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1. Product Catalogue -- Treasury — SR Options

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

1.1. Product Code - SR0O1

SRO1 - Repo - Floating Rate-Bearing

1.1.1.

1.1.2.

1.1.3.

1.1.4.

1.1.5.

Business Scenario

Security Repo SR01 helps customer/Corporate to Borrow fund against securities.

Targeted Customer Segment:; Corporate Clients who seek fund.

Introduction

Security Repo Product SRO01 is floating Rate Borrow Instrument.

Synopsis

o Type of Short Term Money Market instrument

e The Maturity ranges 1-30 days

e Itis backed by collateral of securities.

e It's a Bank to bank deal.

Detailed Coverage

SRO01 Repo Product covers the following features,

e Security Repo Deal Booking

¢ Floating Rate of Interest

e Bearing payment method

¢ Auto Liguidation of Principal and Interest

Events Covered

Product SR0O1 has the Life Cycle of Commercial Paper as listed below:

Events Covered Terminology
BOOK Booking of contract

INIT Contract Initiation

LIQD Contract Liquidation

ROLL Rollover of Contract

REVC Contract Reversal

Copyright @ 2020, 2021
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CAMD Contract Amendment

CONF Confirmation of contract

REAS Reassign User

REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
YACR YIELD ACCRUAL

ACCR Contract Accrual

1.1.6. Advices Supported

Following Advices setup done in the SRO1 Product as part of Product Life Cycle:

MMCONDEP Repo Borrowing Confirmation
SWIFT_MESSAGE MT320,330, MT350
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice

1.1.7. Messages

Following SWIFT Messages setup done in the SRO1 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

1.1.8. Generic Features
Repo Product SRO1 features includes:

e Deal Booking

e Forward date Deal Allowed
e Holiday period treatment

e Counterparty Confirmation
e Capturing of UDE values

e Liquidation of Deal- Auto / Manual

Copyright @ 2020, 2021 9 e
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o Deal Amendment

e Reversal of Deal

¢ Floating Rate Interest

e |AS 39 Based Accrual

e Partial Liquidation of the deal
¢ Interest Schedule

e Fixed Maturity
1.1.9. Interest/Charges /Commission & Fees

Interest

In SRO1 product is parameterized with following Interest component.

SRINTCLS2- Security Repo Interest component 2
1.1.10. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
o Preferences - Margin settlement

e Securities Pledged - Block Securities / Collateral Revaluation

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

UDF Maintenance
As part of SRO1 Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.

Copyright @ 2020, 2021 10 ®
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1.2. Product Code - SR02

SRO02 - Repo - Corporate- Fixed Rate

1.2.1. Business Scenario

Security repo SR02 helps customer/Corporate to Borrow fund against securities.

Targeted Customer Segment: Corporate Clients who seek fund.

1.2.2. Introduction

Security Repo Product SR02 is floating Rate Borrow Instrument.

1.2.3. Synopsis

o Type of Short Term Money Market instrument

e The Maturity ranges 1-30 days

e Itis backed by collateral of securities.

e |tis a Bank to bank deal.

1.2.4. Detailed Coverage

SR02 Repo Product covers the following features,

e Security Repo Deal Booking

¢ Floating Rate of Interest

e Bearing payment method

¢ Auto Liguidation of Principal and Interest

1.2.5. Events Covered

Product SR02 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User
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1.2.6.

REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
ACCR Contract Accrual

Advices Supported

Following Advices setup done in the SR02 Product as part of Product Life Cycle:

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320,330, MT350

PAYMENT_MESSAGE

Payment Message

Rollover Advice

MM_ROLL_ADV

1.2.7. Messages

Following SWIFT Messages setup done in the SR02 product as part of product life cycle:

SWIFT Messages

Contract Field

MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

1.2.8. Generic Features

Repo Product SR02 features includes:

Copyright @ 2020, 2021
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Deal Booking

Forward date Deal Allowed
Holiday period treatment
Counterparty Confirmation
Capturing of UDE values
Liquidation of Deal— Auto / Manual
Deal Amendment

Reversal of Deal

Floating Rate Interest

IAS 39 Based Accrual
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e Partial Liquidation of the deal
e Interest Schedule

o Fixed Maturity
1.2.9. Interest/Charges /Commission & Fees

Interest

In SRO2 product is parameterized with following Interest component.

