Product Catalogue — Money Market Module

Oracle Banking Treasury Management

Accelerator Pack 14.4.0.2.0

Part No. F37374-01

Copyright @ 2020 1 ORACLE.

All Rights Reserved



Product Catalogue — MM Module

Oracle Financial Services Software Limited
Oracle Park

Off Western Express Highway

Gurgaon (East)

Mumbai, Maharashtra 400 063

India

Worldwide Inquiries:

Phone: +91 22 6718 3000

Fax: +91 22 6718 3001

https://www.oracle.com/industries/financial-services/index.html

Copyright © 2020, Oracle and/or its affiliates. All rights reserved.

Oracle and Java are registered trademarks of Oracle and/or its affiliates. Other names may be trademarks

of their respective owners.

U.S. GOVERNMENT END USERS: Oracle programs, including any operating system, integrated software,
any programs installed on the hardware, and/or documentation, delivered to U.S. Government end users
are “commercial computer software” pursuant to the applicable Federal Acquisition Regulation and agency-
specific supplemental regulations. As such, use, duplication, disclosure, modification, and adaptation of the
programs, including any operating system, integrated software, any programs installed on the hardware,
and/or documentation, shall be subject to license terms and license restrictions applicable to the programs.

No other rights are granted to the U.S. Government.

This software or hardware is developed for general use in a variety of information management applications.
It is not developed or intended for use in any inherently dangerous applications, including applications that
may create a risk of personal injury. If you use this software or hardware in dangerous applications, then
you shall be responsible to take all appropriate failsafe, backup, redundancy, and other measures to ensure
its safe use. Oracle Corporation and its affiliates disclaim any liability for any damages caused by use of

this software or hardware in dangerous applications.

This software and related documentation are provided under a license agreement containing restrictions
on use and disclosure and are protected by intellectual property laws. Except as expressly permitted in
your license agreement or allowed by law, you may not use, copy, reproduce, translate, broadcast, modify,
license, transmit, distribute, exhibit, perform, publish or display any part, in any form, or by any means.
Reverse engineering, disassembly, or decompilation of this software, unless required by law for
interoperability, is prohibited. The information contained herein is subject to change without notice and is

not warranted to be error-free. If you find any errors, please report them to us in writing.

Copyright @ 2020 2 ®
All Rights Reserved ORACLE


https://www.oracle.com/industries/financial-services/index.html

This software or hardware and documentation may provide access to or information on content, products
and services from third parties. Oracle Corporation and its affiliates are not responsible for and expressly
disclaim all warranties of any kind with respect to third-party content, products, and services. Oracle
Corporation and its affiliates will not be responsible for any loss, costs, or damages incurred due to your
access to or use of third-party content, products, or services.

Safe Harbor Statement

Copyright © 2020 Oracle Financial Services Software Limited. All rights reserved.

No part of this work may be reproduced, stored in a retrieval system, adopted or transmitted in any form
or by any means, electronic, mechanical, photographic, graphic, optic recording or otherwise, translated
in any language or computer language, without the prior written permission of Oracle Financial Services
Software Limited.

Due care has been taken to make this document and accompanying software package as accurate as
possible. However, Oracle Financial Services Software Limited makes no representation or warranties
with respect to the contents hereof and shall not be responsible for any loss or damage caused to the
user by the direct or indirect use of this document and the accompanying Software System.
Furthermore, Oracle Financial Services Software Limited reserves the right to alter, modify or otherwise
change in any manner the content hereof, without obligation of Oracle Financial Services Software
Limited to notify any person of such revision or changes.

All company and product names are trademarks of the respective companies with which they are
associated.

Copyright @ 2020 3 ®
All Rights Reserved ORACLE



Contents

1. Product Catalogue - Domain Area - Treasury — MM OPtiONS........cccueieeeeiiiiiiiieireeee s csineee e e e e e 13
0 = (oo [0 Tox o To =TSR PPRPRP 13
1.1.1.1.  BUSINESS SCENAIIO. . .etieiutiiiieiiiiee e ittt ettt e sttt e sttt et b et e e et b et e e e bbbt e e esb bt e e e anbr e e e e anbneeeeanene 13
O O T o1 USSR 13
O O T B 1= - V1 [T I @0 Y= - Vo [T USRS 13
1114, EVENES COVEIEU ... ..eeiiiiiiiiii ettt ettt et et a ket e e et b e e s e bt e e e e nbne e e e neee 14
1.1.1.5. Interest/ Charges / COMMISSION & FEES ......cuuiiiiiiiiieiiiiiie et 15
1.1.1.6.  SpPecCial/Other FERALUIES ......cccoiiie e 15
1.1.1.7.  AdVICES SUPPOITEA ...eeieiiiiiieiiiiet ettt sttt ettt ettt e e st e e snb et e e e nab e e e e nnbneeeeneee 15
L1108, IMIBSSATES ..eeieeiieieiite ittt e et ittt et e e e sttt e e e e e ettt e e e e et et e e e e e e r e e e e e e nn e e e e e e e aaa 15
0 0 e O =T 0T T k=3 @01 V= = o R 16
1.1.1.10. Additional information (ex. UDF & other Special Maintenance)...............ccccoceeeeeeeeeeeeenn. 16
1.2. [ (0T 11 ox O oo [ T PP PPOTPPP 17
1.2.1.1.  BUSINESS SCENAIIO....cciiiureiieiiriiie ittt ettt et et r e s st e s s e e e s s e e e e et e e e nnrn e e e e nnnes 17
L.2.0.2, SYNOPSIS et ee e e e e e s e e —————— 17
1.2.1.3.  DetaAled COVEIAQE.....cieittieieiiiiet ettt ettt ettt et a bt e s st e e e et bt e e e abe e e e e enbaeeeenene 17
1.2.1.4.  EVENLS COVEIBU ... .eeiiiiiiiiie ettt ettt ettt e kbt e e e et b e e s e bt e e e e e nbae e e e neee 18
1.2.1.5. Interest/ Charges / COMMISSION & FEES .....cccoviiiiiii i 19
1.2.1.6.  SPECial/Other FEATUIES .....cooiiiiiiiiiiiit ettt ettt e et e e 19
1.2.1.7.  ACVICES SUPPOITEA ...eeieiiiiiieiiteet ettt sttt sttt e e bt e e e bbbt e e e nnbe e e e e nnbaeeeenene 19
Nt S S R Y/ =21 7= T 11 S PSPPSR 19
2 TS TR =T 0T T ¢ 3 @0 1= 1 =T o R 19
1.2.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccceeeviiveeeinieeeenns 20
1.3. PrOAUCT COUR ...ttt et e st e s et e e et e e e b e e e e e 21
1.3.1.1.  BUSINESS SCENAIIO....ceiiiitiiieiiiitt ittt ettt s et e sttt e et e e st e e e st e e et e e e snrreeeennee 21
IO T T 1 Y/ o ] L PSR PP 21
IO T T T B =1 = 11 (=T I 00 V=T = Lo = PSRRI 21
1.3.1.4.  EVENIS COVEIEA......eeiiiiiiiiiie ittt ettt ettt ettt e s st e s et e e e b e e e e 23

