.

d.

Tom Product is used for Purchase/Sale of Foreign Exchange from Spot Market.

The maximum period is 2 Days (T+1 Day).

Customers of both type types viz., retail customers and corporate could be covered
under this product.

It may/may not involve insistence of Limit.

11.4 Detailed Coverage:
Product Life Cycle of the Tom Product FSC2 as below:

BOOK - Contract Booking event will get triggered when Bank Initiate the Deal
CONF — On Counterparty Confirmation this event will get triggered

AMND - Contract Amendment event will get triggered on deal modification
REAS — Reassign User event will get triggered on new User Assign

SGEN - Settlement Message Generation

CANC — Deal Cancellation event will get triggered on cancellation of the deal
LIQD — Liquidation Event will get triggered on Manual/Auto Payment of the Deal
REVP — Payment Reversal is processed under this event

REVR — Contract Reversal is processed under this event

11.5 Generic Features:
Tom Product FSC2 Features include:

Deal Booking

Cross Currency Contract Booking
Counterparty Confirmation
Contract Re-assign

Holiday period treatment




e Capturing of UDE values
e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

11.6 Other features:
Other Features of the Tom Product FSC2 are as below:

e Capturing of Charge details

e Split Value Date

e Partial Liquidation of the Contract
e Partial Cancellation of Contract

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

11.7 Advices supported:
Following below are the advices supported for the Tom Deal Product FSC2:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

11.8 Messages supported:
Following below are the messages supported for the Tom deal Product FSC2:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

11.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




12 Product Code - FSC3 - Spot (FX Spot Deal)

12.1 Business Scenario:

This financial product viz., “Spot” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Spot Market.

Targeted Customer Segment: Corporate Clients who seek spot Foreign Currency Buy/Sell

12.2 Introduction:

Spot product FSC3 is used to Buy/Sell the Foreign Exchange Currency at Spot Market. The
settlement of the deal is done on T+ Spot Days.

12.3 Summary of Product:

Following below are the basic feature of the Spot Product FSC3. We can use the Spot Product
FSC3 for Booking Cash and Tom Deal also. In the view of using the separate GL'’s for each type of
deal, separate products made it available.

Basic features of the Product FSC3 include:
e Booking of Deal

e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

Spot Product is used for Purchase/Sale of Foreign Exchange from Spot Market.

The maximum period is up to Spot Days of the Currency.(Normally 2 days)

Cash and Tom Deal also could be Covered under Same Product

Customers of both type types viz., retail customers and corporate could be covered under
this product.

e. It may/may not involve insistence of Limit.
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12.4 Detailed Coverage:
Product Life Cycle of the Spot Product FSC3 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS — Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP — Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

12.5 Generic Features:
Spot Product FSC3 Features include:

e Deal Booking




e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values

e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

12.6 Other features:
Other Features of the Spot Product FSC3 are as below:

e Capturing of Charge details

e Split Value Date

e Partial Liquidation of the Contract

e Partial Cancellation of Contract

e Currency/Pair Wise Netting - Auto / Manual
e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change

e CLS Net Position Check

e CLS Status Change Alert

12.7 Advices supported:
Following below are the advices supported for the Spot Deal Product FSC3:

¢ Confirmation Advice Confirmation
e Contract Amendment

e Contract Reversal

e Deal Slip

12.8 Messages supported:
Following below are the messages supported for the Spot deal Product FSC3:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

12.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report




e Netting Agreement
e Contract Maturity Due Report
e FXto FT Netting Report




13 Product Code - FFC1 - Forward (FX Forward Deal)

13.1 Business Scenario:
This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Corporate Clients who seek Forward Foreign Currency Buy/Sell

13.2 Introduction:
Forward product FFC1 is used to Buy/Sell the Foreign Exchange Currency at Forward Market.
This product is setup for Rebate Revaluation.

