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1. Product Catalogue - Treasury – Derivatives

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

1.1. Product Code - FRA1 

FRA1 Forward Rate Agreement Trade Buy Product. 

1.1.1. Business Scenario 

Interest Rate Derivative Instrument FRA1 is parameterized with following features. 

1.1.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Buy operation of FRA Trade Deals.

 Banks, Primary Dealers, Financial Institutions are the main participants.

 Principal is a notional amount.

 Net interest payments happen on agreed settlement date based on contract (fixed) and

the settlement rate.

1.1.3. Detailed Coverage

FRA1 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal.

Product covers the following features:

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Inception Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest
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1.1.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in FRA1 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal  

DRVL Derivative Contract Revaluation 

DAMN Derivative Contract Amendment 

DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

1.1.5. Advices Supported 

Following Advices setup done in the FRA1 Product as part of Product Life Cycle. 

Advices 

DV_FRA_CONF FRA Confirmation 

DV_FRA_TRMN FRA Termination 

DV_FRA_AMND FRA Amendment 

DV_RATE_RESET FRA Rate Reset 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.1.6. Messages 

Following SWIFT Messages setup done in the FRA1 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 340 FRA Contract Confirmation 

MT 340 FRA Amendment 

MT 341 FRA Rate Reset 

MT 340 FRA Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.1.7. Interest / Charges / Commission & Fees 

Interest 

In FRA1 product two Interest components are parameterized 
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 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT- Derivative Out Leg Interest Component Fixed

Charges 

In FRA1 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge

1.1.8. Special/Other Features 

Brokerage 

FRA1 product is parameterized to handle Brokerage feature. The details available in 

the attached file. The attachment is best view in Adobe Acrobat.

DV_Brokerage_Setup 
_FRA1.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.1.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative FRA 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report
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 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report

1.1.10. Additional information (ex. UDF & other Special Maintenance) 

UDF Maintenance 

As part of FRA1 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 FRA1 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class
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1.2. Product Code - FRA2 

FRA2 - Forward Rate Agreement Trade Buy Product. 

1.2.1. Business Scenario 

Interest Rate Derivative Instrument FRA2 is parameterized with following features. 

1.2.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Sell operation of Trade FRA Deals.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Principal is a notional amount.

 Net interest payments happen on agreed settlement date based on contract (fixed) and

the settlement rate.

1.2.3. Detailed Coverage

FRA2 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal.

Product covers the following features:

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Inception Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.2.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in FRA2 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal  

DRVL Derivative Contract Revaluation 

DAMN Derivative Contract Amendment 
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DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

1.2.5. Advices Supported 

Following Advices setup done in the FRA2 Product as part of Product Life Cycle. 

Advices 

DV_FRA_CONF FRA Confirmation 

DV_FRA_TRMN FRA Termination 

DV_FRA_AMND FRA Amendment 

DV_RATE_RESET FRA Rate Reset 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.2.6. Messages 

Following SWIFT Messages setup done in the FRA2 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 340 FRA Contract Confirmation 

MT 340 FRA Amendment 

MT 341 FRA Rate Reset 

MT 340 FRA Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.2.7. Interest / Charges / Commission and Fees 

Interest 

In FRA2 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT1- Derivative Out Leg Interest Component Fixed

Charges 

In FRA2 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge

1.2.8. Special/Other Features 
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Brokerage 

FRA2 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_FRA2.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.2.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative FRA 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report

1.2.10. Additional information (ex. UDF & other Special Maintenance) 

UDF Maintenance 

As part of FRA2 Product Setup there is option available to capture other details about the 

deal or the parties involved using UDF Maintenance. 
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Other Special Maintenance 

Following are the Maintenance Required in OBTR to use the FRA2 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class
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1.3. Product Code - FRA3 

FRA3 Forward Rate Agreement Trade Buy Product. 

1.3.1. Business Scenario 

Interest Rate Derivative Instrument FRA3 is parameterized with following features. 

1.3.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Sell operation of Hedge FRA Deals.

 Banks, Primary Dealers, Financial Institutions are the main participants.

 Principal is a notional amount.

 Net interest payments happen on agreed settlement date based on contract

(fixed) and the settlement rate.

1.3.3. Detailed Coverage 

FRA3 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Daily Interest Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.3.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in FRA3 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 
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DTAM Derivative Contract Termination 

Amortization 

DTRB Derivative Contract Pre-Termination 

DTER Derivative Contract Termination 

DIAC Derivative Interest Accrual 

1.3.5. Advices Supported 

Following Advices setup done in the FRA3 Product as part of Product Life Cycle. 

Advices 

DV_FRA_CONF FRA Confirmation 

DV_FRA_TRMN FRA Termination 

DV_FRA_AMND FRA Amendment 

DV_RATE_RESET FRA Rate Reset 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.3.6. Messages 

Following SWIFT Messages setup done in the FRA3 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 340 FRA Contract Confirmation 

MT 340 FRA Amendment 

MT 341 FRA Rate Reset 

MT 340 FRA Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.3.7. Interest / Charges / Commission and Fees 

Interest 

In FRA3 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT- Derivative Out Leg Interest Component Fixed

Charges 

In FRA3 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.3.8. Special/Other Features 

Brokerage 

FRA3 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_FRA3.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.3.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative FRA 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report

1.3.10. Additional information (ex. UDF and other Special Maintenance) 
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UDF Maintenance 

As part of FRA3 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 FRA3 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class
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1.4. Product Code - FRA4 

FRA4 Forward Rate Agreement Trade Buy Product. 

1.4.1. Business Scenario 

Interest Rate Derivative Instrument FRA4 is parameterized with following features. 

1.4.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Sell operation of Hedge FRA Deals.

 Banks, Primary Dealers, Financial Institutions are the main participants.

 Principal is a notional amount.

 Net interest payments happen on agreed settlement date based on contract

(fixed) and the settlement rate.

1.4.3. Detailed Coverage 

FRA4 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Daily Interest Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.4.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in FRA4 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 
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DTAM Derivative Contract Termination 

Amortization 

DTRB Derivative Contract Pre-Termination 

DTER Derivative Contract Termination 

DIAC Derivative Interest Accrual 

1.4.5. Advices Supported 

Following Advices setup done in the FRA4 Product as part of Product Life Cycle. 

Advices 

DV_FRA_CONF FRA Confirmation 

DV_FRA_TRMN FRA Termination 

DV_FRA_AMND FRA Amendment 

DV_RATE_RESET FRA Rate Reset 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.4.6. Messages 

Following SWIFT Messages setup done in the FRA4 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 340 FRA Contract Confirmation 

MT 340 FRA Amendment 

MT 341 FRA Rate Reset 

MT 340 FRA Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.4.7. Interest / Charges / Commission and Fees 

Interest 

In FRA4 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT1- Derivative Out Leg Interest Component Fixed

Charges 

In FRA4 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.4.8. Special/Other Features 

Brokerage 

FRA4 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_FRA4.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.4.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative FRA 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.4.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of FRA4 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 FRA4 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class
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1.5. Product Code - FRA6 

FRA6 Forward Rate Agreement Trade Buy Product. 

1.5.1. Business Scenario 

Interest Rate Derivative Instrument FRA6 is parameterized with following features. 

1.5.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Sell operation of Trade FRA Deals.

 Banks, Primary Dealers, Financial Institutions are the main participants.

 Principal is a notional amount.

 Net interest payments happen on agreed settlement date based on contract

(fixed) and the settlement rate.

1.5.3. Detailed Coverage 

FRA6 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.5.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in FRA6 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DAMN Derivative Contract Amendment 

DIAM Derivate Contract Inception 

Amortization 
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DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Derivative Contract Pre-Termination 

DTER Derivative Contract Termination 

 

1.5.5. Advices Supported 

Following Advices setup done in the FRA6 Product as part of Product Life Cycle. 

Advices  

DV_FRA_CONF    FRA Confirmation 

DV_FRA_TRMN  FRA Termination 

DV_FRA_AMND   FRA Amendment 

DV_RATE_RESET FRA Rate Reset 

DV_ASSIGN_1   Assignment Adv to Deal Party 

DV_ASSIGN_2  Assignment Adv to Assigning Party 

 

1.5.6. Messages  

Following SWIFT Messages setup done in the FRA6 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 340 FRA Contract Confirmation 

MT 340 FRA Amendment 

MT 341 FRA Rate Reset 

MT 340 FRA Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.5.7. Interest / Charges / Commission and Fees 

Interest 

In FRA6 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating 

 DV_IT_OUT- Derivative Out Leg Interest Component Fixed 

Charges 

In FRA6 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge 

 DV_AM_CHRG- Derivative Amendment Charge 

 DV_TM_CHRG- Derivative Termination Charge 
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1.5.8. Special/Other Features 

Brokerage 

FRA6 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup
_FRA6.docx

Tax Details 

In FRA6 product is parameterized with below mentioned Tax Class. 

 DV_TAX  -- Derivative Tax Component

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.5.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative FRA 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.5.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of FRA6 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 FRA6 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class
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1.6. Product Code - IRS1 

IRS1 - Interest Rate Swap Trade Buy Product. 

1.6.1. Business Scenario 

Interest Rate Derivative Instrument IRS1 is parameterized with following features. 

1.6.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to float rates of interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a

specified period.

1.6.3. Detailed Coverage 

IRS1 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.6.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS1 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DAMN Derivative Contract Amendment 
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DIAM Derivate Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

 

1.6.5. Advices Supported 

Following Advices setup done in the IRS1 Product as part of Product Life Cycle. 

Advices  

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND   IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1   Assignment Adv to Deal Party 

DV_ASSIGN_2  Assignment Adv to Assigning Party 

 

1.6.6. Messages  

Following SWIFT Messages setup done in the IRS1 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.6.7. Interest / Charges / Commission and Fees 

Interest 

In IRS1 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating 

 DV_IT_OUT- Derivative Out Leg Interest Component Fixed 

Charges 

In IRS1 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge 

 DV_AM_CHRG- Derivative Amendment Charge 

 DV_TM_CHRG- Derivative Termination Charge 
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1.6.8. Special/Other Features 

Brokerage 

IRS1 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS1.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.6.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.6.10. Additional information (ex. UDF and other Special Maintenance)  

UDF Maintenance 

As part of IRS1 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 IRS1 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter 

 General Ledger Parameter 

 Interest & Charges Parameter 

 Journal Entry Parameter 

 Messaging Parameter 

 Local Holidays 

 Derivative Batch Maintenance 

 Derivative Type Maintenance 

 Master Agreement 

 Messaging Party Maintenance 

 Limit Processing 

 Charge Class  

 Tax Scheme Class 
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1.7. Product Code - IRS2 

IRS2 - Interest Rate Swap Trade Buy Product. 

1.7.1. Business Scenario 

Interest Rate Derivative Instrument IRS2 is parameterized with following features. 

1.7.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to float rates of interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a

specified period.

1.7.3. Detailed Coverage 

IRS2 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Fixed Rate Interest

 Floating Rate Interest

1.7.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS2 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DAMN Derivative Contract Amendment 
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DIAM Derivate Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.7.5. Advices Supported 

Following Advices setup done in the IRS2 Product as part of Product Life Cycle. 

Advices 

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.7.6. Messages 

Following SWIFT Messages setup done in the IRS2 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.7.7. Interest / Charges / Commission and Fees 

Interest 

In IRS2 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In FRA6 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.7.8. Special/Other Features 

Brokerage 

IRS2 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS2.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.7.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.7.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS2 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 IRS2 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.8. Product Code - IRS3 

IRS3 - Interest Rate Swap Trade Product Floating to Floating. 

1.8.1. Business Scenario 

Interest Rate Derivative Instrument IRS3 is parameterized with following features. 

1.8.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS floating to floating.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to floating or floating to floating rates of

interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a specified

period.