Copyright @ 2020 4 e
All Rights Reserved ORACI—E



1.3.1.5. Interest/ Charges / COMMISSION & FEES ......coiiiiiiiiiiiiei ittt 24
1.3.1.6.  SPECIAl/OtNEI FEALUIES ........uiiiiiieie e ittt e s e e e e e s s e e e e e e e s s nnnraeeeeeeeesaans 24
1.3.1.7.  AQVICES SUPPOITEA ...ceieeiiiiieiiteie ettt ettt ettt si bt e e b bt e e enb et e e e b e e e e e nnbneeeeanene 24
L1318, IMIBSSATES ..eeiiieiiiiiitttit et e ettt e e e e et e e et e st et e e e n et e e e e s e e e e e e e 24
G 200 e TR = =T o o] ¢ £ @0 1Y (o PRSPPI 24
1.3.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccccccceeevvvvvvnnennnnn. 25
1.4. (o7 [V o O oo [ IO PP P PP OTPPPN 26
1.4.1.1.  BUSINESS SCENAIIO....cciitrieiriieiiriesiee et e sttt s et s e e st e ssr e s re e e saneeane e e nnre e aneeennneennneas 26
O Y/ [ 1 R 26
1.4.1.3.  Detailed COVEIAQE. ....cieitiiiieiiiiet ettt ettt st e st e e ekt e e e ab b e e e e nab e e e e e nnbaeeeeaneee 26
1414, EVENLS COVEIEA ... ..eeiiiiiiiiiie ittt ettt ettt e et e e bt e e et b e e e e e bt e e e e e nnbaeeeeneee 27
1.4.1.5. Interest/ Charges / COMMISSION & FEES .....cccoiiiiiiii i 28
1.4.1.6. SPECIal/OthEr FEATUIES .....cooiiiiiieiiieit ettt ettt e et e e e b e e e enene 28
1.4.1.7.  ACVICES SUPPOITEA ...oeiiniiiiieiiiiie ettt s ettt ettt sttt e e et e e esb e e e e e sab e e e e e nnbneeeenene 28
Nt I S N Y/ =217 T 11 S TP PR 28
O e TR =T 0T T £ 3 @0 1= 1 =T o R 28
1.4.1.10. Additional information (ex. UDF & other Special Maintenance)..........cccveeeviiveeeinieeeens 29
15. PrOAUCT COUE ...ttt s e s et e e e e e s e e e e anee 30
1.5.1.1.  BUSINESS SCENAIIO....cciiitreiieiiieiieiiie et s ettt et e st e e s st e e e bt e e et e e e nrreeeennns 30
IR0 R 1Y/ o ] L PRSPPI 30
1.5.1.3.  DetaAiled COVEIAQE.....cieitiiiieiiiiie ettt ettt ettt e et e e et e e et e e et e e e e e nbaeeeennene 30
1.5. 1.4, EVENES COVEIEA......ooiiiiiiiiiie ittt ettt e s et e e s et e e e ar e e e e e 31
1.5.1.5. Interest/ Charges/ COmMMISSION & FEES ......ccuuiiiiiiiiiiiiiie e 32
1.5.1.6. SPeCial/Other FEAUIES .....cociiuiiiieiiiiie ettt ettt e e e e e e e 32
1.5.2.7.  AdVICES SUPPOITEA ....eieiieiiiiiiiiiie ettt ettt e e e e e ettt e e e e e s e s anbbeee e e e e e e s abbbbeeeaaaeeaanns 32
L.5.1.8.  MBSSAGES ... 32
BTN A O o LT oTo 4 £ @0 Y= £ IR TSR PP 32
1.5.1.10. Additional information (ex. UDF & other Special Maintenance)............cccccceevvviiiiieeennn. 33
1.6. PrOAUCT COUR ...ttt e et e e et e s et e e e et e e et e e e e 34

Copyright @ 2020
All Rights Reserved

° ORACLE



1.6.1.1.  BUSINESS SCENAIIO. .. eeiiiiiiiieiiiiiie ittt ettt e sttt s et e st e e s s et e e e st e e enb b e e e e nbr e e e e nrneeeenees 34
200 O T o1 USRS 34
1.6.1.3.  Detailed COVEIAUE. ....cceiutieieiiiiie ettt ettt ettt eb bt a ke e e s st et e e et e e e e anbeeeeenene 34
1.6.1.4.  EVENLS COVEIEU.......eiiiiiiiiiie ittt ettt ettt e et e et e e et b e e s et e e e nbn e e e e neee 35
1.6.1.5. Interest/ Charges / COMMISSION & FEES .....ccoiiiciiiiiiie et e e e e e e e e 36
1.6.1.6.  SpPECIAl/OtNEr FEALUIES ........viiiiiieie e ittt s e r e e e e e s s s e e e e e e s s srnraeeeeeeeeeanns 36
1.6.1.7.  ACVICES SUPPOITEA ....eiiiuiiiiieiiiiie ettt ettt ettt e et a bt e e e ab b e e e e b e e e e enbeeeeenene 36
G0t R S R /=21 7= Vo 11 S TP PPPTTT 36
G I TR =T 0T T £ 3 @0 1= 1 =T o 37
1.6.1.10. Additional information (ex. UDF & other Special Maintenance)..........ccccveeeviiveeeiiieeeens 37
1.7. [ (0T 11 ox O oo [ I PP P PP OTPPP 38
1.7.1.1.  BUSINESS SCENAIIO....cciiiireiieiiieiie it e sttt e sttt e st e e e e st e s st e s esr et e e e nre e e e e nrneeeennes 38
O T 1Y/ o] ] L PP OTPPTOT P PP 38
1.7.1.3.  Detailed COVEIAQE.....coeiuiiiieiiiiee ettt ettt ekttt et e e et e e e it e e e e nb e e e e e nnbneeeeneee 38
1.7. 1.4, EVENES COVEIEA......ooeiiiiiiiiie ittt ettt e s e e e s e e e e e e e e nnes 39
1.7.1.5. Interest/ Charges / COMMISSION & FEES .....ccccoiiiiiii i 40
1.7.1.6.  SPECIal/Other FEATUIES .....cooiiiiiieiiie ittt ettt e e et e e e 40
R T R X0 VTt =T T U o] o o (=Y o 40
0t 8 S R Y/ =21 7= Vo 11 S TSP 40
1.7.1.9.  REPOIS COVEIEA .....eeiiiiiiiiteiitte ettt ettt et e e ettt e e s bbb e e e s bbbt e e et e e e e nbaeeeenene 41
1.7.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccceeeviiveeeinieeeens 41
1.8. PrOAUCT COUE ...ttt e s et e e e e e e e er e e e e anee 42
1.8.1.1.  BUSINESS SCENAIIO....ceiiitiiiie ittt ettt ettt ettt ettt e bt e e st b et e e s bbb e e e eab bt e e e aab e e e e e nnbaeeeeaneee 42
0N T T 1 Y/ o ] L TSR PP 42
1.8.1.3.  Detailed COVEIAGE. .. .cieiee ittt e ettt et e e e e e ettt e e e e e s e s anbbeee e e e e e e aabbbbeeeaeaeeaanns 42
1.8.1.4.  EVENIS COVEIBA......oeiiiiiiiiiie ittt ettt ettt e s et e s et e e e b e e e e e 43
1.8.1.5. Interest/ Charges / COMMISSION & FEES .....ccuuiiiiiiiiii it 44
1.8.1.6.  SPECIAl/OthEr FEALUIES ...ttt e e e e e s e e e e e e e s bbbaeeeaaaeeaanas 44
1.8.1.7.  AdVICES SUPPOITEA ....ceeieeiiiiiiie ittt ettt e e e e ettt e e e e e e e s aaa bbb ee e e e e e e aanbbbbeeeaaaeeaanns 44