13.3 Summary of Product:
Following below are the Feature available for the Forward Product FFC1

e Forward Date Booking of Deal
e Settlement Message

e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Revaluation

e Batch Revaluation- Rebate

13.4 Synopsis:
a. Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.
b. Forward deals are available for maturities from 3 days out to about 2 years.
c. Customers of both type types viz., retail customers and corporate could be covered
under this product.
d. It may/may not involve insistence of Limit.

13.5 Detailed Coverage:
Product Life Cycle of the Forward Product FFC1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e REVL - Deal Revaluation for the period is accounted under this event

e RRVL — Deal Revaluation Reversal for the previous period is done under this event




13.6 Generic Features:
Forward Product FFC1 Features include:

Forward dated Contract booking

Cross Currency Contract Booking
Counterparty Confirmation

Contract Re-assign

Holiday period treatment

Capturing of UDE values

Liquidation of Contract — Auto / Manual
Cancellation of Contract

13.7 Other features:
Other Features of the Forward Product FFC1 are as below:

Capturing of Charge details

Split Value Date

Partial Liquidation of the Contract
Partial Cancellation of Contract
Currency/Pair Wise Netting - Auto / Manual
Limit Tracking

Deal Revaluation

Option Date

Multiple Options

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

13.8 Advices supported:
Following below are the advices supported for the Forward Deal Product FFC1:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

13.9 Messages supported:
Following below are the messages supported for the Forward deal Product FFC1:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)




13.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




14 Product Code - FXN1- NDF (FX NDF Deal)

14.1

14.2

Business Scenario:

This financial product viz., “NDF” helps customers/Corporate to Purchase/Sale the
Banned Foreign Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Corporate Clients who seek banned Foreign Currency
Buy/Sell

Introduction:

NDF Forward Product FXNL1 is used for Buy/sell of the trade restricted Foreign Currency
for Future Date.

Lingo:

14.3

Fixing Date - This is the day and time whereby the comparison between the NDF rate
and the prevailing spot rate is made.
NDF Currency- Currency in this settlement not done.

Summary of Product:

Basic features of the NDF Forward Product FXN1 include:

Booking of Deal
Settlement Message
Payment Settlement

Settlements

14.4

a.

o

Conventional
Continuous Linked Settlement

Synopsis:
NDF Product is used for Purchase/Sale of Banned Foreign Exchange Currencies from
Forward Market.
NDF Forward Deal will be normally fixed 2 days prior to the Value date.
NDF Forward settlement will happen for only net amount. Not the Deal amount.
Customers of both type types viz., retail customers and corporate could be covered
under this product.
It may/may not involve insistence of Limit.

14.5 Detailed Coverage:
Product Life Cycle of the NDF Forward Product FXN1 as below:

BOOK - Contract Booking event will get triggered when Bank Initiate the Deal
CONF — On Counterparty Confirmation this event will get triggered

AMND - Contract Amendment event will get triggered on deal modification
REAS — Reassign User event will get triggered on new User Assign

FIXG — NDF Contract Fixing

UFIX — NDF Contract Unfixing

SGEN - Settlement Message Generation

LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
REVP — Payment Reversal is processed under this event




REVR — Contract Reversal is processed under this event
CANC- Deal Cancellation event will get triggered on cancellation of the deal

14.6 Generic Features:
NDF Forward Product FXN1 Features include:

e Forward dated Contract booking

e Fixing of the Deal

¢ Unfixing of the Deal

e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

¢ Holiday period treatment

e Capturing of UDE values

e Liguidation of Contract — Auto / Manual

14.7 Other features:
Other Features of the NDF Forward Product FXN1 are as below:

Capturing of Charge details

Limit Tracking

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

14.8 Advices supported:
Following below are the advices supported for the NDF Forward Deal Product FXN1:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

14.9 Messages supported:
Following below are the messages supported for the NDF Forward deal Product FXN1:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)

14.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal




Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




15 Product Code - FXN2 - NDF (NDF Fixing Deal)

15.1 Business Scenario:

This financial product viz., “NDF” helps customers/Corporate to Purchase/Sale the Banned
Foreign Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Corporate Clients who seek NDF Foreign Currency Buy/Sell
deal fixing

15.2 Introduction:

NDF Fixing Product FXN2 is used for Fixing the NDF Forward Deal
Lingo:

Fixing Date- Date at which Fixing Deal is booked.