SRINTCLS- Security Repo Interest component
1.2.10. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
e Securities Pledged - Block Securities
e MMTAX_AMT- Money Market Tax Component

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

UDF Maintenance

As part of SR02 Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.
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1.3. Product Code - SR03

SRO03 - Repo - Bank- Floating Rate

1.3.1. Business Scenario

Security repo SR03 helps customer/Corporate to Borrow fund against securities.

Targeted Customer Segment: Inter Bank Clients who seek fund.

1.3.2. Introduction

Security Repo Product SR03 is floating Rate Borrow Instrument.

1.3.3. Synopsis

o Type of Short Term Money Market instrument

e The Maturity ranges 1-30 days

e Itis backed by collateral of securities.

e |tis a Bank to bank deal.

1.3.4. Detailed Coverage

SR03 Repo Product covers the following features,

e Security Repo Deal Booking

¢ Floating Rate of Interest

e Bearing payment method

¢ Auto Liguidation of Principal and Interest

1.3.5. Events Covered

Product SR03 has the Life Cycle of Commercial Paper as listed below:

Events Covered

Terminology

BOOK

Booking of contract

INIT

Contract Initiation

LIQD

Contract Liquidation

ROLL

Rollover of Contract

REVC

Contract Reversal

CAMD

Contract Amendment

CONF

Confirmation of contract

REAS

Reassign User
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REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
ACCR Contract Accrual

1.3.6. Generic Features
Repo Product SRO3 features includes:
e Deal Booking
e Forward date Deal Allowed
e Holiday period treatment
e Counterparty Confirmation
e Capturing of UDE values
¢ Liquidation of Deal— Auto / Manual
e Deal Amendment
e Reversal of Deal
¢ Floating Rate Interest
e |AS 39 Based Accrual
e Partial Liquidation of the deal
¢ Interest Schedule
o Fixed Maturity
1.3.7. Interest/Charges / Commission & Fees
Interest
In SRO3 product is parameterized with following Interest component.
SRINTCLS2- Security Repo Interest component 2
1.3.8. Special/Other Features
Other Features
Apart from above mentioned features following other features can parameterized
e Interest Calculation Basis — Actual/360
Copyright @ 2020, 2021 15
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1.3.9. Advices Supported

Following Advices setup done in the SR03 Product as part of Product Life Cycle:

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320,330, MT350

PAYMENT_MESSAGE

Payment Message

MM_ROLL_ADV

Rollover Advice

1.3.10. Messages

Following SWIFT Messages setup done in the SR03 product as part of product life cycle:

SWIFT Messages

Contract Field

MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

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

UDF Maintenance

As part of SRO3 Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.
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1.4. Product Code - SR04
SR04 - Repo - Bank- Fixed Rate

1.4.1. Business Scenario

Security repo SR04 helps customer/corporate to Borrow fund against securities.

Targeted Customer Segment: Inter Bank Clients who seek fund.