Copyright @ 2020
All Rights Reserved

° ORACLE



L1.8.1.8. M SSAES ... 44

IR T80 e TR = =T o o] ¢ £ @0 1Y =T (o R PPRRRR 45
1.8.1.10. Additional information (ex. UDF & other Special Maintenance)............ccceeeviveeeeinieeeens 45
1.9. PrOAUCT COUR ...ttt e et e s e bt e s et et e e e nbr e e e e nbr e e e e aneee 46
1.9.1.1.  BUSINESS SCENAIIO....cciiteieiriiesireesiee st e sttt e st s e e s et e ss e e s ne e e saneesne e e nnre e sneeennneennnees 46
R T O T o1 USSR 46
1.9.1.3.  DetaAiled COVEIAGE.....cceiutiiieiiiite ettt ettt ettt e bt e e bt e e e st e e e et e e e anbne e e e e 46
1.9.1.4.  EVENEIS COVEIEA....coiiiiieieitii ittt ettt et r et sn e e e n e e e s ne e e nnneennneas 47
1.9.1.5. Interest/ Charges / COMMISSION & FEES .....cccoiiiiiiii i 48
1.9.1.6.  SPECIal/OthEr FEATUIES .....coiiiiiiieiiie ittt ettt e b e e et e e e anene 48
1.9.1.7.  AdVICES SUPPOITEA ...eeiiniiiiieiitiii ettt ettt ettt ettt e e s st e e e eab et e e e aabr e e e e nnbneeeenneee 48
e TNt IS S R /=217 Vo 11 S PP PPR PP 48
1.9.1.9.  REPOIS COVEIEA .....eeiiiiiiiiie ittt ettt ettt e e s b bt e e sk b et e e eab b e e e e nab et e e s anbaeeeenene 48
1.9.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccceeeviveeeeiiieeeens 49
1,10, PrOOUCE COOE .....oeeiiiiiiiiee ittt ettt ettt et e e s et e e san e e e st e e e e s nee e e e s nre e e e snneeeennneeeenas 50
1.10.1.1. BUSINESS SCENAIO.....eeeiiirieiie ittt ettt ettt s e e st e s e e e e s e e s nnrees 50
1.10.1.2. V1] 0L PSPPI 50
1.10.1.3. Detailed COVEIAQE. .....cco o 50
1.10.1.4. EVENTS COVEIEA ...ttt e e e s 51
1.10.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiiii i 52
1.10.1.6. SPECIAI/OLNEN FEALUIES ...ttt et e e 52
1.10.1.7. P20 V1ot SIS U o] o o] g (=Y o R 52
1.10.1.8. MESSAGES ... 52
1.10.1.9. REPOIS COVEIEA ...ttt ettt e et e e s enbe e e s anbt e e e s snneeeas 52
1.10.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccccccooeiuiieeeeeennnnnns 53
000 O o o o [0t A O o =P PP PO PP PP P PP POPPPPPOTPPPN 54
1.11.1.1. BUSINESS SCENAIIO. ....eeiiiiitiieie ittt ettt ettt ettt e e s et e e s sabe e e s anbe e e e s anbteeessnneeeas 54
1.11.1.2. )Y 0] 0] I TP PUPPPP 54
1.11.1.3. Detailed COVEIAQE. ......uueeiiie ittt e e e e e e bbbt e e e e e e e e bn b b e e e e e e e e e e nnneeees 54

Copyright @ 2020 7 ®
All Rights Reserved ORACI—E



1.11.1.4. VL] a1 S 10 )Y =T £ To T 55

1.11.1.5. Interest / Charges / COMMISSION & FEES ......ccoiiiiiiiiiie et ae e 56
1.11.1.6. SPECIAI/OTNEN FEALUINES ......eeiiieiiiit ettt e e e 56
1.11.1.7. ACVICES SUPPOITEA ..ottt e et e e et e e e st e e e e sbbe e e e s anneeeeaa 56
1.11.1.8. Y LS EST= Vo [T S PSP PTPTT PP 56
1.11.1.9. =T 0 To 1 £ @01V =T =T [ PR 56
1.11.1.10. Additional information (ex. UDF & other Special Maintenance)............ccccoecveeeiniieeennn 57
0 = (oo 0 Tox O Lo =PSRRI 58
1.12.1.1. BUSINESS SCENAIIO.....eeeiiireeieeireiee ettt ettt s e e e s et e s e e e s e e e s nnnnees 58
1.12.1.2. SYNMOPSIS ..ttt ettt ettt ettt ettt e bt e e bt e e e n et e e e nbr e e e e e e e e neee 58
1.12.1.3. DEtailed COVEIAGE. ... ueiiiitieee ettt ettt ettt ettt ettt e st e e s et bt e e s aabb e e e s anbne e e s annreeas 58
1.12.1.4. EVENES COVEIEA. ... ettt ettt e e e s s 59
1.12.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiiiiiiiie e 60
1.12.1.6. SPECIAIOTNEN FEALUINES ...ttt e e 60
1.12.1.7. P20 V1ot SIS T U o] o o] g (=Y o IS 60
1.12.1.8. Y LTS EST= Vo [ S SR PTTRTPP 60
1.12.1.9. REPOIS COVEIEA ...ttt sttt e et bt e b e e s saneeeas 60
1.12.1.10. Additional information (ex. UDF & other Special Maintenance)...............cccccoeeeeeeeeeeeen. 61
113, PrOOUCE COUE .....oeeiiiiiieie ittt ettt ettt ettt e e st e e st et e e sttt e e st e et e e s nb e e e e s nneeeeanneeeeans 62
1.13.1.1. BUSINESS SCENAIIO. .....eeiiiitiitee ittt ettt ettt ettt e et e e st e e s eabb e e e s anbee e e s naneeeas 62
1.13.1.2. Y1) 0L PSP PTPRP 62
1.13.1.3. Detailed COVEIAQE. .....cco e 62
1.13.1.4. EVENES COVEIEU ...ttt ettt e ettt e s e e s naneeeas 63
1.13.1.5. Interest / Charges / COMMISSION & FEES .....cuuiiiiiiiiiiiiiiiie e 64
1.13.1.6. SPECIAI/OTNEN FEATUIES .....eeiiiiiiiiieie ittt e et e e e e e e s barreeeaeeeeanns 64
1.13.1.7. AAVICES SUPPOITEA ...eeeieeeiiiiiiieie ettt e e ettt e e e e e st b e e e e e e e e annbbeneeeaeas 64
1.13.1.8. MESSAGES ... 64
1.13.1.9. REPOIMS COVEIEA ... ..ottt e e e e ettt e e e e e e e aab b e e e e e e e e e e nnnneees 64
1.13.1.10. Additional information (ex. UDF & other Special Maintenance)...........c.ccccooeiuvieeeeeennnnnns 65

Copyright @ 2020 8 ®
All Rights Reserved ORACI—E



S = o o [8 [ O 0 Lo [T 66

1.14.1.1. BUSINESS SCENATTO.....eiiiiriiiieieiiie ittt e e nnn e nnneas 66
1.14.1.2. SYNMOPSIS .ttt ettt ettt ettt ettt e bR e e e e b et e e e R b et e e e b e e e e nbn e e e nnee 66
1.14.1.3. DEtailed COVEIAGE. ... eeii ettt ettt ettt ettt ettt ettt e sttt e s aab b e e e s anbe e e e s anbre e e e nnnneeas 66
1.14.1.4. EVENTS COVEIEA. ...cciriieiiiiieiee ettt sttt r e e e n e s ne e e nnn e nnneas 67
1.14.1.5. Interest / Charges / COMMISSION & FEES ......ccoiiiiiiiiiie e e e e 68
1.14.1.6. SPECIAI/OLNEN FEALUINES ......eeeiieiiiiit ettt e e 68
1.14.1.7. Yo AV oT =TT 0 o] oo 1 (=T o PSSR 68
1.14.1.8. Y LTS EST= Vo [ S SR PTTTT PP 68
1.14.1.9. REPOIMS COVEIEA ...ttt ettt et e e s anbn e e e s nanneeas 68
1.14.1.10. Additional information (ex. UDF & other Special Maintenance)...........cccccovcveeeiniiieeennn 69
00 S T o (o o (Ut A o o [ PP PP OPPRPPOTRRN 70
1.15.1.1. BUSINESS SCENAIIO. .....eiiiiitiiiee ittt ettt ettt e et e e s aabb et e s aabb e e e s anbne e e s nanneeas 70
1.15.1.2. SYNOPSIS .ttt ettt ettt ettt ettt b e h et b b et e e R et e e e R br e e e nbr e e e e nneee 70
1.15.1.3. Detailed COVEIAQgE. ..o e 70
1.15.1.4. EVENES COVEIEA.......eieii ettt ettt e e e e e s s 71
1.15.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiiii i 72
1.15.1.6. Special/lOther FEAUIES .........cooviiiieieee e 72
1.15.1.7. P20 V1ot SIS U o] o o] g (=Y o R 72
1.15.1.8. MESSAGES ... 72
1.15.1.9. REPOIS COVEIEA ...ttt sttt st e et e e e s e e s saneeeas 73
1.15.1.10. Additional information (ex. UDF & other Special Maintenance)...............ccccceeeeeeeeeeeeenn. 73
00 T = o To (U ot A @ o =P PPOPPPPTOTPPP 74
1.16.1.1. BUSINESS SCENAIIO. ....eeiiiiitiieie ittt ettt ettt ettt e e s et e e s sabe e e s anbe e e e s anbteeessnneeeas 74
1.16.1.2. )Y 0] 0] I TP PUPPPP 74
1.16.1.3. Detailed COVEIAQE. ... ..uuiiiiee ittt ettt e e e e e st e e e e e e s e bab b e e e e e e e e e e nnneees 74
1.16.1.4. EVENES COVEIEA ...ttt ettt e e s b e e s anbe e e s snneeeas 75
1.16.1.5. Interest / Charges / COMMISSION & FEES ......cooiiiiiiiiiiiei e 76
1.16.1.6. SPECIAI/OTNEr FEATUIES .....eeiiiiiiiiiiie ettt e et e e e e e e s bbb e e eeaeeeeanns 76