NDF Currency- Currency in this settlement not done.

15.3 Summary of Product:

Basic features of the NDF Forward Product FXN2 include:
e Booking of Deal
e Reversal of Deal

15.4 Synopsis:
a. NDF Fixing Product is used for Fix the NDF Forward Purchase/Sale Deal
b. NDF Fixing deal normally booked 2 days prior to the settlement date of the NDF Forward
deal.
No settlement process happens for the NDF Fixing Deal.
d. Customers of both type types viz., retail customers and corporate could be covered
under this product.
e. It may/may not involve insistence of Limit.

o

15.5 Detailed Coverage:
Product Life Cycle of the NDF Fixing Product FXN2 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e REAS - Reassign User event will get triggered on new User Assign

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
¢ REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e CANC- Deal Cancellation event will get triggered on cancellation of the deal

e AMND - Contract Amendment event will get triggered on deal modification

e SGEN - Settlement Message Generation

15.6 Generic Features:

NDF Fixing Product FXN2 Features include:
e Booking Deal(Fixing NDF Forward Deal)

¢ Unfixing of the Deal

e Cross Currency Contract Booking
e Counterparty Confirmation

e Contract Re-assign




e Holiday period treatment
e Capturing of UDE values
e Liquidation of Contract — Auto / Manual

15.7 Other features:
Other Features of the NDF Fixing Product FXN2 are as below:

e Capturing of Charge details

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

15.8 Advices supported:
Following below are the advices supported for the NDF Fixing Deal Product FXN2:

e Confirmation Advice Confirmation
e Contract Reversal
e Deal Slip

15.9 Messages supported:
Following below are the messages supported for the NDF Fixing deal Product FXN2:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)
e Account Statement(MT940/MT950)

15.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

o FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




16 Product Code - FSR1 - Cash (FX Cash Deal)

16.1 Business Scenario:
This financial product viz., “Cash” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Cash Market.

Targeted Customer Segment: Retail Clients who seek Cash Foreign Currency Buy/Sell

16.2 Introduction:
Cash product FSR1 is used to Buy/Sell the Foreign Exchange Currency at Cash Market. The
settlement of the deal is done immediately.

16.3 Summary of Product:
Following below are the basic feature of the Cash Product FSR1.

e Booking of Deal
e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

a. Cash Product is used for Purchase/Sale of Foreign Exchange from Cash Market.

b. Settlement of the Cash deal happens immediately

c. Customers of both type types viz., retail customers and corporate could be covered under
this product.

d. It may/may not involve insistence of Limit.

16.4 Detailed Coverage:
Product Life Cycle of the Cash Product FSR1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e REAS — Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal

16.5 Generic Features:
Cash Product FSR1 Features include:

e Deal Booking

e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment

e Capturing of UDE values

e Liquidation of Contract — Auto / Manual




Cancellation of Contract

16.6 Other features:
Other Features of the Cash Product FSR1 are as below:

Capturing of Charge details
Partial Liquidation of the Contract
Partial Cancellation of Contract
Limit Tracking

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

16.7 Advices supported:

Following below are the advices supported for the Cash Deal Product FSR1:

Confirmation Advice Confirmation
Deal Slip

16.8 Messages supported:

Following below are the messages supported for the Cash deal Product FSR1:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Receive Notice(MT210)

Account Statement(MT940/MT950)

16.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




17 Product Code - FSR2 - Tom (FX Tom Deal)

17.1 Business Scenario:
This financial product viz., “Tom” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Spot Market.