1.4.2. Introduction
Security Repo Product SR04 is Fixed Rate Borrow Instrument.
1.4.3. Synopsis

o Type of Short Term Money Market instrument
e The Maturity ranges 1-30 days
e Itis backed by collateral of securities.

e Itis a Bank to bank deal.
1.4.4. Detailed Coverage
SR04 Repo Product covers the following features,

e Security Repo Deal Booking
¢ Floating Rate of Interest
e Bearing payment method

¢ Auto Liguidation of Principal and Interest
1.4.5. Events Covered

Product SR04 has the Life Cycle of Commercial Paper as listed below:

Events Covered Terminology
BOOK Booking of contract

CAMD Contract Amendment

CONF Confirmation of contract

INIT Contract Initiation

LIQD Contract Liquidation

ROLL Rollover of Contract

REVC Contract Reversal

REAS Reassign User

Copyright @ 2020, 2021 17 e
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REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
ACCR Contract Accrual

1.4.6. Generic Features

Repo Product SR04 features includes:

Deal Booking

Forward date Deal Allowed
Holiday period treatment
Counterparty Confirmation
Capturing of UDE values
Liquidation of Deal— Auto / Manual
Deal Amendment

Reversal of Deal

Floating Rate Interest

IAS 39 Based Accrual

Partial Liquidation of the deal
Interest Schedule

Fixed Maturity

1.4.7. Interest/Charges / Commission & Fees

Interest

In SRO3 product is parameterized with following Interest component.

SRINTCLS

1.4.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

1.4.9. Advices Supported

Following Advices setup done in the SR04 Product as part of Product Life Cycle:
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MMCONDEP Repo Borrowing Confirmation

SWIFT_MESSAGE MT320,330, MT350
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice

1.4.10. Messages

Following SWIFT Messages setup done in the SR04 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

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

UDF Maintenance
As part of SR04 Product Setup there is option available to capture other details
about the deal or the parties involved using UDF Maintenance.

Copyright @ 2020, 2021 19 ®
All Rights Reserved ORACLE



1.5. Product Code - SR05
SRO05 - Repo - Bank- Fixed Rate

1.5.1. Business Scenario

Security repo SR05 helps customer/corporate to Borrow fund against securities.

Targeted Customer Segment: Inter Bank Clients who seek fund.

1.5.2. Introduction
Security Repo Product SRO05 is Fixed Rate Borrow Instrument.
1.5.3. Synopsis

o Type of Short Term Money Market instrument
e The Maturity ranges 1-30 days
e Itis backed by collateral of securities.

e Itis a Bank to bank deal.
1.5.4. Detailed Coverage
SRO05 Repo Product covers the following features,

e Security Repo Deal Booking
¢ Floating Rate of Interest
e Bearing payment method

¢ Auto Liguidation of Principal and Interest
1.5.5. Events Covered

Product SRO5 has the Life Cycle of Commercial Paper as listed below:

Events Covered Terminology
BOOK Booking of contract

CAMD Contract Amendment

CONF Confirmation of contract

INIT Contract Initiation

LIQD Contract Liquidation

ROLL Rollover of Contract

REVC Contract Reversal

REAS Reassign User
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REVN Rate Revision

REVP Reversal of Payment

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
ACCR Contract Accrual

1.5.6. Generic Features

Repo Product SRO5 features includes:

Deal Booking

Forward date Deal Allowed
Holiday period treatment
Counterparty Confirmation
Capturing of UDE values
Liquidation of Deal— Auto / Manual
Deal Amendment

Reversal of Deal

Floating Rate Interest

IAS 39 Based Accrual

Partial Liquidation of the deal
Interest Schedule

Fixed Maturity

1.5.7. Interest/Charges / Commission & Fees

Interest

In SRO5 product is parameterized with following Interest component.

SRINTCLS

1.5.8. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized
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1.5.9. Advices Supported

Following Advices setup done in the SR05 Product as part of Product Life Cycle:

MMCONDEP Repo Borrowing Confirmation
SWIFT_MESSAGE MT320,330, MT350
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice

1.5.10. Messages

Following SWIFT Messages setup done in the SR05 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

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

UDF Maintenance

As part of SR05 Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.
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1.6. Product Code - SRR1
SRR1 - Reverse Repo - CORPORATE - Floating Rate

1.6.1. Business Scenario

Security Reverse Repo SRR1 helps customer/corporate to Borrow fund against
securities.