Copyright @ 2020 9 ®
All Rights Reserved ORACI—E



1.16.1.7. AAVICES SUPPOITEA ....eeeiieeiiiiiiieiee ettt e e e e ettt e e e e e s s bbb ae e e e e e e e e aanbbrneeeaeas 76
1.16.1.8. Y LTS EST= Vo [ S PP PTPTTPPP 76
1.16.1.9. REPOIS COVEIEA ...ttt ettt et e aabr e e s nnnneeas 77
1.16.1.10. Additional information (ex. UDF & other Special Maintenance)...........cccccoecvveeiniieeennn 77
0 = (oo 0 Tox o Lo TP PPR PSP 78
1.17.1.1. BUSINESS SCENAITO.....eiiiiiiiiiieeiiie ittt e e ne e e nnneas 78
1.17.1.2. SYNMOPSIS .ttt ettt ettt etttk h e E et e bRt e b e e e e e R b et e e e a b e e e e e b n e e e e 78
1.17.1.3. (D=1 = 11 LYo I @0 1Y =T - Vo T PR 78
1.17.1.4. EVENES COVEIEA. ... ettt ettt e e e s s 79
1.17.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiii it 80
1.17.1.6. SPECIAIOTNEN FEALUINES ...ttt e e 80
1.17.1.7. P20 V1ot SIS T U o] o o] g (=Y o IS 80
1.17.1.8. MESSAGES ... 80
1.17.1.9. REPOIMS COVEIEA ...ttt ettt et et e e s anbb e e e s aanneeas 81
1.17.1.10. Additional information (ex. UDF & other Special Maintenance)...............ccccceeeee e, 81
1,18, PrOUUCE COUE .....oeeeiiiiiiiie ettt ettt et e et e e s et e e st et e e st n e e e e s r e e e e e s s re e e e sanneeeeanneeeena 82
1.18.1.1. BUSINESS SCENAIIO. .....eeiiiutiieee ittt ettt ettt e et e e s rabe e e e s anbb e e e s anneeeas 82
1.18.1.2. SYNOPSIS . ieieieieiee e 82
1.18.1.3. Detailed COVEIAQE. .....cco e 82
1.18.1.4. EVENES COVEIEA ...ttt ettt e et e e s e e s saneeeas 83
1.18.1.5. Interest / Charges / COMMISSION & FEES ......uuiiiiiiiiiiiiiice e 84
1.18.1.6. Special/lOther FEAUIES .........cooviiiieieeeee e 84
1.18.1.7. AAVICES SUPPOITEA ..ottt ettt e et e e e s bb e e e s bbe e e e s nnbeeeeaa 84
1.18.1.8. MESSAGES ... 84
1.18.1.9. REPOIMS COVEIEA ...ttt e e e e e st e e e e e e s e bab b e e e e e e e e e e nnneeees 85
1.18.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccccccooeiuvieeeeennnnnns 85
00 S TR = o To (U Tt A @ o =P RPOPPPPOTPRR 86
1.19.1.1. BUSINESS SCENAIIO......eeiiiutiiiieiiti ettt ettt e et e st e s e e e s nannee s 86
1.19.1.2. )Y 0] 0] I TP PPPPPR 86

Copyright @ 2020
All Rights Reserved

w0 ORACLE



1.19.1.3. Detailed COVEIAQE. ......uueeiiai ittt et e e e e e e s et e e e e e e e e e e anbbeeeaaa e e e e nnneeees 86

1.19.1.4. EVENTS COVEIEA. ...cciiiieiiii ittt sttt et sn e nr e s ne e e nnneennnes 87
1.19.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiii i 88
1.19.1.6. SPECIAIOTNEN FEALUINES ......eeiiieiiieie ettt e e 88
1.19.1.7. Yo AV oT ST 0T o] oo 1 (=T o TR 88
1.19.1.8. Y LS EST= Vo [T S PP 88
1.19.1.9. REPOIS COVEIEA ...ttt et e e s asbr e e e s annneeas 89
1.19.1.10. Additional information (ex. UDF & other Special Maintenance)...........cccccccoeevvvvveeeeennnnns 89
1.20.  PrOUUCE COUE .....oeeieiiiiiiee ittt ettt ettt et e e s e e e e st et e e s e e e e san e e e e e anre e e e snneeeeanneeeena 90
1.20.1.1. BUSINESS SCENAIIO. .....eeiiiitiiiee ittt ettt ettt ettt ettt et e e aabb et e s aabb e e e s anbe e e e s naneeeas 90
1.20.1.2. Y1) 0L PSP TP PP PUPRP 20
1.20.1.3. Detailed COVEIAQgE. ..o e 90
1.20.1.4. EVENES COVEIEA ...ttt ettt sttt et e e anbn e e nnnneeas 91
1.20.1.5. Interest / Charges / COMMISSION & FEES .......uuiiiiiiiiiiiiiiie e 92
1.20.1.6. Special/lOther FEAUIES ........ccvviiiiiiieeeee e 92
1.20.1.7. F A0 V1ot SIS T U o] o o] g (=Y o ISR 92
1.20.1.8. MESSAGES ... 92
1.20.1.9. REPOMS COVEIEA ... 93
1.20.1.10. Additional information (ex. UDF & other Special Maintenance)...............ccccceeeee e, 93
O3 = o To (U ot A @ o L= PP PPUPPPRTOTPPP 94
1.21.1.1. BUSINESS SCENAIIO. .....ceiiiutiiiie ittt ettt ettt e e aab bt e e s eabe e e e s anbb e e e s snnneeas 94
1.21.1.2. SYNOPSIS . iiieieieiee e 94
1.21.1.3. D2y Eo ] [=To M @0 )Y =T Vo = SRRSO 94
1.21.1.4. EVENES COVEIEA ...ttt ettt ettt e s b e e s enba e e s nnneeeas 95
1.21.1.5. Interest / Charges / COMMISSION & FEES ......cooiiiiiiiiiiiii e 96
1.21.1.6. SPECIAI/OTNEI FEATUIES .....eeiiiiiiiiiiiiiie ettt e et e e e e e e bbr e e eeaaeeeanns 96
1.21.1.7. ACVICES SUPPOIEA ..ottt ettt e e et e e s bt e e e e sbbeeeessnbeeeeaa 96
1.21.1.8. MBS S AGES ..o 96
1.21.1.9. REPOIMS COVEIEA ...ttt e e e e e e st e e e e e e e e ba b b e e e e e e e e e e nneeees 96