Targeted Customer Segment: Retail Clients who seek spot Foreign Currency Buy/Sell

17.2 Introduction:

Spot product FSR2 is used to Buy/Sell the Foreign Exchange Currency at Spot Market. The
settlement of the deal is done on next day (T+1).

17.3 Summary of Product:
Following below are the basic feature of the Tom Product FSR2.
e Booking of Deal

e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

a. Tom Product is used for Purchase/Sale of Foreign Exchange from Spot Market.
b. The maximum period is 2 Days (T+1 Day).
c. Customers of both type types viz., retail customers and corporate could be covered under

this product.
d. It may/may not involve insistence of Limit.

17.4 Detailed Coverage:
Product Life Cycle of the Tom Product FSR2 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

17.5 Generic Features:
Tom Product FSR2 Features include:

e Deal Booking

e Cross Currency Contract Booking
e Counterparty Confirmation

e Contract Re-assign

e Holiday period treatment




e Capturing of UDE values
e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

17.6 Other features:
Other Features of the Tom Product FSR2 are as below:

e Capturing of Charge details

e Split Value Date

e Partial Liquidation of the Contract
e Partial Cancellation of Contract

e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

17.7 Advices supported:
Following below are the advices supported for the Tom Deal Product FSR2:

e Confirmation Advice Confirmation
e Contract Amendment

e Contract Reversal

e Deal Slip

17.8 Messages supported:
Following below are the messages supported for the Tom deal Product FSR2:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Payment Reversal(MT192/MT292)

¢ Receive Notice(MT210)

e Account Statement(MT940/MT950)

17.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




18 Product Code - FSR3 - Spot (FX Spot Deal)

18.1 Business Scenario:

This financial product viz., “Spot” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Spot Market.

Targeted Customer Segment: Retail Clients who seek spot Foreign Currency Buy/Sell

18.2 Introduction:

Spot product FSR3 is used to Buy/Sell the Foreign Exchange Currency at Spot Market. The
settlement of the deal is done on T+ Spot Days.

18.3 Summary of Product:
Following below are the basic feature of the Spot Product FSR3. We can use the Spot
Product FSR3 for Booking Cash and Tom Deal also. In the view of using the separate GL's
For each type of deal, separate products made it available.

Basic features of the Product FSR3 include:

Booking of Deal
Settlement Message
Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

18.4 Synopsis:

oo op

e.

Spot Product is used for Purchase/Sale of Foreign Exchange from Spot Market.

The maximum period is up to Spot Days of the Currency.(Normally 2 days)

Cash and Tom Deal also could be Covered under Same Product

Customers of both type types viz., retail customers and corporate could be covered
under this product.

It may/may not involve insistence of Limit.

18.5 Detailed Coverage:
Product Life Cycle of the Spot Product FSR3 as below:

BOOK - Contract Booking event will get triggered when Bank Initiate the Deal
CONF — On Counterparty Confirmation this event will get triggered

AMND - Contract Amendment event will get triggered on deal modification
REAS — Reassign User event will get triggered on new User Assign

SGEN - Settlement Message Generation

CANC — Deal Cancellation event will get triggered on cancellation of the deal
LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
REVP — Payment Reversal is processed under this event