Targeted Customer Segment: Corporate Clients who seek lending.

1.6.2. Introduction
Security Repo Product SRR1 is Floating Rate Lending Instrument.

1.6.3. Synopsis

Type of Short Term Money Market instrument

The Maturity ranges 1-30 days

It is backed by collateral of securities.

It is a Bank to bank deal.
1.6.4. Detailed Coverage
SR04 Repo Product covers the following features,

e Security Repo Deal Booking
¢ Floating Rate of Interest
e Bearing payment method

¢ Auto Liguidation of Principal and Interest
1.6.5. Events Covered

Product SRR1 has the Life Cycle of Security Reverse Repo Product as listed below:

Events Covered Terminology
BOOK Booking of contract

CAMD Contract Amendment

CONF Confirmation of contract

INIT Contract Initiation

LIQD Contract Liquidation

REAS Reassign User
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1.6.6.

1.6.7.

1.6.8.

REVC Contract Reversal

REVN Rate Revision

REVP Reversal of Payment

ROLL Rollover of Contract

VAMB Value Dated Amendment Booking
VAMI Value Dated Amendment Initiation
YACR Yield Accrual

ACCR Contract Accrual

Advices Supported

Following Advices setup done in the SRR1 Product as part of Product Life Cycle:

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320, MT350

PAYMENT_MESSAGE

Payment Message

MM_ROLL_ADV

Rollover Advice

Messages

Following SWIFT Messages setup done in the SRR1 product as part of product life cycle:

SWIFT Messages

Contract Field

MT 320

Fixed Contract Confirmation

MT 350

Deposit Interest Payment Advice

MT 202

Payment Message

Generic Features

Repo Product SRR1 features includes:

e Deal Booking

e Forward date Deal Allowed

e Holiday period treatment

e Counterparty Confirmation

e Capturing of UDE values

e Liquidation of Deal- Auto / Manual

e Deal Amendment

Copyright @ 2020, 2021

All Rights Reserved

24

ORACLE



e Cancellation/Reversal of Deal
e Fixed Rate Interest

e |AS 39 Based Accrual

e Partial Liquidation of the deal
e Interest Schedule

e Fixed Maturity
1.6.9. Interest/Charges/Commission & Fees

Interest

In SRR1 product is parameterized with following Interest component.

SRINTCLS?2 - Security Repo Interest component 2
1.6.10. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
e Securities Pledged - Block Securities

e Collateral Revaluation Preferences - Margin Settlement

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

UDF Maintenance
As part of SRR1 Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.
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1.7. Product Code - SRR2

SRR2- Reverse Repo - Corporate - Fixed Rate

1.7.1.

1.7.2.

1.7.3.

1.7.4.

1.7.5.

Business Scenario

Security Reverse Repo SRR2 helps customer/corporate to Borrow fund against

securities.

Targeted Customer Segment: Corporate Clients who seek lending.

Introduction

Security Repo Product SRR2 is Fixed Rate Lending Instrument.

Synopsis

e Type of Short Term Money Market instrument

e The Maturity ranges 1-30 days

e Itis backed by collateral of securities.

e |tis a Bank to bank deal.

Detailed Coverage

SRR2 Repo Product covers the following features,

e Security Repo Deal Booking

¢ Fixed Rate of Interest

e Bearing payment method

¢ Auto Liguidation of Principal and Interest

Events Covered

Product SRR2 has the Life Cycle of Security Reverse Repo Product as listed below:

Events Covered

Terminology

BOOK Booking of contract
CAMD Contract Amendment
CONF Confirmation of contract
INIT Contract Initiation

LIQD Contract Liquidation
REAS Reassign User

REVC Contract Reversal
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1.7.6.

1.7.7.

1.7.8.