1.8.3. Detailed Coverage 

IRS3 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered  Sell Deal

 Buy Deal

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of Deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

1.8.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS3 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DAMN Derivative Contract Amendment 

DIAM Derivate Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.8.5. Advices Supported 

Following Advices setup done in the IRS3 Product as part of Product Life Cycle. 

Advices 

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.8.6. Messages 

Following SWIFT Messages setup done in the IRS3 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.8.7. Interest / Charges / Commission and Fees 

Interest 

In IRS3 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In IRS3 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.8.8. Special/Other Features 

Brokerage 

IRS3 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS3.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.8.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.8.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS3 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 IRS3 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.9. Product Code - IRS4 

IRS4 - Interest Rate Swap Trade Product Floating to Floating. 

1.9.1. Business Scenario 

Interest Rate Derivative Instrument IRS4 is parameterized with following features. 

1.9.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS Buy.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to floating or floating to floating rates of

interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a specified

period.

1.9.3. Detailed Coverage 

IRS4 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered  Buy Deal

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Interest Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.9.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS4 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DIAC Derivative Interest Accrual 

DPLQ Derivative Principal Liquidation 

1.9.5. Advices Supported 

Following Advices setup done in the IRS4 Product as part of Product Life Cycle. 

Advices 

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.9.6. Messages 

Following SWIFT Messages setup done in the IRS4 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.9.7. Interest / Charges / Commission and Fees 

Interest 

In IRS4 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT - Derivative Out Leg Interest Component Fixed

Charges 

In IRS4 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.9.8. Special/Other Features 

Brokerage 

IRS4 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS4.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.9.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report
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 Settled Contracts Report

1.9.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS4 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 IRS4 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.10. Product Code - IRS5 

IRS5 - Interest Rate Swap Hedge Product for Sell. 

1.10.1. Business Scenario 

Interest Rate Derivative Instrument IRS5 is parameterized with following features. 

1.10.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS Sell.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to floating or floating to floating rates of

interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a specified

period.

1.10.3. Detailed Coverage 

IRS5 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered  Sell Deal

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Interest Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.10.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS5 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Derivative Contract Pre-Termination 

DTER Derivative Contract Termination 

DIAC Derivative Interest Accrual 

DPLQ Derivative Principal Liquidation 

1.10.5. Advices Supported 

Following Advices setup done in the IRS5 Product as part of Product Life Cycle. 

Advices 

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.10.6. Messages 

Following SWIFT Messages setup done in the IRS5 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.10.7. Interest / Charges / Commission and Fees 

Interest 

In IRS5 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT - Derivative Out Leg Interest Component Fixed

Charges 

In IRS4 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.10.8. Special/Other Features 

Brokerage 

IRS5 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS5.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.10.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.10.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS5 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 IRS5 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.11. Product Code - IRS6 

IRS6 - Interest Rate Swap Hedge Product for Floating to Floating. 

1.11.1. Business Scenario 

Interest Rate Derivative Instrument IRS6 is parameterized with following features. 

1.11.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS Floating to Floating.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to floating or floating to floating rates of

interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a specified

period.

1.11.3. Detailed Coverage 

IRS6 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered  Buy Deal

 Sell Deal

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Interest Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details Floating Rate Interest 

1.11.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS6 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 



 

Copyright @ 2020, 2021 42  
All Rights Reserved 

 

DLIQ Derivative Deal Liquidation 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Derivative Contract Pre-Termination 

DTER Derivative Contract Termination 

DIAC Derivative Interest Accrual 

DPLQ Derivative Principal Liquidation 

 

1.11.5. Advices Supported 

Following Advices setup done in the IRS6 Product as part of Product Life Cycle. 

Advices  

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND   IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1   Assignment Adv to Deal Party 

DV_ASSIGN_2  Assignment Adv to Assigning Party 

 

1.11.6. Messages  

Following SWIFT Messages setup done in the IRS6 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.11.7. Interest / Charges / Commission and Fees 

Interest 

In IRS5 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating 

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed 

Charges 

In IRS4 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge 

 DV_AM_CHRG- Derivative Amendment Charge 

 DV_TM_CHRG- Derivative Termination Charge 
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1.11.8. Special/Other Features 

Brokerage 

IRS6 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_IRS6.pdf

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.11.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report
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 Settled Contracts Report

1.11.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS6 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 IRS6 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.12. Product Code - IRS7 

IRS7 - Interest Rate Swap Trade Buy Product Tax Attached. 

1.12.1. Business Scenario 

Interest Rate Derivative Instrument IRS7 is parameterized with following features. 

1.12.2. Synopsis (ex. high level features etc.) 

 It is an Over the Counter (OTC) Interest Rate Derivative Instrument.

 Perform Trade Buy operation of IRS.

 Banks, Primary Dealers, and, Financial Institutions are the main participants.

 Contract involves exchange of fixed to floating rates of interest.

 It is a contract between two parties exchanging or swapping a stream of interest

payments for a notional principal amount on multiple occasions during a specified

period.

1.12.3. Detailed Coverage 

IRS7 Derivative Instrument is meant for Forward Rate Agreement Trade Buy Deal. 

Product covers the following features: 

Features Type 

Types of the Deal Covered  Buy Deal

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.12.4. Events covered (including brief info. on accounting) 

To complete the Life Cycle of Forward Rate Agreement following events are 

parameterized in IRS7 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DRVL Derivative Contract Revaluation 
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DAMN Derivative Contract Amendment 

DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.12.5. Advices Supported 

Following Advices setup done in the IRS7 Product as part of Product Life Cycle. 

Advices 

DV_IRS_TRMN  IRS Termination 

DV_IRS_AMND IRS Amendment 

DV_IRS_CONF IRS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.12.6. Messages 

Following SWIFT Messages setup done in the IRS7 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 360 IRS Contract Confirmation 

MT 360 IRS Amendment 

MT 362 DV Rate Reset 

MT 364 IRS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.12.7. Interest / Charges / Commission and Fees 

Interest 

In IRS7 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT - Derivative Out Leg Interest Component Fixed

Charges 

In IRS7 product following Charge components are parameterized 

 DV_BK_CHRG- Derivative Booking Charge

 DV_AM_CHRG- Derivative Amendment Charge

 DV_TM_CHRG- Derivative Termination Charge
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1.12.8. Special/Other Features 

Brokerage 

IRS7 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup
_IRS7.docx

Tax Details 

In IRS7 product is parameterized with below mentioned Tax Class 

 DV_TAX – Derivative Tax Component

Other Features 

Apart from the above mentioned features, below are some features which can be 

parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.12.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative IRS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report
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 Interest Accrual Report

 Settled Contracts Report

1.12.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of IRS7 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 IRS7 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest & Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.13. Product Code - CCS1 

CCS1 - Cross Currency Swap Trade Buy product. 

1.13.1. Business Scenario 

Foreign Currency derivatives Instrument CCS1 is parameterized with below mentioned 

features. 

1.13.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument. 

 Perform Trade operation of CCS. 

 Banks, Dealers and Financial Institutions are the main participants. 

 Two legs of the swap are denominated in different currencies. 

 Exchange of Principal at the prevailing spot exchange rate with an agreement to 

reverse the exchange of currencies, at the same spot exchange rate, at a fixed 

date in the future. 

 Interest payments happen on maturity of Swap. 

1.13.3. Detailed Coverage 

CCS1 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking 

 

 Notional Limit Tracking 

 Fair Value Limit Tracking 

 Risk Weighted Limit Tracking 

Interest Settlement Net Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest 

 Fixed Rate Interest 

 

1.13.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS1 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation  



Copyright @ 2020, 2021 50 
All Rights Reserved 

DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DRVL Derivative Contract Revaluation 

DAMN Derivative Contract Amendment 

DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.13.5. Advices Supported 

Following Advices setup done in the CCS1 Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.13.6. Messages 

Following SWIFT Messages setup done in the CCS1 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.13.7. Interest / Charges / Commission and Fees 

Interest 

In CCS1 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT - Derivative Out Leg Interest Component Fixed

Charges 

In CCS1 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge
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1.13.8. Special/Other Features 

Brokerage 

CCS1 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_CCS1.pdf

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.13.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.13.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of CCS1 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 CCS1 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.14. Product Code - CCS2 

CCS2 - Cross Currency Swap Trade Sell product. 

1.14.1. Business Scenario 

Foreign Currency derivatives Instrument CCS2 is parameterized with below mentioned 

features. 

1.14.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument.

 Perform Trade operation of CCS Sell.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap

1.14.3. Detailed Coverage 

CCS2 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.14.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS2 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DRRL Derivative Revaluation Reversal 

DRVL Derivative Contract Revaluation 

DAMN Derivative Contract Amendment 

DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.14.5. Advices Supported 

Following Advices setup done in the CCS2 Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.14.6. Messages 

Following SWIFT Messages setup done in the CCS2 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.14.7. Interest / Charges / Commission and Fees 

Interest 

In CCS2 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In CCS2 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge
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1.14.8. Special/Other Features 

Brokerage 

CCS2 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_CCS2.pdf

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.14.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.14.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of CCS2 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 CCS2 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.15. Product Code - CCS3 

CCS3 - Cross Currency Swap Trade Floating to floating. 

1.15.1. Business Scenario 

Foreign Currency derivatives Instrument CCS3 is parameterized with below mentioned 

features. 

1.15.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument.

 Perform Trade operation of CCS Sell.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Net Interest payments happen on maturity of Swap

1.15.3. Detailed Coverage 

CCS3 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Trade Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Revaluation Covered Fair Value Revaluation of deal 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

1.15.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS3 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 
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DRRL Derivative Revaluation Reversal 

DRVL Derivative Contract Revaluation 

DAMN Derivative Contract Amendment 

DIAM Derivative Contract Inception 

Amortization 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.15.5. Interest / Charges / Commission and Fees 

Interest 

In CCS3 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In CCS3 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge

1.15.6. Special/Other Features 

Brokerage 

CCS3 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_CCS3.pdf

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese
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Denominator  360

 365

 Actual

1.15.7. Advices Supported 

Following Advices setup done in the CCS3 Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.15.8. Messages 

Following SWIFT Messages setup done in the CCS3 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.15.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.15.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of CCS3 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 CCS3 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.16. Product Code - CCS4 

CCS4 - Cross Currency Swap Hedge product buy. 

1.16.1. Business Scenario 

Foreign Currency derivatives Instrument CCS4 is parameterized with below mentioned 

features. 

1.16.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument.

 Perform Trade operation of CCS Sell.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Net Interest payments happen on maturity of Swap

1.16.3. Detailed Coverage 

CCS4 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Buy Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.16.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS4 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

1.16.5. Interest / Charges / Commission and Fees 

Interest 

In CCS4 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT - Derivative Out Leg Interest Component Fixed

Charges 

In CCS4 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge

1.16.6. Special/Other Features 

Brokerage 

CCS4 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_CCS4.pdf

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360
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 365

 Actual

1.16.7. Advices Supported 

Following Advices setup done in the CCS4 Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.16.8. Messages 

Following SWIFT Messages setup done in the CCS4 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.16.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.16.10. Additional information (ex. UDF and other Special Maintenance)  

UDF Maintenance 

As part of CCS4 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 CCS4 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter 

 General Ledger Parameter 

 Interest and Charges Parameter 

 Journal Entry Parameter 

 Messaging Parameter 

 Local Holidays 

 Derivative Batch Maintenance 

 Derivative Type Maintenance 

 Master Agreement 

 Messaging Party Maintenance 

 Limit Processing 

 Charge Class  

 Tax Scheme Class 
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1.17. Product Code - CCS5 

CCS5 - Cross Currency Swap Hedge product Sell. 

1.17.1. Business Scenario 

Foreign Currency derivatives Instrument CCS5 is parameterized with below mentioned 

features. 

1.17.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument.

 Perform Hedge operation of CCS.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap.