Copyright @ 2020 11 e
All Rights Reserved ORACI—E



1.21.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccccccooeiuiieeeriennnns 97

O = (o [0 Tox o Lo [PPSR PRSPPI 98
1.22.1.1. BUSINESS SCENAIIO. .....eeiiiitiieee ittt ettt ettt e bt et et e s abr e e e s anbr e e e s annneeas 98
1.22.1.2. SYNMOPSIS .ttt ettt ettt ettt b bt e bt e Rt e e e R b et e e e b et e e e e e e e nnes 98
1.22.1.3. (D= = 11 LYo I @0 1Y =T - Vo T PR 98
1.22.1.4. EVENTS COVEIEA. ...cciuriieitii ettt ettt et s e e e n e s ne e nnn e nnnees 99
1.22.1.5. Interest / Charges / COMMISSION & FEES ......uuiiiiiiiiiie e 100
1.22.1.6. SPECIAI/OTNEN FEATUIES ...uvviiiiii it s r e e e e s e e e e e e s ennraeeeaaeeeeaans 100
1.22.1.7. 20 V7 Tot SIS U o] o o] g (=Y o S 100
1.22.1.8. MESSAGES ... 100
1.22.1.9. REPOIMS COVEIEA ...ttt et e et e e e b e e e 100
1.22.1.10. Additional information (ex. UDF & other Special Maintenance).................ccccoeeeeeeeeenn. 101

02 T = (o To (1ot A @ Lo L= PSPPSR PUPPP PRI 102
1.23.1.1. BUSINESS SCENAIIO......eeiiiieitie ittt ettt ettt et e e e ib e e e sa b e e e e e rnbre e e e nneee 102
1.23.1.2. SYNOPSIS . iiieieie et 102
1.23.1.3. Detailed COVEIAQE. ... 102
1.23.1.4. EVENES COVEIEU ...ttt ettt e b e e et e e e 103
1.23.1.5. Interest / Charges / COMMISSION & FEES .......uuuuiuiuiiiiiiiiiiiiiiiiiiiiiiieiaiaieeerninenrnrnennnenna.. 104
1.23.1.6. Special/lOther FEAUIES .........cooviiiiiiieee e 104
1.23.1.7. AVICES SUPPOIEA ..ottt ettt e st e et e e s saneeas 104
1.23.1.8. MESSAGES ... 104
1.23.1.9. REPOMS COVEIEA .. ..o 105
1.23.1.10. Additional information (ex. UDF & other Special Maintenance)...........ccccoccveevviveeennee 105

L.24.  ANNEXUIE ...etteeeiieee ettt e e oottt e e o4 e e s et et e e a4 e e b b e et e e e e a4 s b e b e e et e e e e e 1R e R e et e e e e e e a e nn e reeeeeeaaan 106
1.24.1.1. ANNEXUNE — L. e e e s r e e e e e s s 106
1.24.1.2. ANNEXUINE — 2 ettt et e e e e s e s e e e e e e e e s 106

Copyright @ 2020 12 e
All Rights Reserved ORACI—E



1. Product Catalogue - Domain Area - Treasury — MM Options

This chapter describes the product of this module in the following sections:

1.1. Product Code

MBD1 - (Commercial Papers) Discounted Payment of Interest - Borrowing - Fixed Rate-

Corporate
1.1.1.1. Business Scenario

Money Market Instrument MBD1 is parameterized with following features.

1.1.1.2. Synopsis

Short Term Debt instrument

The Maturity ranges 1-270 days

e |tis not backed by any form of collateral
e Issued by a large banks and corporations
e Theinstrument is issued at a discount

e This instrument can be traded
1.1.1.3. Detailed Coverage
MBD1 Money Market Instrument covers the following features,
Type of the Product
¢ Money Market Borrowing
Payment Method Covered
e Discounted Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
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Interest Rate details
¢ Fixed Rate Interest
Schedule

e Interest Schedule

e Principal Schedule
Maturity Type

e Fixed Maturity
Forward Date Deal

e Forward Date Deal allowed

1.1.1.4. Events Covered

Product MDB1 has the Life Cycle of Commercial Paper as listed below:

Events Covered Terminology
ACCR Contract Accrual

BOOK Booking of contract

INIT Contract Initiation

LIQD Contract Liquidation

ROLL Rollover of Contract

REVC Contract Reversal

CAMD Contract Amendment

CONF Confirmation of contract

REAS Reassign User

REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
YACR YIELD ACCRUAL
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1.1.1.5. Advices Supported

Following Advices setup done in the MBD1 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.1.1.6. Messages

Following SWIFT Messages setup done in the MBD1 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.1.1.7. Interest/Charges / Commission & Fees

Interest

In MBD1 product is parameterized with following Interest component.

MMINTCLS - Security repo interest class
1.1.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
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1.1.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

e MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.1.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBD1 Product Setup there is option available to capture other details
about the deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBD1 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.2. Product Code

MBD2 - (Commercial Papers) Discounted Payment of Interest - Borrowing - Fixed Rate-Inter
Bank

1.2.1.1. Business Scenario
Money Market Instrument MBD2 is parameterized with following features.

1.2.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1-270 days

e |tis not backed by any form of collateral
e |Issued by a large banks and corporations
e Theinstrument is issued at a discount

e This instrument can be traded
1.2.1.3. Detailed Coverage
MBD2 Money Market Instrument covers the following features,
Type of the Product
e Money Market Borrowing
Payment Method Covered
e Discounted Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.2.1.4. Events Covered

Product MDB2 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

NOTC

Billing Notice Generation

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.2.1.5. Advices Supported

Following Advices setup done in the MBD2 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.2.1.6. Messages

Following SWIFT Messages setup done in the MBD2 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.2.1.7. Interest/Charges / Commission & Fees

Interest

In MBD2 product is parameterized with following Interest component.
MMINTCLS - Security repo interest class

1.2.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360
1.2.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.2.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBD1 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBD1 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.3. Product Code

MBT2 - (Certificate of Deposit) Bearing Payment of Interest - Borrowing - Fixed Rate-

Corporate
1.3.1.1. Business Scenario
Money Market Instrument MBT2 is parameterized with following features.

1.3.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1month — 24 Months
e |tis not backed by any form of collateral
e |Issued by a large banks and corporations
e Theinstrument is issued at a discount

e This instrument can be traded
1.3.1.3. Detailed Coverage
MBT2 Money Market Instrument covers the following features,
Type of the Product
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.3.1.4. Events Covered

Product MBT2 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

NOTC

Billing Notice Generation

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.3.1.5. Advices Supported

Following Advices setup done in the MBT2 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.3.1.6. Messages

Following SWIFT Messages setup done in the MBT2 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.3.1.7. Interest/Charges / Commission & Fees

Interest

In MBT2 product is parameterized with following Interest component.

MMINTCLS - Security repo interest class
1.3.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.3.1.9. Reports Covered

MM Options module covers the following BIP reports:
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o MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.3.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT2 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT2 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.4. Product Code

MBT3 - (Euro Dollar Deposits) Bearing Payment of Interest - Borrowing - Floating Rate-

Corporate
1.4.1.1. Business Scenario
Money Market Instrument MBT3 is parameterized with following features.

1.4.1.2. Synopsis

e Long Term Debt instrument

e The Maturity ranges 10 — 30 Years

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e Theinstrument is issued at a floating Interest Rate

e This instrument can be traded
1.4.1.3. Detailed Coverage
MBT3 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.4.1.4. Events Covered

Product MBT3 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.4.1.5. Advices Supported

Following Advices setup done in the MBT3 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.4.1.6. Messages

Following SWIFT Messages setup done in the MBT3 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.4.1.7. Interest/Charges /Commission & Fees

Interest

In MBT3 product is parameterized with following Interest component.
MMINTCLS1

1.4.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360
1.4.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.4.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT3 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT3 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.5. Product Code

MBT4 - (Overnight Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Corporate
1.5.1.1. Business Scenario
Money Market Instrument MBT4 is parameterized with following features.
1.5.1.2. Synopsis

e Short term Debt instrument on every day basis

e Maturity of one day

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e Theinstrument is issued at Interest Rate which is lesser than Reverse Repo Rate

e This instrument cannot be traded.