REVN Rate Revision

REVP Reversal of Payment

ROLL Rollover of Contract

VAMB Value Dated Amendment Booking
ACCR Contract Accrual

Advices Supported

Following Advices setup done in the SRR2 Product as part of Product Life Cycle:

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320, MT350

PAYMENT_MESSAGE Payment Message

MM_ROLL_ADV

Rollover Advice

Messages

Following SWIFT Messages setup done in the SRR2 product as part of product life cycle:

SWIFT Messages

Contract Field

MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

Generic Features

Repo Product SRR2 features includes:

e Deal Booking

e Forward date Deal Allowed

e Holiday period treatment

e Counterparty Confirmation

e Capturing of UDE values

e Liquidation of Deal- Auto / Manual

e Deal Amendment

e Cancellation/Reversal of Deal

¢ Fixed Rate Interest

e |AS 39 Based Accrual
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e Partial Liquidation of the deal
e Interest Schedule

o Fixed Maturity
1.7.9. Interest/Charges /Commission & Fees

Interest

In SRR2 product is parameterized with following Interest component.

SRINTCLS - Security Repo Interest component
1.7.10. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

e Collateral Revaluation Preferences - Margin Settlement

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

UDF Maintenance

As part of SRR2 Product Setup there is option available to capture other details
about the deal or the parties involved using UDF Maintenance.
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1.8. Product Code - SRR3

SRR3- Reverse Repo - Bank - Floating Rate

1.8.1.

1.8.2.

1.8.3.

1.8.4.

1.8.5.

Business Scenario

Security Reverse Repo SRR3 helps customer/corporate to Borrow fund against

securities.

Targeted Customer Segment: Inter Bank Clients who seek fund.

Introduction

Security Repo Product SRR3 is Fixed Rate Borrow Instrument.

Synopsis

e Type of Short Term Money Market instrument

e The Maturity ranges 1-30 days

e Itis backed by collateral of securities.

e |tis a bank to bank deal.

Detailed Coverage

SRR3 Repo Product covers the following features,

e Security Repo Deal Booking

¢ Floating Rate of Interest

e Bearing payment method

¢ Auto Liguidation of Principal and Interest

Events Covered

Product SRR3 has the Life Cycle of Security Reverse Repo Product as listed below:

Events Covered

Terminology

BOOK Booking of contract
CAMD Contract Amendment
CONF Confirmation of contract
INIT Contract Initiation

LIQD Liquidation

REAS Reassign User

REVC Contract Reversal
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1.8.6.

1.8.7.

1.8.8.

REVN Rate Revision

REVP Reversal of Payment

ROLL Rollover of Contract

VAMB Value Dated Amendment Booking
ACCR Contract Accrual

Advices Supported

Following Advices setup done in the SRR3 Product as part of Product Life Cycle:

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320, MT350

PAYMENT_MESSAGE Payment Message

MM_ROLL_ADV

Rollover Advice

Messages

Following SWIFT Messages setup done in the SRR3 product as part of product life cycle:

SWIFT Messages

Contract Field

MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

Generic Features

Repo Product SRR3 features includes:

e Deal Booking

e Forward date Deal Allowed

e Holiday period treatment

e Counterparty Confirmation

e Capturing of UDE values

e Liquidation of Deal- Auto / Manual

e Deal Amendment

e Reversal of Deal

e Fixed Rate Interest

e |AS 39 Based Accrual
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e Partial Liquidation of the deal
e Interest Schedule

o Fixed Maturity
1.8.9. Interest/Charges /Commission & Fees

Interest

In SRR3 product is parameterized with following Interest component.

SRINTCLS2 - Security Repo Interest component
1.8.10. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

e Collateral Revaluation Preferences - Repricing
1.8.11. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance

As part of SRR3 Product Setup there is option available to capture other details
about the deal or the parties involved using UDF Maintenance.
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1.9. Product Code - SRR4
SRR4- Reverse Repo - Bank - Fixed Rate

1.9.1. Business Scenario

Security Reverse Repo SRR4 helps customer/corporate to Borrow fund against
securities.