1.17.3. Detailed Coverage 

CCS5 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.17.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS5 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

1.17.5. Interest / Charges / Commission and Fees 

Interest 

In CCS5 product two Interest components are parameterized 

 DV_INT_IN1 - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In CCS4 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge

1.17.6. Special/Other Features 

Brokerage 

CCS5 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup 
_CCS5.pdf

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360
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  365 

 Actual 

 

1.17.7. Advices Supported 

Following Advices setup done in the CCS5 Product as part of Product Life Cycle. 

Advices  

DV_CCS_TRMN  CCS Termination 

DV_CCS_AMND   CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1   Assignment Adv to Deal Party 

DV_ASSIGN_2  Assignment Adv to Assigning Party 

 

1.17.8. Messages  

Following SWIFT Messages setup done in the CCS5 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.17.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report 

 Contract Activity Report 

 Contract Revaluation Report 

 Deal Cust Detailed Report 

 Deal Cust Summary Report 

 Exception Report 

 Interest Accrual Report 

 Settled Contracts Report 
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1.17.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of CCS5 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 CCS5 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.18. Product Code - CCS6 

CCS6 - Cross Currency Swap Hedge product. 

1.18.1. Business Scenario 

Foreign Currency derivatives Instrument CCS6 is parameterized with below mentioned 

features. 

1.18.2. Synopsis (ex. high level features etc.) 

 It is a Foreign Currency Derivative Instrument.

 Perform Hedge operation of CCS.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap.

1.18.3. Detailed Coverage 

CCS6 Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.18.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCS6 product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.18.5. Interest / Charges / Commission and Fees 

Interest 

In CCS6 product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

Charges 

In CCS6 product following Charge components are parameterized 

 DV_BK_CHRG - Derivative Booking Charge

 DV_AM_CHRG - Derivative Amendment Charge

 DV_TM_CHRG - Derivative Termination Charge

1.18.6. Special/Other Features 

Brokerage 

CCS6 product is parameterized to handle Brokerage feature. The details available in 

embedded file. 

DV_Brokerage_Setup
_CCS6.docx

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese
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Denominator  360

 365

 Actual

1.18.7. Advices Supported 

Following Advices setup done in the CCS6 Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 

1.18.8. Messages 

Following SWIFT Messages setup done in the CCS6 product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.18.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report
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1.18.10. Additional information (ex. UDF and other Special Maintenance)  

UDF Maintenance 

As part of CCS6 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 CCS6 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter 

 General Ledger Parameter 

 Interest and Charges Parameter 

 Journal Entry Parameter 

 Messaging Parameter 

 Local Holidays 

 Derivative Batch Maintenance 

 Derivative Type Maintenance 

 Master Agreement 

 Messaging Party Maintenance 

 Limit Processing 

 Charge Class  

 Tax Scheme Class 
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1.19. Product Code - CMTM 

CMTM – Cross Currency Mark to Market 

1.19.1. Business Scenario 

Cross Currency Mark to Market Swaps having Principal Amortized schedules 

synchronized with Principal Reset Schedules. 

1.19.2. Synopsis (ex. high level features etc.) 

 It is a Cross Currency Derivative Instrument.

 Perform Hedge operation of CCS.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap.

1.19.3. Detailed Coverage 

CMTM Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.19.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CMTM product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 
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DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

 

1.19.5. Interest / Charges / Commission and Fees 

Interest 

In CMTM product two Interest components are parameterized  

 DV_INT_IN - Derivative In Leg Interest Component Floating 

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed 

 
1.19.6. Special/Other Features 

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  

 

 Contract Rate 

 Branch Rate 

Interest Calculation Basis Numerator 

 30-Euro 

 30-US 

 Actual 

 30-ISDA 

 30-PSA 

 Actual-Japanese 

Denominator 

 

 360 

 365 

 Actual 

 

1.19.7. Advices Supported 

Following Advices setup done in the CMTM Product as part of Product Life Cycle. 

Advices  

DV_CCS_TRMN  CCS Termination 

DV_CCS_AMND   CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1   Assignment Adv to Deal Party 

DV_ASSIGN_2  Assignment Adv to Assigning Party 
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1.19.8. Messages 

Following SWIFT Messages setup done in the CMTM product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.19.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report

1.19.10. Additional information (ex. UDF and other Special Maintenance) 

UDF Maintenance 

As part of CMTM 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 CCS6 product for Derivative 

Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter
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 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class



Copyright @ 2020, 2021 77 
All Rights Reserved 

1.20. Product Code - CMAN 

CMAN – Cross Currency 

1.20.1. Business Scenario 

Cross Currency Mark to Market Swaps without Principal Amortized schedules. 

1.20.2. Synopsis (ex. high level features etc.) 

 It is a Cross Currency Derivative Instrument.

 Perform Hedge operation of CCS.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap.

1.20.3. Detailed Coverage 

CMAM Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.20.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CMAM product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 
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DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.20.5. Interest / Charges / Commission and Fees 

Interest 

In CMAM product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

1.20.6. Special/Other Features 

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.20.7. Advices Supported 

Following Advices setup done in the CMAM Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 
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1.20.8. Messages  

Following SWIFT Messages setup done in the CMAM product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.20.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report 

 Contract Activity Report 

 Contract Revaluation Report 

 Deal Cust Detailed Report 

 Deal Cust Summary Report 

 Exception Report 

 Interest Accrual Report 

 Settled Contracts Report 

1.20.10. Additional information (ex. UDF and other Special Maintenance)  

Other Special Maintenance 

Following are the Maintenance Required in OBTR to use the CMAM product for 

Derivative Forward Deals. 

 Derivative Branch Parameter 

 General Ledger Parameter 

 Interest and Charges Parameter 

 Journal Entry Parameter 

 Messaging Parameter 

 Local Holidays 
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 Derivative Batch Maintenance

 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class
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1.21. Product Code - CMWK 

CMWK– Cross Currency Market 

1.21.1. Business Scenario 

Cross Currency Mark to Market Swaps having asynchronous principal and principal reset 

schedules. 

1.21.2. Synopsis (ex. high level features etc.) 

 It is a Cross Currency Derivative Instrument. 

 Perform Hedge operation of CCS. 

 Banks, Dealers and Financial Institutions are the main participants. 

 Two legs of the swap are denominated in different currencies. 

 Exchange of Principal at the prevailing spot exchange rate with an agreement to 

reverse the exchange of currencies, at the same spot exchange rate, at a fixed 

date in the future. 

 Interest payments happen on maturity of Swap. 

1.21.3. Detailed Coverage 

CMWK Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking 

 

 Notional Limit Tracking 

 Fair Value Limit Tracking 

 Risk Weighted Limit Tracking 

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest 

 Fixed Rate Interest 

 

1.21.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CMWK product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation  
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DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 

DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.21.5. Interest / Charges / Commission and Fees 

Interest 

In CMWK product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

1.21.6. Special/Other Features 

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.21.7. Advices Supported 

Following Advices setup done in the CMWK Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 
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1.21.8. Messages 

Following SWIFT Messages setup done in the CMWK product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

1.21.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCS 

Deal. 

 Back Dated Contracts Report

 Contract Activity Report

 Contract Revaluation Report

 Deal Cust Detailed Report

 Deal Cust Summary Report

 Exception Report

 Interest Accrual Report

 Settled Contracts Report

1.21.10. Additional information (ex. UDF and other Special Maintenance) 

Other Special Maintenance 

Following are the Maintenance Required in OBTR to use the CMWK product for 

Derivative Forward Deals. 

 Derivative Branch Parameter

 General Ledger Parameter

 Interest and Charges Parameter

 Journal Entry Parameter

 Messaging Parameter

 Local Holidays

 Derivative Batch Maintenance



 

Copyright @ 2020, 2021 84  
All Rights Reserved 

 

 Derivative Type Maintenance 

 Master Agreement 

 Messaging Party Maintenance 

 Limit Processing 

 Charge Class  

 Tax Scheme Class 
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1.22. Product Code - CCSB 

CCSB– Cross Currency Market 

1.22.1. Business Scenario 

Cross Currency Mark to Market Swaps with amendment fee details. 

1.22.2. Synopsis (ex. high level features etc.) 

 It is a Cross Currency Derivative Instrument.

 Perform Hedge operation of CCS.

 Banks, Dealers and Financial Institutions are the main participants.

 Two legs of the swap are denominated in different currencies.

 Exchange of Principal at the prevailing spot exchange rate with an agreement to

reverse the exchange of currencies, at the same spot exchange rate, at a fixed

date in the future.

 Interest payments happen on maturity of Swap.

1.22.3. Detailed Coverage 

CCSB Derivative Instrument is meant for Cross Currency Swap Trade Deal. Product 

covers the following features: 

Features Type 

Types of the Deal Covered Sell Deal 

Types of the Contract Covered Hedge Deal 

Payment Method Covered Actual/365 – Per Annum Basis 

Interest Accrual Daily Accrual 

Amortization Amortization of Termination Gain/Loss 

Limit Tracking  Notional Limit Tracking

 Fair Value Limit Tracking

 Risk Weighted Limit Tracking

Interest Settlement Interest Settlement 

Termination of Deal Pre - Termination 

Interest Rate details  Floating Rate Interest

 Fixed Rate Interest

1.22.4. Events covered (including brief info. on accounting) 

To meet the Life Cycle of Cross Currency Swap following events are parameterized in 

CCSB product. 

Events Covered Terminology 

DBOK Derivative Deal Booking 

DINT Derivative Deal Initiation 

DCON Derivative Deal Confirmation 

DLIQ Derivative Deal Liquidation 

DIAC Derivative Interest Accrual 
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DAMN Derivative Contract Amendment 

DRVS Derivative Contract Reversal 

DRVN Derivative Contract Rate Revision 

DTAM Derivative Contract Termination 

Amortization 

DTRB Booking of Termination Date 

DTER Derivative Contract Termination 

DPLQ Derivative Principal Liquidation 

1.22.5. Interest / Charges / Commission and Fees 

Interest 

In CCSB product two Interest components are parameterized 

 DV_INT_IN - Derivative In Leg Interest Component Floating

 DV_IT_OUT1 - Derivative Out Leg Interest Component Fixed

1.22.6. Special/Other Features 

Other Features 

Apart from the above mentioned features, following features can be parameterized. 

Features Parameters 

Revaluation  Contract Rate

 Branch Rate

Interest Calculation Basis Numerator 

 30-Euro

 30-US

 Actual

 30-ISDA

 30-PSA

 Actual-Japanese

Denominator  360

 365

 Actual

1.22.7. Advices Supported 

Following Advices setup done in the CCSB Product as part of Product Life Cycle. 

Advices 

DV_CCS_TRMN CCS Termination 

DV_CCS_AMND CCS Amendment 

DV_CCS_CONF CCS Contract Confirmation 

DV_ASSIGN_1 Assignment Adv to Deal Party 

DV_ASSIGN_2 Assignment Adv to Assigning Party 
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1.22.8. Messages  

Following SWIFT Messages setup done in the CCSB product as part of product life cycle. 

SWIFT Messages Contract Field 

MT 361 CCS Contract Confirmation 

MT 361 CCS Amendment 

MT 362 DV Rate Reset 

MT 365 CCS Termination 

MT 900 Debit Message 

MT 910 Credit Message 

MT 202 Bank Transfer 

 

1.22.9. Reports Availability 

Following are the pre-defined BIP Reports available in OBTR as part of Derivative CCSB 

Deal. 

 Back Dated Contracts Report 

 Contract Activity Report 

 Contract Revaluation Report 

 Deal Cust Detailed Report 

 Deal Cust Summary Report 

 Exception Report 

 Interest Accrual Report 

 Settled Contracts Report 

1.22.10. Additional information (ex. UDF and other Special Maintenance)  

Other Special Maintenance 

Following are the Maintenance Required in OBTR to use the CCSB product for Derivative 

Forward Deals. 