REVR — Contract Reversal is processed under this event




18.6 Generic Features:
Spot Product FSR3 Features include:

e Deal Booking

e Cross Currency Contract Booking

e Capturing of Charges Details

e Counterparty Confirmation

e Contract Re-assign

¢ Holiday period treatment

e Capturing of UDE values

e Liguidation of Contract — Auto / Manual
e Cancellation of Contract

18.7 Other features:
Other Features of the Spot Product FSR3 are as below:

e Capturing of Charge details

e Split Value Date

e Partial Liquidation of the Contract

e Partial Cancellation of Contract

e Currency/Pair Wise Netting - Auto / Manual
e Limit Tracking

e CLS Status Change

e CLS Alleged Deal Status Change

e CLS Net Position Check

e CLS Status Change Alert

18.8 Brokerages/Charges

18.8.1 Charges
In FSR3 product following Charge components are parameterized

FXCHARGE- FX Booking Charge

18.9 Advices supported:
Following Below are the advices supported for the Spot Deal Product FSR3:

e Confirmation Advice Confirmation
e Contract Amendment

¢ Contract Reversal

e Deal Slip

18.10 Messages supported:
Following below are the messages supported for the Spot deal Product FSR3:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)
e Payment Message(MT103/MT202/MT205)




e Payment Reversal(MT192/MT292)
e Receive Notice(MT210)
e Account Statement(MT940/MT950)

18.11 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report

e FX Currency Analysis report

e FX Maturity Analysis report

e FX Tenor-wise Currency Position report

e FX Netting report by Netting Date and Customer (FX to FT)
e FX Discounting Rate Report

e Netting Agreement

e Contract Maturity Due Report

e FXto FT Netting Report




19 Product Code - FFR1 - Forward (FX Forward Deal)

19.1 Business Scenario:
This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the Foreign

Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment. Corporate Clients who seek Forward Foreign Currency

Buy/Sell

19.2 Introduction:
Forward product FFR1 is used to Buy/Sell the Foreign Exchange Currency at Forward Market.

This product is setup for Straight Line Revaluation.

19.3 Summary of Product:
Following below are the basic features available for the Forward Product FFR1
e Forward Date Booking of Deal

e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Revaluation

e Batch Revaluation- Straight Line

19.4 Synopsis:
a. Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.
b. Forward deals are available for maturities from 3 days out to about 2 years.
c. Customers of both type types viz., retail customers and corporate could be covered under
this product.
d. It may/may not involve insistence of Limit.

19.5 Detailed Coverage:
Product Life Cycle of the Forward Product FFR1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e REVL - Deal Revaluation for the period is accounted under this event

¢ RRVL — Deal Revaluation Reversal for the previous period is done under this event




19.6 Generic Features:
Forward Product FFR1 Features include:

o Forward dated Contract booking

o Cross Currency Contract Booking
o Counterparty Confirmation
o Contract Re-assign

o Holiday period treatment
o Capturing of UDE values
o Liquidation of Contract — Auto / Manual
o Cancellation of Contract

19.7 Other features:
Other Features of the Forward Product FFR1 are as below:

Capturing of Charge details

Split Value Date

Partial Liquidation of the Contract
Partial Cancellation of Contract
Currency/Pair Wise Netting - Auto / Manual
Limit Tracking

Deal Revaluation

Option Date

Multiple Options

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

19.8 Advices supported:
Following Below are the advices supported for the Forward Deal Product FFR1:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

19.9 Messages supported:
Following below are the messages supported for the Forward deal Product FFR1:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)




19.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




20 Product Code - FFB2 - Forward (FX Forward Deal)

20.1 Business Scenario:
This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment. Corporate Clients who seek Forward Foreign Currency
Buy/Sell

20.2 Introduction:
Forward product FFB2 is used to Buy/Sell the Foreign Exchange Currency at Forward Market.
This product is setup for Net Present Value Revaluation.

20.3 Summary of Product:
Following below are the basic features available for the Forward Product FFB2
e Forward Date Booking of Deal

e Settlement Message
e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Revaluation

e Batch Revaluation- NPV

20.4 Synopsis:
e. Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.
f. Forward deals are available for maturities from 3 days out to about 2 years.
g. Customers of both type types viz., retail customers and corporate could be covered under
this product.
h. It may/may not involve insistence of Limit.