1.5.1.3. Detailed Coverage
MBT4 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.5.1.4. Events Covered

Product MBT4 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.5.1.5. Advices Supported

Following Advices setup done in the MBT4 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.5.1.6. Messages

Following SWIFT Messages setup done in the MBT4 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.5.1.7. Interest/Charges / Commission & Fees

Interest

In MBT4 product is parameterized with following Interest component.
MMINTCLS - Security Repo Interest Class

1.5.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360
1.5.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.5.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT4 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT4 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.6. Product Code

MBT5 - (Call Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Corporate

1.6.1.1. Business Scenario

Money Market Instrument MBT5 is parameterized with following features.

1.6.1.2. Synopsis

¢ Short term Borrow instrument with call Option

e Terminated on demand

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.

1.6.1.3. Detailed Coverage

MBT5 Money Market Instrument covers the following features,

Type of the Contract Covered

e Money Market Borrowing
Payment Method Covered

e Bearing Payment
Accrual Covered

e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liguidation
Interest Rate details

¢ Fixed Rate Interest

Copyright @ 2020 34

All Rights Reserved

ORACLE



Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.6.1.4. Events Covered

Product MBT5 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.6.1.5. Interest/Charges /Commission & Fees

Interest

In MBT5 product is parameterized with following Interest component.
MMINTCLS — Security Repo Interest Class

1.6.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.6.1.7. Advices Supported

Following Advices setup done in the MBT5 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.6.1.8. Messages

Following SWIFT Messages setup done in the MBT5 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.6.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.6.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT5 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT5 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.7. Product Code

MBT6 - (Notice Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Corporate

1.7.1.1. Business Scenario

Money Market Instrument MBT6 is parameterized with following features.

1.7.1.2. Synopsis

¢ Short term Borrow instrument with Notice Call Option

e Terminated on certain Notice Period

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded

1.7.1.3. Detailed Coverage

MBT6 Money Market Instrument covers the following features,

Type of the Contract Covered

e Money Market Borrowing
Payment Method Covered

e Bearing Payment
Accrual Covered

e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.7.1.4. Events Covered

Product MBT6 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

NOTC

Billing Notice Generation

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.7.1.5. Interest/Charges / Commission & Fees

Interest

In MBT6 product is parameterized with following Interest component.
MMINTCLS — Security Repo Interest Class

1.7.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.7.1.7. Advices Supported

Following Advices setup done in the MBT6 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.7.1.8. Messages

Following SWIFT Messages setup done in the MBT6 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.7.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.7.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT6 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT6 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.8. Product Code
MBT1 - (Variable Rate Demand Notes (VRDNSs)) Bearing Payment of Interest

Rate-Corporate
1.8.1.1. Business Scenario
Money Market Instrument MBT1 is parameterized with following features.

1.8.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1-12 Months

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e Theinstrument is issued at a floating Interest Rate

e This instrument can be traded.

1.8.1.3. Detailed Coverage
MBT1 Money Market Instrument covers the following features,
Type of the Contract Covered
¢ Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.8.1.4. Events Covered

Product MBT1 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.8.1.5. Interest/Charges /Commission & Fees

Interest

In MBT1 product is parameterized with following Interest component.
MMINTCLS2 — MM Interest Class 2
Charges

e Charge type - counter party
e Charge Component - MMBKCHG
1.8.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

1.8.1.7. Advices Supported

Following Advices setup done in the MBT1 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.8.1.8. Messages

Following SWIFT Messages setup done in the MBT1 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.8.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.8.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBT1 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBT1 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

Copyright @ 2020 45 e
All Rights Reserved ORACLE



1.9. Product Code

MBI2 - (Certificate of Deposit) Bearing Payment of Interest - Borrowing - Fixed Rate-Inter Bank
1.9.1.1. Business Scenario
Money Market Instrument MBT2 is parameterized with following features.

1.9.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1month-24 Months

e |tis backed by any form of collateral

e |ssued by a large banks and corporations

e Theinstrument is issued at a floating Interest Rate

e This instrument can be traded.
1.9.1.3. Detailed Coverage
MBT1 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.9.1.4. Events Covered

Product MBI2 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.9.1.5. Advices Supported

Following Advices setup done in the MBI2 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.9.1.6. Messages

Following SWIFT Messages setup done in the MBI2 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.9.1.7. Interest/Charges /Commission & Fees

Interest

In MBI2 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.9.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

1.9.1.9. Reports Covered

MM Options module covers the following BIP reports:
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o MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.9.1.10. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI2 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI2 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.10. Product Code

MBI3 - (Euro Dollar Deposits) Bearing Payment of Interest - Borrowing - Floating Rate-Inter Bank
1.10.1.1. Business Scenario
Money Market Instrument MBI3 is parameterized with following features.

1.10.1.2. Synopsis

e Long Term Debt instrument

e The Maturity ranges 10-30 Years

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e Theinstrument is issued at a floating Interest Rate

e This instrument can be traded
1.10.1.3. Detailed Coverage
MBI3 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.10.1.4. Events Covered

Product MBI3 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.10.1.5. Advices Supported

Following Advices setup done in the MBI3 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.10.1.6. Messages

Following SWIFT Messages setup done in the MBI3 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.10.1.7. Interest/ Charges / Commission & Fees

Interest

In MBI3 product is parameterized with following Interest component.

MMINTCLSL1 — Security Repo Interest Class

1.10.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.10.1.9. Reports Covered

MM Options module covers the following BIP reports:
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o MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.10.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI3 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI3 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.11. Product Code

MBI4 - (Overnight Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Inter Bank
1.11.1.1. Business Scenario
Money Market Instrument MBI4 is parameterized with following features.

1.11.1.2. Synopsis

e Short term Debt instrument on every day basis

e Maturity of one day

e Itis backed by any form of collateral

e |Issued by a large banks and corporations

e The instrument is issued at Interest Rate which is lesser than Reverse Repo Rate

e This instrument cannot be traded
1.11.1.3. Detailed Coverage
MBI3 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.11.1.4. Events Covered

Product MBI4 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.11.1.5. Advices Supported

Following Advices setup done in the MBI4 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.11.1.6. Messages

Following SWIFT Messages setup done in the MBI4 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.11.1.7. Interest/ Charges / Commission & Fees

Interest

In MBI4 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.11.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

1.11.1.9. Reports Covered

MM Options module covers the following BIP reports:
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o MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.11.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI4 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI3 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.12. Product Code

MBI5 - (Call Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Inter Bank

1.12.1.1. Business Scenario
Money Market Instrument MBI5 is parameterized with following features.

1.12.1.2. Synopsis

¢ Short term Borrow instrument with call Option
e Terminated on demand

e Itis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.
1.12.1.3. Detailed Coverage
MBI5 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

e Fixed Rate Interest

Copyright @ 2020 58
All Rights Reserved

ORACLE



Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.12.1.4. Events Covered

Product MBI5 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.12.1.5. Advices Supported

Following Advices setup done in the MBI5 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.12.1.6. Messages

Following SWIFT Messages setup done in the MBI5 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.12.1.7. Interest/ Charges / Commission & Fees

Interest

In MBI5 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.12.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360
1.12.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.12.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI5 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI5 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.13. Product Code

MBI6 - (Call Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Inter Bank

1.13.1.1. Business Scenario
Money Market Instrument MBI6 is parameterized with following features.

1.13.1.2. Synopsis

e Short term Borrow instrument with Notice Call Option
e Terminated on certain Notice Period

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.
1.13.1.3. Detailed Coverage
MBI6 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

e Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.13.1.4. Events Covered

Product MBI6 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.13.1.5. Interest/Charges / Commission & Fees