 Derivative Branch Parameter 

 General Ledger Parameter 

 Interest and Charges Parameter 

 Journal Entry Parameter 

 Messaging Parameter 

 Local Holidays 

 Derivative Batch Maintenance 
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 Derivative Type Maintenance

 Master Agreement

 Messaging Party Maintenance

 Limit Processing

 Charge Class

 Tax Scheme Class

2. ANNEXURE

DV_EVENT_AC 
ENTRY.xlsx





Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS1 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS2 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 


 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS3 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 


 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS4 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS5 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: CCS6 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: FRA1 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: FRA2 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 


 


 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: FRA3 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 


 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: FRA4 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: FRA6 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS1 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS2 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS3 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS4 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS5 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS6 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 








Broker Master Maintenance 


Broker Code: CHO000100 


Broker Association 


Broker Code: CHO000100 


Product Code: IRS7 


Rule Code: DV_BROK 


Brokerage Charged 


Basis Amount To: 1000000 – 1% 


Basis Amount To:  2000000 - .75% 


Basis Amount To:  5000000- .50% 


Basis Amount To: 10000000- .40% 






PRODUCT_DEFINITION

		Serial No		PRODUCT_CODE		PRODUCT_DESCRIPTION		PRODUCT_SLOGAN		PRODUCT_REMARKS		PRODUCT_START_DATE		PRODUCT_END_DATE		PRODUCT_GROUP		WAREHOUSE_CODE		PART_OF_PRODUCT		MODULE		POOL_CODE		NO_OF_LEGS		BRANCHES_LIST		CURRENCIES_LIST		CATEGORIES_LIST		NORMAL_RATE_VARIANCE		MAXIMUM_RATE_VARIANCE		PRODUCT_TYPE		RATE_CODE_PREFERRED		RATE_TYPE_PREFERRED		RTH_CLASS		ASSET_CATEGORIES_LIST		LOCATION_LIST		GEN_MT103P		INCLUDE_FOR_TDS_CALC		INSTRUMENT_PRODUCT_ALLOW		PORTFOLIO_PRODUCT_ALLOW

		1		FRA1		Forward Rate Agreement Trade Product		Forward Rate Agreement Trade Product		FRA Tarde Buy Product		1/1/00				DVFA						DV						D		D		D		3		100		FA		M		STANDARD

		2		FRA2		Forward Rate Agreement Trade Product		Forward Rate Agreement Trade Product		FRA Tarde Sell Product		1/1/00				DVFA						DV						D		D		D		3		100		FA		M		STANDARD

		3		FRA3		Forward Rate Agreement Hedge Product		Forward Rate Agreement Hedge Product		FRA Hedge Buy Product		1/1/00				DVFA						DV						D		D		D		3		100		FA		M		STANDARD

		4		FRA4		Forward Rate Agreement Hedge Product		Forward Rate Agreement Hedge Product		FRA Hedge Sell Product		1/1/00				DVFA						DV						D		D		D		3		100		FA		M		STANDARD

		5		FRA6		FRA Trade Tax Attached		FRA Trade Tax Attached		FRA Trade Buy Tax Attached		1/1/00				DVFA						DV						D		D		D		3		100		FA		M		STANDARD



		6		IRS1		Interest Rate Swap Trade Product		Interest Rate Swap Trade Product		IRS Trade Buy Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		7		IRS2		Interest Rate Swap Trade Product		Interest Rate Swap Trade Product		IRS Trade Sell Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		8		IRS3		Interest Rate Swap Trade Product		Interest Rate Swap Trade Product		IRS Trade Buy/Sell Floating to Floating Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		9		IRS4		Interest Rate Swap Hedge Product		Interest Rate Swap Hedge Product		IRS Hedge Buy Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		10		IRS5		Interest Rate Swap Hedge Product		Interest Rate Swap Hedge Product		IRS Hedge Sell Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		11		IRS6		Interest Rate Swap Hedge Product		Interest Rate Swap Hedge Product		IRS Hedge Buy/Sell Floating to Floating Product		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD

		12		IRS7		Interest Rate Swap Trade Product		Interest Rate Swap Trade Product		IRS Trade Buy Product Tax Attached		1/1/00				DVIS						DV						D		D		D		3		100		IA		M		STANDARD



		13		CCS1		Cross Currency Swap Trade Product		Cross Currency Swap Trade Product		CCS Trade Buy Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD

		14		CCS2		Cross Currency Swap Trade Product		Cross Currency Swap Trade Product		CCS Trade Sell Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD

		15		CCS3		Cross Currency Swap Trade Product		Cross Currency Swap Trade Product		CCS Trade Buy/Sell Floating to Floating Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD

		16		CCS4		Cross Currency Swap Hedge Product		Cross Currency Swap Hedge Product		CCS Hedge Buy Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD

		17		CCS5		Cross Currency Swap Hedge Product		Cross Currency Swap Hedge Product		CCS Hedge Sell Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD

		18		CCS6		Cross Currency Swap Hedge Product		Cross Currency Swap Hedge Product		CCS Hedge Buy/Sell Floating to Floating Product		1/11/05				DVCS						DV						D		D		D		3		100		CA		M		STANDARD





EVENTS

		PRODUCT_CODE		EVENT_CODE

Author: Event :

Mandatory

Associating the product with a class

If you have chosen to associate a deal product with an Event Accounting Entries and Advices Class, you can view all the events defined for the class, in this column.

A brief description of each event will be displayed in the Description field. 

Defining events for the product

If you choose not to associate the product with a class, you have to specify the different events in the life cycle of deals involving the deal product, in this field. Click  and choose an event from the list that is displayed. Choose an event by double clicking it.

For each event that you specify in this field, you should specify accounting entry and advice details, in the subsequent screens. If you select the Accounting Entries option, you should define the Accounting Role, Amount Item, Debit/Credit Code, Transaction Code and whether the accounting entries should be netted. If you select the Advices option, you should specify the advices that should be generated for the event.

A brief description of each event that you choose is displayed in the Description field. 
		EVENT_DESCR

		FRA1		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		FRA2		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		FRA3		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		FRA4		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		FRA6		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS1		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS2		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS3		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS4		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS5		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS6		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		IRS7		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DOPT		Event for Swaption Contract

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS1		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS2		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS3		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAM		Contract Inception Amortization

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRRL		Derivatives Revaluation Reversal

				DRVL		Contract Revaluation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS4		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS5		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation



		CCS6		DAMN		Contract Amendment

				DBOK		Contract Booking

				DCON		Deal Confirmation

				DIAC		Contract Interest Accrual

				DILQ		Contract Interest Liquidation

				DINT		Contract Initiation

				DPLQ		Contract Principal Liquidation

				DRVN		Contract Rate Revision

				DRVS		Contract Reversal

				DTAM		Contract Termination Amortization

				DTER		Contract Termination

				DTRB		Contract Pre-Termination

				RCON		Rate Confirmation







ACCOUNING ENTRIES

				PRODUCT_CODE		TRANSACTION_CODE		DR_CR_INDICATOR		NETTING_INDICATOR		EVENT_CODE

Author: Accounting Role (Deal Product - Events)
Alphanumeric; 15 Characters; Mandatory

Indicate the type of account into which the accounting entries should be passed when the event takes place. Pick up an Accounting Role from the option list.
		ACCOUNT_ROLE_CODE

Author: Amount Tag :

Alphanumeric; 10 Characters; Mandatory

Depending on the event, you can specify the amount for which the accounting entry is to be passed. For example, if the event is charge liquidation, the amount item involved will be the charge amount. Choose the tag associated with the Charge Amount.

In FLEXCUBE, Amount Tags are pre-defined.
		AMT_TAG

Author: Dr/Cr :

Mandatory:Yes

In this field, you can specify whether the Accounting Role that you defined earlier is for the debit or credit leg of the event.
		ROLE_TYPE

Author: Txn. Code 

Numeric; 3 Digits; 

Mandatory:Yes

Enter a Transaction Code that identifies the event. This should be a valid code defined in the Transaction Codes table. This code will indicate the type of accounting entry
		AMOUNT_TAG_TYPE

Author: Netting

Mandatory : Yes

Drop Down List:
Yes
No
		MIS_HEAD		GLMIS_UPDATE_FLAG

Author: Author:
YES
NO
		REVAL_REQUIRED		REVAL_PROFIT_GL		REVAL_LOSS_GL		REVAL_RATE_CODE		REVAL_TXN_CODE		MIS_SPREAD		HOLIDAY_TREATMENT

		FRA		FRA1		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N

				FRA1		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N

				FRA1		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N

				FRA1		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N

				FRA1		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N

				FRA1		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N

				FRA1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N

				FRA1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N

				FRA1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N

				FRA1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N

				FRA1		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N

				FRA1		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N

				FRA1		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N

				FRA1		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N

				FRA1		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N

				FRA1		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N

				FRA1		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N

				FRA1		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N

				FRA1		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N

				FRA1		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N

				FRA1		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N

				FRA1		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N

				FRA1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N

				FRA1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N

				FRA1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N

				FRA1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N

				FRA1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N

				FRA1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N

				FRA1		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXPC		X								N

				FRA1		DIL		D		N		DILQ		CUSTOMER		NET_INT_INCC		X								N

				FRA1		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INCC		I								N

				FRA1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N

				FRA1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N

				FRA1		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N

				FRA1		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXPC		E								N

				FRA1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N

				FRA1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N

				FRA1		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N

				FRA1		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N

				FRA1		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N

				FRA1		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N

				FRA1		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N

				FRA1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N

				FRA1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N

				FRA1		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N

				FRA1		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N

				FRA1		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N

				FRA1		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N

				FRA1		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N

				FRA1		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N

				FRA1		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N

				FRA1		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N

				FRA1		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N

				FRA1		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N

				FRA1		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N

				FRA1		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N

				FRA1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N

				FRA1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N

				FRA1		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N

				FRA1		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N

				FRA1		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N

				FRA1		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N

				FRA1		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N

				FRA1		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N

				FRA1		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N

				FRA1		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N

				FRA1		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N

				FRA1		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N

				FRA1		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N

				FRA1		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N

				FRA1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N

				FRA1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N

				FRA1		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N

				FRA1		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N

				FRA1		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N

				FRA1		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N

				FRA1		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N

				FRA1		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N

				FRA1		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N

				FRA1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N

				FRA1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N

				FRA1		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N

				FRA1		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N

				FRA1		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N

				FRA1		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N

				FRA1		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N

				FRA1		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N

				FRA1		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N

				FRA1		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N

				FRA1		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N

				FRA1		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N

				FRA1		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N



				FRA2		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				FRA2		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				FRA2		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				FRA2		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				FRA2		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				FRA2		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				FRA2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				FRA2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				FRA2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				FRA2		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA2		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA2		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				FRA2		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				FRA2		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				FRA2		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				FRA2		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				FRA2		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				FRA2		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				FRA2		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				FRA2		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				FRA2		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				FRA2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				FRA2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				FRA2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				FRA2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				FRA2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				FRA2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				FRA2		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXPC		X								N												N

				FRA2		DIL		D		N		DILQ		CUSTOMER		NET_INT_INCC		X								N												N

				FRA2		DIL		C		N		DILQ		DV_INT_IN1_INC		NET_INT_INCC		I								N												N

				FRA2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				FRA2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				FRA2		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				FRA2		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXPC		E								N												N

				FRA2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				FRA2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				FRA2		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				FRA2		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				FRA2		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA2		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA2		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				FRA2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				FRA2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				FRA2		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				FRA2		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				FRA2		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				FRA2		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				FRA2		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				FRA2		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				FRA2		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				FRA2		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				FRA2		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				FRA2		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				FRA2		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				FRA2		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				FRA2		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				FRA2		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				FRA2		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				FRA2		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				FRA2		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				FRA2		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				FRA2		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				FRA2		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				FRA2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				FRA2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				FRA2		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				FRA2		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				FRA2		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				FRA2		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				FRA2		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				FRA2		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				FRA2		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				FRA2		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				FRA2		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				FRA2		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				FRA2		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				FRA2		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				FRA2		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				FRA2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				FRA2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				FRA2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				FRA2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				FRA2		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				FRA2		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				FRA2		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				FRA2		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				FRA2		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				FRA2		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				FRA2		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				FRA2		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				FRA2		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				FRA2		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				FRA2		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				FRA2		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				FRA2		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				FRA3		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				FRA3		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				FRA3		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				FRA3		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				FRA3		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				FRA3		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA3		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA3		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA3		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				FRA3		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				FRA3		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC_NLSS		I		I						N												N