20.5 Detailed Coverage:
Product Life Cycle of the Forward Product FFB2 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS — Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e REVL - Deal Revaluation for the period is accounted under this event

e RRVL — Deal Revaluation Reversal for the previous period is done under this event




20.6 Generic Features:
Forward Product FFB2 Features include:

Forward dated Contract booking

Cross Currency Contract Booking
Counterparty Confirmation

Contract Re-assign

Holiday period treatment

Capturing of UDE values

Liquidation of Contract — Auto / Manual
Cancellation of Contract

20.7 Other features:
Other Features of the Forward Product FFB2 are as below:

Capturing of Charge details

Split Value Date

Partial Liquidation of the Contract
Partial Cancellation of Contract
Currency/Pair Wise Netting - Auto / Manual
Limit Tracking

Deal Revaluation

Option Date

Multiple Options

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

20.8 Advices supported:
Following Below are the advices supported for the Forward Deal Product FFB2:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

20.9 Messages supported:
Following below are the messages supported for the Forward deal Product FFB2:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)




20.10 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




21 Product Code - FXFW - Forward (FX Forward Deal)

21.1 Business Scenario:

This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Inter Bank Clients who seek Forward Foreign Currency Buy/Sell

21.2 Introduction:

Forward product FXFW is used to Buy/Sell the Foreign Exchange Currency at Forward
Market. This product is setup for Discounted Straight Line Revaluation.

21.3 Summary of Product:
Following below are the Basic Features available for the Forward Product FXFW

e Forward Date Booking of Deal
e Settlement Message

e Payment Settlement

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

e. Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.

f. Forward deals are available for maturities from 3 days out to about 2 years.

g. Customers of both type types viz., retail customers and corporate could be covered
under this product.

h. It may/may not involve insistence of Limit.

21.4 Detailed Coverage:
Product Life Cycle of the Forward Product FXFW as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF — On Counterparty Confirmation this event will get triggered

¢ AMND - Contract Amendment event will get triggered on deal modification

e REAS — Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
e REVP — Payment Reversal is processed under this event

¢ REVR - Contract Reversal is processed under this event

e REVL - Deal Revaluation for the period is accounted under this event

e RRVL — Deal Revaluation Reversal for the previous period is done under this event

21.5 Generic Features:
Forward Product FXFW Features include:

o Forward dated Contract booking
o Cross Currency Contract Booking
o Counterparty Confirmation




o Contract Re-assign

o Holiday period treatment
o Capturing of UDE values
o Liguidation of Contract — Auto / Manual

° Cancellation of Contract

21.6 Other features:
Other Features of the Forward Product FXFW are as below:

Split Value Date

Partial Liquidation of the Contract
Partial Cancellation of Contract
Currency/Pair Wise Netting - Auto / Manual
Limit Tracking

Deal Revaluation

Option Date

Multiple Options

Extension

CLS Status Change

CLS Alleged Deal Status Change
CLS Net Position Check

CLS Status Change Alert

21.7 Advices supported:
Following below are the advices supported for the Forward Deal Product FXFW:

Confirmation Advice Confirmation
Contract Amendment

Contract Reversal

Deal Slip

21.8 Messages supported:
Following below are the messages supported for the Forward deal Product FXFW:

MT300(Confirmation, Amendment, Reverse)
T-Copy Settlement (MT304)

Payment Message(MT103/MT202/MT205)
Payment Reversal(MT192/MT292)

Receive Notice(MT210)

Account Statement(MT940/MT950)

21.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

Currency Forward Rates report

FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report




e FX Netting report by Netting Date and Customer (FX to FT)
¢ FX Discounting Rate Report.

e Netting Agreement.

e Contract Maturity Due Report.

e FXto FT Netting Report.




22 Product Code - FRR1 - Forward (FX Forward Deal)- Rollover

22.1 Business Scenario:
This financial product viz., “Forward” helps customers/Corporate to Purchase/Sale the Foreign
Exchange Currencies at Forward (Future) Market.

Targeted Customer Segment: Inter Bank Clients who seek Forward Foreign Currency Buy/Sell

22.2 Introduction:
Forward product FRR1 is used to Buy/Sell the Foreign Exchange Currency at Forward Market.
This product is setup for Discounted Straight Line Revaluation.