Interest

In MBI6 product is parameterized with following Interest component.
MMINTCLS — Security Repo Interest Class

1.13.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.13.1.7. Advices Supported

Following Advices setup done in the MBI6 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.13.1.8. Messages

Following SWIFT Messages setup done in the MBI6 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.13.1.9. Reports Covered

MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.13.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI6 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI6 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.14. Product Code

MBI1 - (Call Deposits) Bearing Payment of Interest - Borrowing - Fixed Rate-Inter Bank

1.14.1.1. Business Scenario
Money Market Instrument MBI1 is parameterized with following features.

1.14.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1-12 Months

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e Theinstrument is issued at a floating Interest Rate

e This instrument can be traded
1.14.1.3. Detailed Coverage
MBI1 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.14.1.4. Events Covered

Product MBI1 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.14.1.5. Advices Supported

Following Advices setup done in the MBI1 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.14.1.6. Messages

Following SWIFT Messages setup done in the MBI1 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.14.1.7. Interest/ Charges / Commission & Fees

Interest

In MBI1 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.14.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

1.14.1.9. Reports Covered

MM Options module covers the following BIP reports:
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o MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.14.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBI1 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBI1 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.15. Product Code

MBFA (Certificate of Deposit) Bearing Payment of Interest - Fixed - Borrowing —FATCA

1.15.1.1. Business Scenario

Money Market Instrument MBFA is parameterized to cater to the FATCA TAX with the following

features.

1.15.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1-12 Months

e Itis backed by any form of collateral

e |Issued by a large banks and corporations

e The instrument is issued at a floating Interest Rate

e This instrument can be traded.
1.15.1.3. Detailed Coverage
MBI1 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.15.1.4. Events Covered

Product MBFA has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.15.1.5. Advices Supported

Following Advices setup done in the MBFA Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.15.1.6. Messages

Following SWIFT Messages setup done in the MBFA product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.15.1.7. Interest/ Charges / Commission & Fees

Interest

In MBFA product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.15.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MBFA product is parameterized with below mentioned Tax Class

e MM_FAT_AMT- Money Market Tax Component
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1.15.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.15.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBFA Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBFA product for Money
Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.16. Product Code

MBFL (Certificate of Deposit) Bearing Payment of Interest - Borrowing — Floating —=FATCA

1.16.1.1. Business Scenario

Money Market Instrument MBFL is parameterized to cater to the FATCA TAX with the following

features.

1.16.1.2. Synopsis

e Short Term Debt instrument

e The Maturity ranges 1-12 Months

e Itis backed by any form of collateral

e |Issued by a large banks and corporations

e The instrument is issued at a floating Interest Rate
e This instrument can be traded.

¢ Negative Interest Allowed
1.16.1.3. Detailed Coverage

MBFL Money Market Instrument covers the following features,
Type of the Contract Covered
¢ Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liquidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.16.1.4. Events Covered

Product MBFL has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.16.1.5. Advices Supported

Following Advices setup done in the MBFL Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.16.1.6. Messages

Following SWIFT Messages setup done in the MBFL product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.16.1.7. Interest/ Charges / Commission & Fees

Interest

In MBFL product is parameterized with following Interest component.
MMINTCLS1- MM Interest Class

MMINTCLS_N- Negative Class Code

1.16.1.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MBFL product is parameterized with below mentioned Tax Class
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e MM_FLT_AMT- Money Market Tax Component

1.16.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

e MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.16.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MBFL Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MBFL product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class
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1.17. Product Code

MPT2 (Certificate of Deposit) Bearing Payment of Interest - Borrowing — Floating —FATCA

1.17.1.1. Business Scenario

Money Market Instrument MPT2 is parameterized with the following features.

1.17.1.2. Synopsis

e Short term Investment instrument on every day basis
e Maturity of one day

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.
1.17.1.3. Detailed Coverage
MBFL Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Borrowing
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

e Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.17.1.4. Events Covered

Product MPT2 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

NOTC

Billing Notice Generation

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.17.1.5. Interest/ Charges / Commission & Fees

Interest

In MPT2 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.17.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MPT2 product is parameterized with below mentioned Tax Class
o  MMTAX_AMT- Money Market Tax Component
1.17.1.7. Advices Supported

Following Advices setup done in the MPT2 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.17.1.8. Messages

Following SWIFT Messages setup done in the MPT2 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.17.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.17.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPT2 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPT2 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

¢ MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Maintenance

e Treasury Tax Scheme Class
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1.18. Product Code

MPT3 - (Call Placement) Bearing Payment of Interest - Placement - Fixed Rate-Corporate

1.18.1.1. Business Scenario

Money Market Instrument MPT3 is parameterized with the following features.

1.18.1.2. Synopsis

¢ Short term Investment instrument with call Option
e Terminated on demand

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.
1.18.1.3. Detailed Coverage
MPT3 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Placement
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.18.1.4. Events Covered

Product MPT3 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.18.1.5. Interest/Charges / Commission & Fees

Interest

In MPT3 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.18.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MPT3 product is parameterized with below mentioned Tax Class
o  MMTAX_AMT- Money Market Tax Component
1.18.1.7. Advices Supported

Following Advices setup done in the MPT3 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.18.1.8. Messages

Following SWIFT Messages setup done in the MPT3 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.18.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.18.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPT3 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPT3 product for Money
Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.19. Product Code

MPT4 - (Notice Placement) Bearing Payment of Interest - Placement - Fixed Rate-Corporate

1.19.1.1. Business Scenario

Money Market Instrument MPT4 is parameterized with the following features.

1.19.1.2. Synopsis

e Short term Investment instrument with Notice Call Option
e Terminated on certain Notice Period

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded
1.19.1.3. Detailed Coverage
MPT4 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Placement
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

e Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.19.1.4. Events Covered

Product MPT4 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.19.1.5. Interest/Charges / Commission & Fees

Interest

In MPT4 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.19.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MPT4 product is parameterized with below mentioned Tax Class
o  MMTAX_AMT- Money Market Tax Component
1.19.1.7. Advices Supported

Following Advices setup done in the MPT4 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.19.1.8. Messages

Following SWIFT Messages setup done in the MPT4 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.19.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.19.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPT4 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPT4 product for Money
Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.20. Product Code

MPT1 - (Corporate Placement) Bearing Payment of Interest - Placement - Floating Rate-

Corporate

1.20.1.1. Business Scenario

Money Market Instrument MPTL1 is parameterized with the following features.

1.20.1.2. Synopsis

e Short term Investment instrument

e Corporates are the main participants.

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded.

1.20.1.3. Detailed Coverage

MPT1 Money Market Instrument covers the following features,

Type of the Contract Covered

e Money Market Placement
Payment Method Covered

e Bearing Payment
Accrual Covered

e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.20.1.4. Events Covered

Product MPT1 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.20.1.5. Interest/ Charges / Commission & Fees

Interest

In MPT1 product is parameterized with following Interest component.

MMINTCLS?2 - Security Repo Interest Class
1.20.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MPTL1 product is parameterized with below mentioned Tax Class
o  MMTAX_AMT- Money Market Tax Component
1.20.1.7. Advices Supported

Following Advices setup done in the MPT1 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.20.1.8. Messages

Following SWIFT Messages setup done in the MPT1 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.20.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.20.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPT1 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPT1 product for Money
Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.21. Product Code

MPI2 - (Corporate Placement) Bearing Payment of Interest - Placement - Floating Rate-

Corporate

1.21.1.1. Business Scenario

Money Market Instrument MPI2 is parameterized with the following features.