				FRA3		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC_NPRF		I		I						N												N

				FRA3		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_RAC		I		I						N												N

				FRA3		DIC		D		N		DIAC		DV_INT_IN_REC		DV_INT_IN_RAC		A		I						N												N

				FRA3		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC_NLSS		L		I						N												N

				FRA3		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC_NPRF		L		I						N												N

				FRA3		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_EAC_NLSS		E		I						N												N

				FRA3		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_EAC_NPRF		E		I						N												N

				FRA3		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_PAC		E		I						N												N

				FRA3		DIC		C		N		DIAC		DV_IT_OUT_PAY		DV_IT_OUT_PAC		L		I						N												N

				FRA3		DIC		C		N		DIAC		DV_IT_OUT_PIA		DV_IT_OUT_EAC_NLSS		A		I						N												N

				FRA3		DIC		C		N		DIAC		DV_IT_OUT_PIA		DV_IT_OUT_EAC_NPRF		A		I						N												N

				FRA3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				FRA3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				FRA3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				FRA3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				FRA3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				FRA3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				FRA3		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXPA		X								N												N

				FRA3		DIL		D		N		DILQ		CUSTOMER		NET_INT_INCA		X								N												N

				FRA3		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INCA		I								N												N

				FRA3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				FRA3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				FRA3		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				FRA3		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXPA		E								N												N

				FRA3		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				FRA3		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				FRA3		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				FRA3		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				FRA3		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA3		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA3		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA3		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				FRA3		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				FRA3		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				FRA3		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				FRA3		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				FRA3		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				FRA3		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				FRA3		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				FRA3		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				FRA3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				FRA3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				FRA3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				FRA3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				FRA3		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				FRA3		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				FRA3		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				FRA3		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				FRA3		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				FRA3		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				FRA3		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				FRA3		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				FRA3		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				FRA3		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				FRA3		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				FRA3		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				FRA3		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				FRA4		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				FRA4		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				FRA4		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				FRA4		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				FRA4		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				FRA4		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA4		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA4		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA4		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				FRA4		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				FRA4		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_IAC_NLSS		I		I						N												N

				FRA4		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_IAC_NPRF		I		I						N												N

				FRA4		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_RAC		I		I						N												N

				FRA4		DIC		D		N		DIAC		DV_INT_IN1_REC		DV_INT_IN1_RAC		A		I						N												N

				FRA4		DIC		D		N		DIAC		DV_INT_IN1_RIA		DV_INT_IN1_IAC_NLSS		L		I						N												N

				FRA4		DIC		D		N		DIAC		DV_INT_IN1_RIA		DV_INT_IN1_IAC_NPRF		L		I						N												N

				FRA4		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC_NLSS		E		I						N												N

				FRA4		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC_NPRF		E		I						N												N

				FRA4		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_PAC		E		I						N												N

				FRA4		DIC		C		N		DIAC		DV_IT_OUT1_PAY		DV_IT_OUT1_PAC		L		I						N												N

				FRA4		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC_NLSS		A		I						N												N

				FRA4		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC_NPRF		A		I						N												N

				FRA4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				FRA4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				FRA4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				FRA4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				FRA4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				FRA4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				FRA4		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXPA		X								N												N

				FRA4		DIL		D		N		DILQ		CUSTOMER		NET_INT_INCA		X								N												N

				FRA4		DIL		C		N		DILQ		DV_INT_IN1_INC		NET_INT_INCA		I								N												N

				FRA4		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				FRA4		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				FRA4		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				FRA4		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXPA		E								N												N

				FRA4		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				FRA4		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				FRA4		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				FRA4		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				FRA4		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				FRA4		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				FRA4		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				FRA4		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				FRA4		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				FRA4		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				FRA4		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				FRA4		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				FRA4		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				FRA4		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				FRA4		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				FRA4		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				FRA4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				FRA4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				FRA4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				FRA4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				FRA4		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				FRA4		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				FRA4		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				FRA4		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				FRA4		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				FRA4		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				FRA4		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				FRA4		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				FRA4		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				FRA4		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				FRA4		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				FRA4		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				FRA4		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				FRA6		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N

				FRA6		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N

				FRA6		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N

				FRA6		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N

				FRA6		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N

				FRA6		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N

				FRA6		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N

				FRA6		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N

				FRA6		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N

				FRA6		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N

				FRA6		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N

				FRA6		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N

				FRA6		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N

				FRA6		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N

				FRA6		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N

				FRA6		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N

				FRA6		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N

				FRA6		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N

				FRA6		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N

				FRA6		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N

				FRA6		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N

				FRA6		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N

				FRA6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				FRA6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				FRA6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				FRA6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				FRA6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				FRA6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				FRA6		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXPC		X								N												N

				FRA6		DIL		D		N		DILQ		CUSTOMER		NET_INT_INCC		X								N												N

				FRA6		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INCC		I								N												N

				FRA6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				FRA6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				FRA6		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				FRA6		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXPC		E								N												N

				FRA6		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				FRA6		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				FRA6		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				FRA6		DIL		D		N		DILQ		CUSTOMER		DV_TAX3_LIQD		X		T						N												N

				FRA6		DIL		C		N		DILQ		DV_TAX3_PTA		DV_TAX3_LIQD		L		T						N												N

				FRA6		DIL		D		N		DILQ		CUSTOMER		DV_TAX4_LIQD		X		T						N												N

				FRA6		DIL		C		N		DILQ		DV_TAX4_PTA		DV_TAX4_LIQD		L		T						N												N

				FRA6		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N

				FRA6		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N

				FRA6		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N

				FRA6		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N

				FRA6		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N

				FRA6		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N

				FRA6		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N

				FRA6		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N

				FRA6		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N

				FRA6		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N

				FRA6		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N

				FRA6		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N

				FRA6		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N

				FRA6		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N

				FRA6		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N

				FRA6		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N

				FRA6		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N

				FRA6		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N

				FRA6		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N

				FRA6		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N

				FRA6		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N

				FRA6		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N

				FRA6		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N

				FRA6		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N

				FRA6		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N

				FRA6		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N

				FRA6		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N

				FRA6		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N

				FRA6		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N

				FRA6		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N

				FRA6		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N

				FRA6		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N

				FRA6		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N

				FRA6		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N

				FRA6		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N

				FRA6		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N

				FRA6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N

				FRA6		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N

				FRA6		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N

				FRA6		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N

				FRA6		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N

				FRA6		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N

				FRA6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N

				FRA6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N

				FRA6		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N

				FRA6		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N

				FRA6		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N

				FRA6		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N

				FRA6		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N

				FRA6		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N

				FRA6		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N

				FRA6		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N

				FRA6		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N

				FRA6		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N

				FRA6		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N

				FRA6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N

				FRA6		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N

				FRA6		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N



				IRS1		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

		IRS		IRS1		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS1		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS1		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				IRS1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				IRS1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				IRS1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				IRS1		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS1		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS1		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				IRS1		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				IRS1		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				IRS1		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				IRS1		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				IRS1		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				IRS1		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				IRS1		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				IRS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				IRS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				IRS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				IRS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				IRS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				IRS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				IRS1		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS1		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS1		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INC		I								N												N

				IRS1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				IRS1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				IRS1		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				IRS1		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXP		E								N												N

				IRS1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				IRS1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				IRS1		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				IRS1		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS1		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS1		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS1		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS1		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS1		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS1		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS1		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS1		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS1		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS1		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS1		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS1		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS1		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS1		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS1		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS1		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS1		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS1		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS1		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS1		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS1		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS1		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS1		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS1		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS1		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS1		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS1		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS1		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS1		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS1		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS1		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS1		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS1		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS1		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS1		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS1		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS1		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS1		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS1		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS1		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS1		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS1		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS1		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS1		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS1		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS1		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				IRS1		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				IRS1		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS1		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				IRS1		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				IRS1		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				IRS1		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				IRS1		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS1		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS1		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS1		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS1		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS2		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS2		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS2		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS2		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				IRS2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				IRS2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				IRS2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				IRS2		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS2		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS2		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				IRS2		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				IRS2		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				IRS2		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				IRS2		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				IRS2		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				IRS2		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				IRS2		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				IRS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				IRS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				IRS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				IRS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				IRS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				IRS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				IRS2		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS2		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS2		DIL		C		N		DILQ		DV_INT_IN1_INC		NET_INT_INC		I								N												N

				IRS2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				IRS2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				IRS2		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				IRS2		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXP		E								N												N

				IRS2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				IRS2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				IRS2		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				IRS2		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS2		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS2		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS2		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS2		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS2		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS2		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS2		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS2		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS2		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS2		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS2		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS2		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS2		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS2		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS2		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS2		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS2		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS2		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS2		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS2		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS2		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS2		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS2		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS2		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS2		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS2		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS2		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS2		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS2		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS2		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS2		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS2		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS2		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS2		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS2		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS2		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS2		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS2		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS2		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS2		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS2		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS2		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS2		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS2		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS2		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				IRS2		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				IRS2		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				IRS2		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				IRS2		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS2		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				IRS2		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				IRS2		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS2		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS2		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS2		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS2		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS2		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS3		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS3		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS3		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS3		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS3		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				IRS3		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				IRS3		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				IRS3		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				IRS3		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS3		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS3		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				IRS3		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				IRS3		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				IRS3		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				IRS3		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				IRS3		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				IRS3		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				IRS3		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				IRS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				IRS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				IRS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				IRS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				IRS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				IRS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				IRS3		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS3		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS3		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INC		I								N												N

				IRS3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				IRS3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				IRS3		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				IRS3		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXP		E								N												N

				IRS3		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				IRS3		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				IRS3		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				IRS3		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS3		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS3		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS3		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS3		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS3		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS3		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS3		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS3		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS3		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS3		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS3		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS3		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS3		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS3		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS3		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS3		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS3		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS3		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS3		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS3		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS3		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS3		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS3		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS3		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS3		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS3		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS3		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS3		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS3		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS3		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS3		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS3		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS3		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS3		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS3		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS3		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS3		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS3		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS3		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS3		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS3		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS3		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS3		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS3		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS3		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS3		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				IRS3		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				IRS3		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS3		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS3		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				IRS3		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				IRS3		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS3		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS3		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS3		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS3		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS3		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS4		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS4		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS4		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS4		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS4		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS4		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS4		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS4		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_RAC		I		I						N												N

				IRS4		DIC		D		N		DIAC		DV_INT_IN_REC		DV_INT_IN_RAC		A		I						N												N

				IRS4		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS4		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				IRS4		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_PAC		E		I						N												N

				IRS4		DIC		C		N		DIAC		DV_IT_OUT_PAY		DV_IT_OUT_PAC		L		I						N												N

				IRS4		DIC		C		N		DIAC		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				IRS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				IRS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				IRS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				IRS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				IRS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				IRS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				IRS4		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS4		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS4		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INC		I								N												N

				IRS4		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				IRS4		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				IRS4		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				IRS4		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXP		E								N												N

				IRS4		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				IRS4		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				IRS4		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				IRS4		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS4		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS4		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS4		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS4		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS4		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS4		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS4		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS4		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS4		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS4		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS4		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS4		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS4		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS4		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS4		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS4		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS4		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS4		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS4		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS4		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS4		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS4		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				IRS4		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				IRS4		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS4		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				IRS4		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				IRS4		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				IRS4		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				IRS4		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS4		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS4		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS4		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS4		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS5		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS5		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS5		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS5		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS5		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS5		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS5		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				IRS5		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_RAC		I		I						N												N