22.3 Summary of Product:
Following below are the Basic Features available for the Forward Product FRR1

e Forward Date Booking of Deal
e Settlement Message

e Payment Settlement
¢ Rollover(Auto/Manual)

Settlements

e Conventional
e Continuous Linked Settlement

Synopsis:

I. Forward Product is used for Purchase/Sale of Foreign Exchange from Forward Market.

J. Forward deals are available for maturities from 3 days out to about 2 years.

k. Customers of both type types viz., retail customers and corporate could be covered
under this product.

l. It may/may not involve insistence of Limit.

22.4 Detailed Coverage:
Product Life Cycle of the Forward Product FRR1 as below:

e BOOK - Contract Booking event will get triggered when Bank Initiate the Deal

e CONF - On Counterparty Confirmation this event will get triggered

e AMND - Contract Amendment event will get triggered on deal modification

e REAS - Reassign User event will get triggered on new User Assign

e SGEN - Settlement Message Generation

e CANC - Deal Cancellation event will get triggered on cancellation of the deal

e LIQD - Liquidation Event will get triggered on Manual/Auto Payment of the Deal
¢ REVP - Payment Reversal is processed under this event

e REVR - Contract Reversal is processed under this event

e REVL - Deal Revaluation for the period is accounted under this event

e RRVL — Deal Revaluation Reversal for the previous period is done under this event
e ROLL- Contract Roll over

22.5 Generic Features:
Forward Product FRR1 Features include:

e Forward dated Contract booking




e Cross Currency Contract Booking

e Counterparty Confirmation

e Contract Re-assign

¢ Holiday period treatment

e Capturing of UDE values

e Liquidation of Contract — Auto / Manual
e Cancellation of Contract

22.6 Other features:
Other Features of the Forward Product FRR1 are as below:

¢ Split Value Date

e Partial Liquidation of the Contract
¢ Partial Cancellation of Contract

e Currency/Pair Wise Netting - Auto / Manual
e Limit Tracking

¢ Deal Revaluation

e Option Date

e Multiple Options

e Extension

e CLS Status Change

e CLS Alleged Deal Status Change
e CLS Net Position Check

e CLS Status Change Alert

22.7 Advices supported:
Following below are the advices supported for the Forward Deal Product FRR1:

¢ Confirmation Advice Confirmation
e Contract Amendment

e Contract Reversal

e Contract Rollover

e Deal Slip

22.8 Messages supported:
Following below are the messages supported for the Forward deal Product FRR1:

e MT300(Confirmation, Amendment, Reverse)
e T-Copy Settlement (MT304)

e Payment Message(MT103/MT202/MT205)

e Payment Reversal(MT192/MT292)

e Receive Notice(MT210)

e Account Statement(MT940/MT950)

22.9 Reports:
Following are the Reports available in FCUBS as part of FX Deal

e Currency Forward Rates report




FX Currency Analysis report

FX Maturity Analysis report

FX Tenor-wise Currency Position report

FX Netting report by Netting Date and Customer (FX to FT)
FX Discounting Rate Report

Netting Agreement

Contract Maturity Due Report

FX to FT Netting Report




23 Other Special Maintenance

Following are the Maintenance Required in FCUBS to use the product for Foreign

Exchange Deals.

FX Branch Parameter
General Ledger Parameter

Journal Entry Parameter
Messaging Parameter
Local Holidays

FX Batch Maintenance

Forward Rate Maintenance
Discount Rate Maintenance
Charge Class

Tax Scheme Class

24 A) Annexure I

Interest & Charges Parameter

Exchange Rate Maintenance

Please refer the below embedded file for the Products Accounting entries Maintenance

and Gateway Services Supported.

fiil}

Events_Accounting_
Entries_FX.xIsx

B) Annexure II

FLEXCUBE is using synchronous and asynchronous gateway services to ensure data
flow from external system to FCUBS in XML format.