1.21.1.2. Synopsis

e Short term Investment instrument on every day basis

e Maturity of one day
e |tis backed by any form of collateral
e |Issued by a large banks and corporations

e This instrument cannot be traded

1.21.1.3. Detailed Coverage

MPI2 Money Market Instrument covers the following features,

Type of the Contract Covered

e Money Market Placement
Payment Method Covered

e Bearing Payment
Accrual Covered

e Daily Accrual
Liquidation

¢ Auto Interest Liquidation

e Auto Principal Liguidation
Rollover of Deal

e New Version Rollover
Interest Rate details

¢ Fixed Rate Interest
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date Deal allowed

1.21.1.4. Events Covered

Product MPI2 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.21.1.5. Interest/Charges / Commission & Fees

Interest

In MPI2 product is parameterized with following Interest component.
MMINTCLS - Security Repo Interest Class

1.21.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.21.1.7. Advices Supported

Following Advices setup done in the MPI2 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.21.1.8. Messages

Following SWIFT Messages setup done in the MPI2 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.21.1.9. Reports Covered

MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.21.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPI2 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPI2 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.22. Product Code

MPI3 - (Call Placement) Bearing Payment of Interest - Placement — Fixed Rate- Inter Bank
1.22.1.1. Business Scenario
Money Market Instrument MPI3 is parameterized with the following features.

1.22.1.2. Synopsis

¢ Short term Investment instrument with call Option
e Terminated on demand

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded
1.22.1.3. Detailed Coverage
MPI3 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Placement
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Interest Rate details

¢ Fixed Rate Interest

Schedule

e Interest Schedule

e Principal Schedule
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Maturity Type

e Fixed Maturity

Forward Date Deal

e Forward Date

Deal allowed

1.22.1.4. Events Covered

Copyright @ 2020
All Rights Reserved

Product MPI3 has the Life Cycle of Commercial Paper as listed below:

Events Covered Terminology
ACCR Contract Accrual

BOOK Booking of contract

INIT Contract Initiation

LIQD Contract Liquidation

ROLL Rollover of Contract

REVC Contract Reversal

CAMD Contract Amendment

CONF Confirmation of contract

REAS Reassign User

REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
YACR YIELD ACCRUAL
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1.22.1.5. Interest/Charges / Commission & Fees

Interest

In MPI3 product is parameterized with following Interest component.
MMINTCLS - Security Repo Interest Class

1.22.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
1.22.1.7. Advices Supported

Following Advices setup done in the MPI3 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.22.1.8. Messages

Following SWIFT Messages setup done in the MPI3 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation

1.22.1.9. Reports Covered

MM Options module covers the following BIP reports:

e MM Brokerage Details
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e MM Broker confirmation pending Journal
e MM Contract Maturity Report
¢ MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.22.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPI3 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPI3 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.23. Product Code

MPI4 - (Notice Placement) Bearing Payment of Interest - Placement - Fixed Rate-Inter Bank

1.23.1.1. Business Scenario
Money Market Instrument MPI4 is parameterized with the following features

1.23.1.2. Synopsis

e Short term Investment instrument with Notice Call Option
e Terminated on certain Notice Period

e |tis backed by any form of collateral

e |Issued by a large banks and corporations

e This instrument cannot be traded
1.23.1.3. Detailed Coverage
MPI14 Money Market Instrument covers the following features,
Type of the Contract Covered
e Money Market Placement
Payment Method Covered
e Bearing Payment
Accrual Covered
e Daily Accrual
Liquidation

e Auto Interest Liquidation

e Auto Principal Liguidation
Interest Rate details

¢ Fixed Rate Interest
Rollover of Deal

¢ New Version Rollover
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Schedule

e Interest Schedule

e Principal Schedule

Maturity Type

¢ Notice Maturity

Forward Date Deal

e Forward Date Deal allowed

1.23.1.4. Events Covered

Product MPI4 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

ACCR

Contract Accrual

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User

REVN

Rate Revision

REVP

Reversal of Payment

VAMB

Value Dated Amendment Booking

VAMI

Value Dated Amendment Initiation

YACR

YIELD ACCRUAL
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1.23.1.5. Interest/ Charges / Commission & Fees

Interest

In MPI4 product is parameterized with following Interest component.

MMINTCLS - Security Repo Interest Class
1.23.1.6. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360

Tax Details

In MPI14 product is parameterized with below mentioned Tax Class
o  MMTAX_AMT- Money Market Tax Component
1.23.1.7. Advices Supported

Following Advices setup done in the MPI4 Product as part of Product Life Cycle:

MMCONDEP MM Borrowing Confirmation
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice
SWIFT_MESSAGE MT320,330, MT350
MMAMDADV Amendment Advice
PAYMENT_MESSAGE Payment Message
PAYADV Payment Advice

1.23.1.8. Messages

Following SWIFT Messages setup done in the MPI14 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
MT 330 Call/Notice Contract Confirmation
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1.23.1.9. Reports Covered
MM Options module covers the following BIP reports:

e MM Brokerage Details

¢ MM Broker confirmation pending Journal

¢ MM Contract Maturity Report

e MM Counterparty Confirmation pending journal

e Overdue Schedules Report
1.23.1.10.Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of MPI14 Product Setup there is option available to capture other details about the

deal or the parties involved using UDF Maintenance.

Other Special Maintenance
Following are the Maintenance Required in OBTR to use the MPI4 product for Money

Market Deals.

e MM Branch Parameter

e Treasury Branch Parameter

e Treasury Messaging Parameter

e Local Holidays

e MM Batch Maintenance

¢ Floating Rate Maintenance

e Treasury Interest Class Maintenance
e Treasury Charge Class

e Treasury Tax Rule Maintenance

e Treasury Tax Scheme Class

e Treasury FATCA Rule Maintenance

e Treasury FATCA-Product Account Classes and Instruments Maintenance
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1.24. An
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nexure

1.24.1.1. Annexure-1

Event Accounting Entries of all the above products are available in embedded file.

Events Account_Ent

ries_Advice.xlsb

1.24.1.2. Annexure —2

OBTR is using synchronous and asynchronous gateway services to ensure data flow from

external system to OBTR in XML format.

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

Gateway service for Money Market is OBTRMMService and following are the operations under

Money Market Service.

Service
Serivce Name Description Operations Operation Description

Money Market Rollover of Money Market
OBTRMMService | Service RolloverMMContract Contract

Money Market Reversal of Money Market
OBTRMMService | Service ReverseMMPayment Payment

Money Market Reversal of Money Market
OBTRMMService | Service ReverseMMContract Contract

Money Market Query of Money Market
OBTRMMService | Service QueryProduct Product

Money Market Query of Money Market
OBTRMMService | Service QueryMMPayment Payment

Money Market Query of Money Market
OBTRMMService | Service QueryMMContract Contract

Money Market Modification of  Money
OBTRMMService | Service ModifyProduct Market Product

Money Market Modification of  Money
OBTRMMService | Service ModifyMMContract Market Contract

Money Market Money Market Value Dated
OBTRMMService | Service MMVamiContract Changes
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Authorization of  Money

Money Market Market Value Dated
OBTRMMService | Service MMVamiAuthorize Changes

Money Market Deletion of Money Market
OBTRMMService | Service DeleteProduct Product

Money Market Deletion of Money Market
OBTRMMService | Service DeleteMMPayment Payment

Money Market Deletion of Money Market
OBTRMMService | Service DeleteMMContract Contract

Money Market Creation of Money Market
OBTRMMService | Service CreateProduct Product

Money Market Creation of Money Market
OBTRMMService | Service CreateMMPayment Payment

Money Market Creation of Money Market
OBTRMMService | Service CreateMMContract Contract

Money Market Confirmation of  Money
OBTRMMService | Service ConfirmMMContract Market Contract

Money Market Bulk Upload of LD MM
OBTRMMService | Service BulkUploadLDMMRate | Floating Rate

Money Market Authorization of Money
OBTRMMService | Service AuthorizeProduct Market Product

Money Market Authorization of Money
OBTRMMService | Service AuthorizeMMPayment | Market Payment

Money Market Authorization of  Money
OBTRMMService | Service AuthorizeMMContract | Market Contract
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