				IRS5		DIC		D		N		DIAC		DV_INT_IN1_REC		DV_INT_IN1_RAC		A		I						N												N

				IRS5		DIC		D		N		DIAC		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				IRS5		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS5		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_PAC		E		I						N												N

				IRS5		DIC		C		N		DIAC		DV_IT_OUT1_PAY		DV_IT_OUT1_PAC		L		I						N												N

				IRS5		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				IRS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				IRS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				IRS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				IRS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				IRS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				IRS5		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS5		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS5		DIL		C		N		DILQ		DV_INT_IN1_INC		NET_INT_INC		I								N												N

				IRS5		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				IRS5		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				IRS5		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				IRS5		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXP		E								N												N

				IRS5		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				IRS5		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				IRS5		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				IRS5		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS5		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS5		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS5		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS5		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS5		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS5		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS5		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS5		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS5		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS5		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS5		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS5		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS5		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS5		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS5		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS5		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS5		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS5		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS5		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS5		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS5		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS5		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS5		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS5		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS5		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				IRS5		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				IRS5		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				IRS5		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				IRS5		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS5		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				IRS5		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				IRS5		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS5		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS5		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS5		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS5		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS5		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS6		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS6		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS6		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS6		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS6		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS6		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS6		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS6		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_RAC		I		I						N												N

				IRS6		DIC		D		N		DIAC		DV_INT_IN_REC		DV_INT_IN_RAC		A		I						N												N

				IRS6		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS6		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS6		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_PAC		E		I						N												N

				IRS6		DIC		C		N		DIAC		DV_IT_OUT1_PAY		DV_IT_OUT1_PAC		L		I						N												N

				IRS6		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS6		DIL		D		N		DILQ		DV_IT_OUT1_EXP		NET_INT_EXP		E								N												N

				IRS6		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				IRS6		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				IRS6		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				IRS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				IRS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				IRS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				IRS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				IRS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				IRS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				IRS6		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS6		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS6		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INC		I								N												N

				IRS6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				IRS6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				IRS6		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				IRS6		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS6		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS6		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS6		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS6		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS6		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS6		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS6		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS6		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS6		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS6		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS6		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS6		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS6		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS6		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS6		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS6		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS6		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS6		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS6		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS6		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS6		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS6		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				IRS6		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				IRS6		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS6		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				IRS6		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				IRS6		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				IRS6		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				IRS6		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS6		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS6		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS6		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS6		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				IRS7		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				IRS7		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				IRS7		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				IRS7		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				IRS7		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				IRS7		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				IRS7		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				IRS7		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				IRS7		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				IRS7		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				IRS7		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				IRS7		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				IRS7		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				IRS7		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				IRS7		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				IRS7		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				IRS7		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				IRS7		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				IRS7		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				IRS7		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				IRS7		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				IRS7		DIL		C		N		DILQ		CUSTOMER		NET_INT_EXP		X								N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		NET_INT_INC		X								N												N

				IRS7		DIL		C		N		DILQ		DV_INT_IN_INC		NET_INT_INC		I								N												N

				IRS7		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				IRS7		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				IRS7		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				IRS7		DIL		D		N		DILQ		DV_IT_OUT_EXP		NET_INT_EXP		E								N												N

				IRS7		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				IRS7		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				IRS7		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		DV_TAX1_LIQD		X								N												N

				IRS7		DIL		C		N		DILQ		DV_TAX1_PTA		DV_TAX1_LIQD		L								N												N

				IRS7		DIL		D		N		DILQ		CUSTOMER		DV_TAX2_LIQD		X								N												N

				IRS7		DIL		C		N		DILQ		DV_TAX2_PTA		DV_TAX2_LIQD		L								N												N

				IRS7		DVI		D		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				IRS7		DVI		C		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				IRS7		DVI		C		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				IRS7		DVI		D		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				IRS7		DPL		C		N		DPLQ		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS7		DPL		D		N		DPLQ		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS7		DPL		D		N		DPLQ		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS7		DPL		C		N		DPLQ		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS7		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS7		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS7		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS7		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS7		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS7		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS7		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS7		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS7		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS7		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS7		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS7		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS7		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS7		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				IRS7		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				IRS7		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				IRS7		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				IRS7		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				IRS7		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				IRS7		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				IRS7		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				IRS7		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				IRS7		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				IRS7		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				IRS7		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				IRS7		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				IRS7		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				IRS7		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				IRS7		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				IRS7		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				IRS7		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				IRS7		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				IRS7		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				IRS7		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				IRS7		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				IRS7		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				IRS7		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				IRS7		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				IRS7		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				IRS7		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				IRS7		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				IRS7		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				IRS7		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				IRS7		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				IRS7		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				IRS7		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				IRS7		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				IRS7		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				IRS7		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				IRS7		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				IRS7		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				IRS7		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				IRS7		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				IRS7		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				IRS7		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				IRS7		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				IRS7		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				IRS7		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N

		CCS

				CCS1		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS1		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS1		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS1		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS1		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS1		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				CCS1		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				CCS1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				CCS1		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				CCS1		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS1		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS1		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS1		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS1		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				CCS1		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				CCS1		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				CCS1		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				CCS1		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				CCS1		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				CCS1		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				CCS1		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				CCS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				CCS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				CCS1		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				CCS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				CCS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				CCS1		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				CCS1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				CCS1		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				CCS1		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				CCS1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				CCS1		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				CCS1		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				CCS1		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS1		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS1		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS1		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS1		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS1		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS1		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS1		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS1		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS1		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS1		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS1		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS1		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS1		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS1		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS1		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS1		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS1		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS1		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS1		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS1		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS1		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS1		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS1		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS1		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS1		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS1		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS1		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS1		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS1		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS1		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS1		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS1		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS1		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS1		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS1		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS1		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS1		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS1		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS1		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS1		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS1		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS1		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS1		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS1		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS1		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS1		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS1		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS1		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS1		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS1		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS1		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS1		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS1		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS1		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS1		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS1		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS1		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS1		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS1		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS1		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS1		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS1		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS1		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS1		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				CCS1		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				CCS1		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS1		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				CCS1		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				CCS1		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				CCS1		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				CCS1		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS1		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS1		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS1		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS1		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				CCS2		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS2		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS2		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS2		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS2		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS2		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				CCS2		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				CCS2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				CCS2		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				CCS2		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS2		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS2		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS2		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS2		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				CCS2		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				CCS2		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				CCS2		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				CCS2		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				CCS2		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				CCS2		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				CCS2		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				CCS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				CCS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				CCS2		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				CCS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				CCS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				CCS2		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				CCS2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				CCS2		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				CCS2		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				CCS2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				CCS2		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				CCS2		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				CCS2		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS2		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS2		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS2		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS2		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS2		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS2		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS2		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS2		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS2		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS2		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS2		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS2		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS2		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS2		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS2		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS2		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS2		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS2		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS2		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS2		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS2		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS2		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS2		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS2		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS2		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS2		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS2		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS2		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS2		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS2		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS2		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS2		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS2		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS2		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS2		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS2		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS2		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS2		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS2		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS2		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS2		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS2		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS2		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS2		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS2		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS2		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS2		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS2		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS2		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS2		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS2		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS2		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS2		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS2		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS2		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS2		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS2		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS2		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS2		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS2		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS2		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS2		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS2		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				CCS2		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				CCS2		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				CCS2		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				CCS2		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS2		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				CCS2		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				CCS2		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS2		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS2		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS2		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS2		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS2		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				CCS3		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS3		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS3		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS3		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS3		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS3		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS3		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN		A								N												N

				CCS3		DVB		D		N		DBOK		CONT_FAIR_VAL		INCP_GAIN_DEF		A								N												N

				CCS3		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS		A								N												N

				CCS3		DVB		C		N		DBOK		CONT_FAIR_VAL		INCP_LOSS_DEF		A								N												N

				CCS3		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS3		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS3		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS3		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS3		DVB		D		N		DBOK		INCP_EXP		INCP_LOSS		E								N												N

				CCS3		DVB		C		N		DBOK		INCP_GAIN_DEF		INCP_GAIN_DEF		A								N												N

				CCS3		DVB		C		N		DBOK		INCP_INC		INCP_GAIN		I								N												N

				CCS3		DVB		D		N		DBOK		INCP_LOSS_DEF		INCP_LOSS_DEF		L								N												N

				CCS3		DIM		D		N		DIAM		INCP_EXP		INCP_EXP_AMORT		E								N												N

				CCS3		DIM		D		N		DIAM		INCP_GAIN_DEF		INCP_INC_AMORT		A								N												N

				CCS3		DIM		C		N		DIAM		INCP_INC		INCP_INC_AMORT		I								N												N

				CCS3		DIM		C		N		DIAM		INCP_LOSS_DEF		INCP_EXP_AMORT		L								N												N

				CCS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				CCS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				CCS3		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				CCS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				CCS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				CCS3		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				CCS3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				CCS3		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				CCS3		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				CCS3		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				CCS3		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				CCS3		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				CCS3		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS3		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS3		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS3		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS3		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS3		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS3		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS3		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS3		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS3		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS3		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS3		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS3		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS3		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS3		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS3		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS3		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS3		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS3		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS3		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS3		DRR		C		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS3		DRR		D		N		DRRL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS3		DRR		C		N		DRRL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS3		DRR		D		N		DRRL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS3		DRR		D		N		DRRL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS3		DRR		C		N		DRRL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS3		DRR		C		N		DRRL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS3		DRR		D		N		DRRL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS3		DRR		D		N		DRRL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS3		DRR		C		N		DRRL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS3		DRR		C		N		DRRL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS3		DRR		D		N		DRRL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS3		DRR		D		N		DRRL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS3		DRR		C		N		DRRL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_PAY		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_INRVL_REC		A								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_EXP		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_NETRVL_INC		A								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_PAY		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		CUR_OUTRVL_REC		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_PAY		A								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_INRVL_REC		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_EXP		A								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_NETRVL_INC		A								N												N

				CCS3		DRV		D		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_PAY		A								N												N

				CCS3		DRV		C		N		DRVL		CONT_FAIR_VAL		PRV_OUTRVL_REC		A								N												N

				CCS3		DRV		D		N		DRVL		INLEG_RVL_EXP		CUR_INRVL_PAY		E								N												N

				CCS3		DRV		C		N		DRVL		INLEG_RVL_EXP		PRV_INRVL_PAY		E								N												N

				CCS3		DRV		C		N		DRVL		INLEG_RVL_INC		CUR_INRVL_REC		I								N												N

				CCS3		DRV		D		N		DRVL		INLEG_RVL_INC		PRV_INRVL_REC		I								N												N

				CCS3		DRV		D		N		DRVL		NET_RVL_EXP		CUR_NETRVL_EXP		E								N												N

				CCS3		DRV		C		N		DRVL		NET_RVL_EXP		PRV_NETRVL_EXP		E								N												N

				CCS3		DRV		C		N		DRVL		NET_RVL_INC		CUR_NETRVL_INC		I								N												N

				CCS3		DRV		D		N		DRVL		NET_RVL_INC		PRV_NETRVL_INC		I								N												N

				CCS3		DRV		D		N		DRVL		OUTLEG_RVL_EXP		CUR_OUTRVL_PAY		E								N												N

				CCS3		DRV		C		N		DRVL		OUTLEG_RVL_EXP		PRV_OUTRVL_PAY		E								N												N

				CCS3		DRV		C		N		DRVL		OUTLEG_RVL_INC		CUR_OUTRVL_REC		I								N												N

				CCS3		DRV		D		N		DRVL		OUTLEG_RVL_INC		PRV_OUTRVL_REC		I								N												N

				CCS3		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS3		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS3		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS3		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS3		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS3		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS3		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS3		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS3		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS3		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS3		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS3		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS3		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS3		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS3		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS3		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS3		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				CCS3		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				CCS3		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS3		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS3		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				CCS3		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				CCS3		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS3		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS3		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS3		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS3		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS3		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				CCS4		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS4		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS4		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS4		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS4		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS4		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS4		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS4		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS4		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS4		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS4		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS4		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_RAC		I		I						N												N