Bank can use gateway services for communicating external system to FLEXCUBE.

Gateway service for Foreign Exchange is FCUBSFXService and following are the operations
under Foreign Exchange.

Service Name Service Description Operations Operation Description

FCUBSFXService Foreign Exchange Service CreateFXIntSwap Creation of Foreign Exchange Internal Swap
FCUBSFXService Foreign Exchange Service CreateFXContract Creation of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service CreateBrnPrm Creation of ForeignExchange Branch Parameters
FCUBSFXService Foreign Exchange Service ConfirmFXContract Confirmation of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service AuthorizeProduct Authorization of Foreign Exchange Product
FCUBSFXService Foreign Exchange Service AuthorizeFXPayment Authorization of Foreign Exchange Payment
FCUBSFXService Foreign Exchange Service AuthorizeFXIntSwap Authorization of Foreign Exchange Internal Swap
FCUBSFXService Foreign Exchange Service AuthorizeFXContract Authorization of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service AuthorizeBrnPrm Authorization of ForeignExchange Branch Parameters
FCUBSFXService Foreign Exchange Service AuthDiscRates Authorization of Foreign Exchange Discount Rates
FCUBSFXService Foreign Exchange Service RolloverFXContract Rollover of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service ReverseFXPayment Reversal of Foreign Exchange Payment
FCUBSFXService Foreign Exchange Service ReverseFXContract Reversal of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service ReopenFXIntSwap Reopen of Foreign Exchange Internal Swap
FCUBSFXService Foreign Exchange Service ReassignFXContract Reassignment of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service QueryProduct Query of Foreign Exchange Product
FCUBSFXService Foreign Exchange Service QueryFXPayment Query of Foreign Exchange Payment




FCUBSFXService

Foreign Exchange Service

QueryFXIntSwap

Query of Foreign Exchange Interest Swap

FCUBSFXService Foreign Exchange Service QueryFXContract Query of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service QueryDiscRates Query of Foreign Exchange Discount Rates
FCUBSFXService Foreign Exchange Service QueryCLSBankDirectory Query of Foreign Exchange CLS-Bank Directory
FCUBSFXService Foreign Exchange Service QueryBrnPrm Query of Foreign Exchange Branch Parameters
FCUBSFXService Foreign Exchange Service NewDiscRates Creation of Foreign Exchange Discount Rates
FCUBSFXService Foreign Exchange Service ModifyProduct Modification of Foreign Exchange Product
FCUBSFXService Foreign Exchange Service ModifyFXIntSwap Modification of Foreign Exchange Internal Swap
FCUBSFXService Foreign Exchange Service ModifyFXContract Modification of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service ModifyDiscRates Madification of Foreign Exchange Discount Rates
FCUBSFXService Foreign Exchange Service ModifyBrnPrm Madification of ForeignExchange Branch Parameters
FCUBSFXService Foreign Exchange Service LiguidateFXContract Liquidation of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service DeleteProduct Deletion of Foreign Exchange Product
FCUBSFXService Foreign Exchange Service DeleteFXPayment Deletion of Foreign Exchange Payment
FCUBSFXService Foreign Exchange Service DeleteFXIntSwap Deletion of Foreign Exchange Internal Swap
FCUBSFXService Foreign Exchange Service DeleteFXContract Deletion of Foreign Exchange Contract
FCUBSFXService Foreign Exchange Service DeleteDiscRates Deletion of Foreign Exchange Discount Rates
FCUBSFXService Foreign Exchange Service DeleteBrnPrm Deletion of ForeignExchange Branch Parameters
FCUBSFXService Foreign Exchange Service CreateProduct Creation of Foreign Exchange Product
FCUBSFXService Foreign Exchange Service CreateFXPayment Creation of Foreign Exchange Payment
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