				CCS4		DIC		D		N		DIAC		DV_INT_IN_REC		DV_INT_IN_RAC		A		I						N												N

				CCS4		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS4		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				CCS4		DIC		D		N		DIAC		DV_IT_OUT_EXP		DV_IT_OUT_PAC		E		I						N												N

				CCS4		DIC		C		N		DIAC		DV_IT_OUT_PAY		DV_IT_OUT_PAC		L		I						N												N

				CCS4		DIC		C		N		DIAC		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				CCS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				CCS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				CCS4		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				CCS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_DLIQ		X		I						N												N

				CCS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_ELIQ		X		I						N												N

				CCS4		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT_RLIQ		X		I						N												N

				CCS4		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				CCS4		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				CCS4		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				CCS4		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_ELIQ		L		I						N												N

				CCS4		DIL		D		N		DILQ		DV_IT_OUT_PAY		DV_IT_OUT_RLIQ		L		I						N												N

				CCS4		DIL		D		N		DILQ		DV_IT_OUT_PIA		DV_IT_OUT_DLIQ		A		I						N												N

				CCS4		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS4		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS4		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS4		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS4		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS4		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS4		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS4		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS4		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS4		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS4		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS4		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS4		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS4		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS4		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS4		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS4		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS4		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS4		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS4		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS4		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS4		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS4		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS4		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS4		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS4		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS4		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS4		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS4		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS4		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS4		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS4		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS4		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS4		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS4		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS4		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS4		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				CCS4		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				CCS4		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS4		DTR		D		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_EAC		E		I						N												N

				CCS4		DTR		C		N		DTER		DV_IT_OUT_EXP		DV_IT_OUT_JIAC		E		I						N												N

				CCS4		DTR		D		N		DTER		DV_IT_OUT_PAY		DV_IT_OUT_JIAC		L		I						N												N

				CCS4		DTR		C		N		DTER		DV_IT_OUT_PIA		DV_IT_OUT_EAC		A		I						N												N

				CCS4		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS4		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS4		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS4		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS4		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				CCS5		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS5		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS5		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS5		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS5		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS5		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS5		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS5		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS5		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS5		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS5		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				CCS5		DIC		C		N		DIAC		DV_INT_IN1_INC		DV_INT_IN1_RAC		I		I						N												N

				CCS5		DIC		D		N		DIAC		DV_INT_IN1_REC		DV_INT_IN1_RAC		A		I						N												N

				CCS5		DIC		D		N		DIAC		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				CCS5		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS5		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_PAC		E		I						N												N

				CCS5		DIC		C		N		DIAC		DV_IT_OUT1_PAY		DV_IT_OUT1_PAC		L		I						N												N

				CCS5		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_DLIQ		X		I						N												N

				CCS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_ILIQ		X		I						N												N

				CCS5		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN1_RLIQ		X		I						N												N

				CCS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				CCS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				CCS5		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				CCS5		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_ILIQ		A		I						N												N

				CCS5		DIL		C		N		DILQ		DV_INT_IN1_REC		DV_INT_IN1_RLIQ		A		I						N												N

				CCS5		DIL		C		N		DILQ		DV_INT_IN1_RIA		DV_INT_IN1_DLIQ		L		I						N												N

				CCS5		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				CCS5		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				CCS5		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				CCS5		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS5		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS5		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS5		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS5		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS5		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS5		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS5		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS5		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS5		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS5		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS5		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS5		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS5		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS5		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS5		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS5		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS5		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS5		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS5		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS5		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS5		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS5		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS5		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS5		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS5		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS5		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS5		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS5		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS5		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS5		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS5		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS5		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS5		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS5		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS5		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS5		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS5		DTR		C		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_IAC		I		I						N												N

				CCS5		DTR		D		N		DTER		DV_INT_IN1_INC		DV_INT_IN1_JEAC		I		I						N												N

				CCS5		DTR		C		N		DTER		DV_INT_IN1_REC		DV_INT_IN1_JEAC		A		I						N												N

				CCS5		DTR		D		N		DTER		DV_INT_IN1_RIA		DV_INT_IN1_IAC		L		I						N												N

				CCS5		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS5		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				CCS5		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				CCS5		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS5		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS5		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS5		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS5		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS5		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N



				CCS6		DVB		D		N		DAMN		CUSTOMER		DV_AM_CHG_LIQD		X		H						N												N

				CCS6		DVB		C		N		DAMN		DV_AM_CHG_INC		DV_AM_CHG_LIQD		I		H						N												N

				CCS6		DVB		D		N		DBOK		BROK_PAID		BROKAMT		E		B						N												N

				CCS6		DVB		C		N		DBOK		BROK_PAYABLE		BROKAMT		L		B						N												N

				CCS6		DVB		D		N		DBOK		CONT_ASSET		INLEG_PRN		C								N												N

				CCS6		DVB		C		N		DBOK		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS6		DVB		C		N		DBOK		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS6		DVB		D		N		DBOK		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS6		DVB		D		N		DBOK		CUSTOMER		DV_BK_CHG_LIQD		X		H						N												N

				CCS6		DVB		C		N		DBOK		DV_BK_CHG_INC		DV_BK_CHG_LIQD		I		H						N												N

				CCS6		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS6		DIC		C		N		DIAC		DV_INT_IN_INC		DV_INT_IN_RAC		I		I						N												N

				CCS6		DIC		D		N		DIAC		DV_INT_IN_REC		DV_INT_IN_RAC		A		I						N												N

				CCS6		DIC		D		N		DIAC		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS6		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS6		DIC		D		N		DIAC		DV_IT_OUT1_EXP		DV_IT_OUT1_PAC		E		I						N												N

				CCS6		DIC		C		N		DIAC		DV_IT_OUT1_PAY		DV_IT_OUT1_PAC		L		I						N												N

				CCS6		DIC		C		N		DIAC		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_DLIQ		X		I						N												N

				CCS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_ILIQ		X		I						N												N

				CCS6		DIL		D		N		DILQ		CUSTOMER		DV_INT_IN_RLIQ		X		I						N												N

				CCS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_DLIQ		X		I						N												N

				CCS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_ELIQ		X		I						N												N

				CCS6		DIL		C		N		DILQ		CUSTOMER		DV_IT_OUT1_RLIQ		X		I						N												N

				CCS6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_ILIQ		A		I						N												N

				CCS6		DIL		C		N		DILQ		DV_INT_IN_REC		DV_INT_IN_RLIQ		A		I						N												N

				CCS6		DIL		C		N		DILQ		DV_INT_IN_RIA		DV_INT_IN_DLIQ		L		I						N												N

				CCS6		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_ELIQ		L		I						N												N

				CCS6		DIL		D		N		DILQ		DV_IT_OUT1_PAY		DV_IT_OUT1_RLIQ		L		I						N												N

				CCS6		DIL		D		N		DILQ		DV_IT_OUT1_PIA		DV_IT_OUT1_DLIQ		A		I						N												N

				CCS6		DVI		C		N		DINT		CONT_ASSET		INLEG_PRN		C								N												N

				CCS6		DVI		D		N		DINT		CONT_ASSET_OFS		INLEG_PRN		C								N												N

				CCS6		DVI		D		N		DINT		CONT_LIAB		OUTLEG_PRN		C								N												N

				CCS6		DVI		C		N		DINT		CONT_LIAB_OFS		OUTLEG_PRN		C								N												N

				CCS6		DVI		C		N		DINT		CUSTOMER		INLEG_PRN		X								N												N

				CCS6		DVI		D		N		DINT		CUSTOMER		OUTLEG_PRN		X								N												N

				CCS6		DVI		D		N		DINT		INLEG_ASSET		INLEG_PRN		A								N												N

				CCS6		DVI		C		N		DINT		OUTLEG_LIAB		OUTLEG_PRN		L								N												N

				CCS6		DPL		C		N		DPLQ		CUSTOMER		INLEG_PRN_DECR		X								N												N

				CCS6		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_INCR		X								N												N

				CCS6		DPL		D		N		DPLQ		CUSTOMER		INLEG_PRN_LIQD		X								N												N

				CCS6		DPL		D		N		DPLQ		CUSTOMER		OUTLEG_PRN_DECR		X								N												N

				CCS6		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_INCR		X								N												N

				CCS6		DPL		C		N		DPLQ		CUSTOMER		OUTLEG_PRN_LIQD		X								N												N

				CCS6		DPL		D		N		DPLQ		INLEG_ASSET		INLEG_PRN_DECR		A								N												N

				CCS6		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_INCR		A								N												N

				CCS6		DPL		C		N		DPLQ		INLEG_ASSET		INLEG_PRN_LIQD		A								N												N

				CCS6		DPL		C		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_DECR		L								N												N

				CCS6		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_INCR		L								N												N

				CCS6		DPL		D		N		DPLQ		OUTLEG_LIAB		OUTLEG_PRN_LIQD		L								N												N

				CCS6		DTM		D		N		DTAM		TRMN_EXP		TRMN_EXP_AMORT		E								N												N

				CCS6		DTM		D		N		DTAM		TRMN_GAIN_DEF		TRMN_INC_AMORT		A								N												N

				CCS6		DTM		C		N		DTAM		TRMN_INC		TRMN_INC_AMORT		I								N												N

				CCS6		DTM		C		N		DTAM		TRMN_LOSS_DEF		TRMN_EXP_AMORT		L								N												N

				CCS6		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_CONT		C								N												N

				CCS6		DTR		C		N		DTER		CONT_ASSET		INLEG_PRN_LIQD		C								N												N

				CCS6		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_CONT		C								N												N

				CCS6		DTR		D		N		DTER		CONT_ASSET_OFS		INLEG_PRN_LIQD		C								N												N

				CCS6		DTR		D		N		DTER		CONT_LIAB		OUTLEG_PRN_CONT		C								N												N

				CCS6		DTR		C		N		DTER		CONT_LIAB		OUTLEG_PRN_LIQD		C								N												N

				CCS6		DTR		C		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_CONT		C								N												N

				CCS6		DTR		D		N		DTER		CONT_LIAB_OFS		OUTLEG_PRN_LIQD		C								N												N

				CCS6		DTR		D		N		DTER		CUSTOMER		DV_TM_CHG_LIQD		X		H						N												N

				CCS6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN		X								N												N

				CCS6		DTR		D		N		DTER		CUSTOMER		TRMN_GAIN_DEF		X								N												N

				CCS6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS		X								N												N

				CCS6		DTR		C		N		DTER		CUSTOMER		TRMN_LOSS_DEF		X								N												N

				CCS6		DTR		C		N		DTER		DV_INT_IN_INC		DV_INT_IN_IAC		I		I						N												N

				CCS6		DTR		D		N		DTER		DV_INT_IN_INC		DV_INT_IN_JEAC		I		I						N												N

				CCS6		DTR		C		N		DTER		DV_INT_IN_REC		DV_INT_IN_JEAC		A		I						N												N

				CCS6		DTR		D		N		DTER		DV_INT_IN_RIA		DV_INT_IN_IAC		L		I						N												N

				CCS6		DTR		D		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_EAC		E		I						N												N

				CCS6		DTR		C		N		DTER		DV_IT_OUT1_EXP		DV_IT_OUT1_JIAC		E		I						N												N

				CCS6		DTR		D		N		DTER		DV_IT_OUT1_PAY		DV_IT_OUT1_JIAC		L		I						N												N

				CCS6		DTR		C		N		DTER		DV_IT_OUT1_PIA		DV_IT_OUT1_EAC		A		I						N												N

				CCS6		DTR		C		N		DTER		DV_TM_CHG_INC		DV_TM_CHG_LIQD		I		H						N												N

				CCS6		DTR		D		N		DTER		TRMN_EXP		TRMN_LOSS		E								N												N

				CCS6		DTR		C		N		DTER		TRMN_GAIN_DEF		TRMN_GAIN_DEF		A								N												N

				CCS6		DTR		C		N		DTER		TRMN_INC		TRMN_GAIN		I								N												N

				CCS6		DTR		D		N		DTER		TRMN_LOSS_DEF		TRMN_LOSS_DEF		L								N												N







EVENTS ADVICES

				PRODUCT_CODE		EVENT_CODE		MSG_TYPE

Author: Advice Name :

Mandatory :Optional

Indicate the advices that should be generated for the event that is highlighted in the Product Events Accounting Entries and Advices screen. Select an Advice Name from the option list.

In the Description field, a brief description of the advice that you have chosen will be displayed.

Note: The advice details defined for the Events Class (with which you associate the product) will default to this screen. You can change the default values to suit the product you are creating. 
		SUPPRESS

Author: Supress:

Optional

The trigger indicates when the advice (that you specified in the Advices field) has to be generated. The trigger for an advice can either be at the authorisation of an event, or when the event takes place. Use the option list to specify the trigger for advice generation.
		PRIORITY

Author: Priority (Deal Product - Events)
Optional

You can prioritize the generation of an advice on a scale of ‘High’, ‘Normal’, and ‘Low’. Choose the appropriate option from the option list.
		CHG_REQD

				FRA1		DRVS		DV_FRA_CONF		N		3		N

				FRA1		DILQ		PAYMENT_MESSAGE		N		3		N

				FRA1		DRVN		FRA_SET_CONF		N		3		N

				FRA1		DTER		PAYMENT_MESSAGE		N		3		N

				FRA1		DAMN		DV_FRA_AMND		N		3		N

				FRA1		DBOK		DV_FRA_CONF		N		3		N

				FRA1		DTER		DV_FRA_TRMN		N		3		N

				FRA1		DTER		DV_ASSIGN_1		N		3		N

				FRA1		DTER		DV_ASSIGN_2		N		3		N



				FRA2		DAMN		DV_FRA_AMND		N		3		N

				FRA2		DBOK		DV_FRA_CONF		N		3		N

				FRA2		DTER		DV_FRA_TRMN		N		3		N

				FRA2		DILQ		PAYMENT_MESSAGE		N		3		N

				FRA2		DRVN		FRA_SET_CONF		N		3		N

				FRA2		DRVS		DV_FRA_CONF		N		3		N

				FRA2		DTER		PAYMENT_MESSAGE		N		3		N

				FRA2		DTER		DV_ASSIGN_1		N		3		N

				FRA2		DTER		DV_ASSIGN_2		N		3		N



				FRA3		DAMN		DV_FRA_AMND		N		3		N

				FRA3		DBOK		DV_FRA_CONF		N		3		N

				FRA3		DTER		DV_FRA_TRMN		N		3		N

				FRA3		DILQ		PAYMENT_MESSAGE		N		3		N

				FRA3		DRVN		FRA_SET_CONF		N		3		N

				FRA3		DRVS		DV_FRA_CONF		N		3		N

				FRA3		DTER		PAYMENT_MESSAGE		N		3		N

				FRA3		DTER		DV_ASSIGN_1		N		3		N

				FRA3		DTER		DV_ASSIGN_2		N		3		N



				FRA4		DAMN		DV_FRA_AMND		N		3		N

				FRA4		DBOK		DV_FRA_CONF		N		3		N

				FRA4		DTER		DV_FRA_TRMN		N		3		N

				FRA4		DILQ		PAYMENT_MESSAGE		N		3		N

				FRA4		DRVN		FRA_SET_CONF		N		3		N

				FRA4		DRVS		DV_FRA_CONF		N		3		N

				FRA4		DTER		PAYMENT_MESSAGE		N		3		N

				FRA4		DTER		DV_ASSIGN_1		N		3		N

				FRA4		DTER		DV_ASSIGN_2		N		3		N



				FRA6		DAMN		DV_FRA_AMND		N		3		N

				FRA6		DBOK		DV_FRA_CONF		N		3		N

				FRA6		DTER		DV_FRA_TRMN		N		3		N

				FRA6		DILQ		PAYMENT_MESSAGE		N		3		N

				FRA6		DRVN		FRA_SET_CONF		N		3		N

				FRA6		DRVS		DV_FRA_CONF		N		3		N

				FRA6		DTER		PAYMENT_MESSAGE		N		3		N

				FRA6		DTER		DV_ASSIGN_1		N		3		N

				FRA6		DTER		DV_ASSIGN_2		N		3		N



				IRS1		DAMN		DV_IRS_AMND		N		3		N

				IRS1		DBOK		DV_IRS_CONF		N		3		N

				IRS1		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS1		DRVN		DV_RATE_RESET		N		3		N

				IRS1		DTER		DV_IRS_TRMN		N		3		N

				IRS1		DRVS		DV_IRS_CONF		N		3		N

				IRS1		DTER		DV_ASSIGN_1		N		3		N

				IRS1		DTER		DV_ASSIGN_2		N		3		N

				IRS1		DTER		PAYMENT_MESSAGE		N		3		N



				IRS2		DAMN		DV_IRS_AMND		N		3		N

				IRS2		DBOK		DV_IRS_CONF		N		3		N

				IRS2		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS2		DRVN		DV_RATE_RESET		N		3		N

				IRS2		DTER		DV_IRS_TRMN		N		3		N

				IRS2		DTER		DV_ASSIGN_1		N		3		N

				IRS2		DTER		DV_ASSIGN_2		N		3		N

				IRS2		DTER		PAYMENT_MESSAGE		N		3		N

				IRS2		DRVS		DV_IRS_CONF		N		3		N

				IRS3		DAMN		DV_IRS_AMND		N		3



				IRS3		DBOK		DV_IRS_CONF		N		3		N

				IRS3		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS3		DRVN		DV_RATE_RESET		N		3		N

				IRS3		DTER		DV_IRS_TRMN		N		3		N

				IRS3		DRVS		DV_IRS_CONF		N		3		N

				IRS3		DTER		DV_ASSIGN_1		N		3		N

				IRS3		DTER		DV_ASSIGN_2		N		3		N

				IRS3		DTER		PAYMENT_MESSAGE		N		3		N



				IRS4		DAMN		DV_IRS_AMND		N		3		N

				IRS4		DBOK		DV_IRS_CONF		N		3		N

				IRS4		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS4		DRVN		DV_RATE_RESET		N		3		N

				IRS4		DTER		DV_IRS_TRMN		N		3		N

				IRS4		DRVS		DV_IRS_CONF		N		3		N

				IRS4		DTER		DV_ASSIGN_1		N		3		N

				IRS4		DTER		DV_ASSIGN_2		N		3		N

				IRS4		DTER		PAYMENT_MESSAGE		N		3		N



				IRS5		DAMN		DV_IRS_AMND		N		3		N

				IRS5		DBOK		DV_IRS_CONF		N		3		N

				IRS5		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS5		DRVN		DV_RATE_RESET		N		3		N

				IRS5		DTER		DV_IRS_TRMN		N		3		N

				IRS5		DRVS		DV_IRS_CONF		N		3		N

				IRS5		DTER		DV_ASSIGN_1		N		3		N

				IRS5		DTER		DV_ASSIGN_2		N		3		N

				IRS5		DTER		PAYMENT_MESSAGE		N		3		N



				IRS6		DAMN		DV_IRS_AMND		N		3		N

				IRS6		DBOK		DV_IRS_CONF		N		3		N

				IRS6		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS6		DRVN		DV_RATE_RESET		N		3		N

				IRS6		DTER		DV_IRS_TRMN		N		3		N

				IRS6		DRVS		DV_IRS_CONF		N		3		N

				IRS6		DTER		DV_ASSIGN_1		N		3		N

				IRS6		DTER		DV_ASSIGN_2		N		3		N



				IRS6		DTER		PAYMENT_MESSAGE		N		3		N

				IRS7		DAMN		DV_IRS_AMND		N		3		N

				IRS7		DBOK		DV_IRS_CONF		N		3		N

				IRS7		DILQ		PAYMENT_MESSAGE		N		3		N

				IRS7		DRVN		DV_RATE_RESET		N		3		N

				IRS7		DTER		DV_IRS_TRMN		N		3		N

				IRS7		DRVS		DV_IRS_CONF		N		3		N

				IRS7		DTER		DV_ASSIGN_1		N		3		N

				IRS7		DTER		DV_ASSIGN_2		N		3		N

				IRS7		DTER		PAYMENT_MESSAGE		N		3		N



				CCS1		DAMN		DV_CCS_AMND		N		3		N

				CCS1		DBOK		DV_CCS_CONF		N		3		N

				CCS1		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS1		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS1		DRVN		DV_RATE_RESET		N		3		N

				CCS1		DTER		DV_CCS_TRMN		N		3		N

				CCS1		DTER		PAYMENT_MESSAGE		N		3		N

				CCS1		DRVS		DV_CCS_CONF		N		3		N

				CCS1		DTER		DV_ASSIGN_1		N		3		N

				CCS1		DTER		DV_ASSIGN_2		N		3		N



				CCS2		DAMN		DV_CCS_AMND		N		3		N

				CCS2		DBOK		DV_CCS_CONF		N		3		N

				CCS2		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS2		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS2		DRVN		DV_RATE_RESET		N		3		N

				CCS2		DTER		DV_CCS_TRMN		N		3		N

				CCS2		DTER		PAYMENT_MESSAGE		N		3		N

				CCS2		DRVS		DV_CCS_CONF		N		3		N

				CCS2		DTER		DV_ASSIGN_1		N		3		N

				CCS2		DTER		DV_ASSIGN_2		N		3		N



				CCS3		DAMN		DV_CCS_AMND		N		3		N

				CCS3		DBOK		DV_CCS_CONF		N		3		N

				CCS3		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS3		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS3		DRVN		DV_RATE_RESET		N		3		N

				CCS3		DTER		DV_CCS_TRMN		N		3		N

				CCS3		DTER		PAYMENT_MESSAGE		N		3		N

				CCS3		DRVS		DV_CCS_CONF		N		3		N

				CCS3		DTER		DV_ASSIGN_1		N		3		N

				CCS3		DTER		DV_ASSIGN_2		N		3		N



				CCS4		DAMN		DV_CCS_AMND		N		3		N

				CCS4		DBOK		DV_CCS_CONF		N		3		N

				CCS4		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS4		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS4		DRVN		DV_RATE_RESET		N		3		N

				CCS4		DTER		DV_CCS_TRMN		N		3		N

				CCS4		DTER		PAYMENT_MESSAGE		N		3		N

				CCS4		DRVS		DV_CCS_CONF		N		3		N

				CCS4		DTER		DV_ASSIGN_1		N		3		N

				CCS4		DTER		DV_ASSIGN_2		N		3		N



				CCS5		DAMN		DV_CCS_AMND		N		3		N

				CCS5		DBOK		DV_CCS_CONF		N		3		N

				CCS5		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS5		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS5		DRVN		DV_RATE_RESET		N		3		N

				CCS5		DTER		DV_CCS_TRMN		N		3		N

				CCS5		DTER		PAYMENT_MESSAGE		N		3		N

				CCS5		DRVS		DV_CCS_CONF		N		3		N

				CCS5		DTER		DV_ASSIGN_1		N		3		N

				CCS5		DTER		DV_ASSIGN_2		N		3		N



				CCS6		DAMN		DV_CCS_AMND		N		3		N

				CCS6		DBOK		DV_CCS_CONF		N		3		N

				CCS6		DILQ		PAYMENT_MESSAGE		N		3		N

				CCS6		DPLQ		PAYMENT_MESSAGE		N		3		N

				CCS6		DRVN		DV_RATE_RESET		N		3		N

				CCS6		DTER		DV_CCS_TRMN		N		3		N

				CCS6		DTER		PAYMENT_MESSAGE		N		3		N

				CCS6		DRVS		DV_CCS_CONF		N		3		N

				CCS6		DTER		DV_ASSIGN_1		N		3		N

				CCS6		DTER		DV_ASSIGN_2		N		3		N
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