Targeted Customer Segment: Inter Bank Clients who seek lending.

1.9.2. Introduction

Security Repo Product SRR4 is Fixed Rate Lending Instrument.

1.9.3. Synopsis

Type of Short Term Money Market instrument
The Maturity ranges 1-30 days
It is backed by collateral of securities.

It is a bank to bank deal.

1.9.4. Detailed Coverage

SRR3 Repo Product covers the following features,

Security Reverse Repo Deal Booking
Fixed Rate of Interest
Bearing payment method

Auto Liquidation of Principal and Interest

1.9.5. Events Covered

Product SRR4 has the Life Cycle of Security Reverse Repo Product as listed below:

Events Covered Terminology
BOOK Booking of contract

CAMD Contract Amendment

CONF Confirmation of contract

INIT Contract Initiation

LIQD Liquidation

REAS Reassign User
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REVC Contract Reversal

REVN Rate Revision

REVP Reversal of Payment

ROLL Rollover of Contract

VAMB Value Dated Amendment Booking
ACCR Contract Accrual

1.9.1. Advices Supported

Following Advices setup done in the SRR4 Product as part of Product Life Cycle:

MMCONDEP Repo Borrowing Confirmation
SWIFT_MESSAGE MT320, MT350
PAYMENT_MESSAGE Payment Message
MM_ROLL_ADV Rollover Advice

1.9.2. Messages

Following SWIFT Messages setup done in the SRR4 product as part of product life cycle:

SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message

1.9.3. Generic Features
Repo Product SRR4 features includes:

e Deal Booking

e Forward date Deal Allowed

e Holiday period treatment

e Counterparty Confirmation

e Capturing of UDE values

e Liquidation of Deal- Auto / Manual
e Deal Amendment

¢ Reversal of Deal

e Fixed Rate Interest
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e |AS 39 Based Accrual
e Partial Liquidation of the deal
e Interest Schedule

o Fixed Maturity
1.9.4. Interest/Charges /Commission & Fees

Interest

In SRR4 product is parameterized with following Interest component.
SRINTCLS - Security Repo Interest component
1.9.5. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360

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

UDF Maintenance

As part of SRR4 Product Setup there is option available to capture other details
about the deal or the parties involved using UDF Maintenance.
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1.10. Product Code - CLRE
CLRE- Repo - Fixed Rate- Bearing

1.10.1.

1.10.2.

1.10.3.

1.10.4.

Introduction

Security Repo Product CLRE is Fixed Rate Lending Instrument.

Synopsis

e Type of Short Term Money Market instrument
e The Maturity ranges 1-30 days
e Itis backed by collateral of securities.

e ltis a bank to bank deal.
Detailed Coverage

CLRE Repo Product covers the following features,

Security Reverse Repo Deal Booking

Fixed Rate of Interest

Bearing payment method

Auto Liquidation of Principal and Interest

Events Covered

Product CLRE has the Life Cycle of Security Reverse Repo Product as listed below:

Events Covered Terminology

BOOK Booking of contract

CAMD Contract Amendment

CONF Confirmation of contract

INIT Contract Initiation

LIQD Liguidation

REAS Reassign User

REVC Contract Reversal

REVN Rate Revision

REVP Reversal of Payment

ROLL Rollover of Contract

VAMB Value Dated Amendment Booking

ACCR Contract Accrual
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1.10.1.

Advices Supported

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

MMCONDEP

Repo Borrowing Confirmation

SWIFT_MESSAGE

MT320, MT350

PAYMENT_MESSAGE

Payment Message

MM_ROLL_ADV

Rollover Advice

1.10.2. Messages
Following SWIFT Messages setup done in the CLRE product as part of product life cycle:
SWIFT Messages Contract Field
MT 320 Fixed Contract Confirmation
MT 350 Deposit Interest Payment Advice
MT 202 Payment Message
1.10.3. Generic Features

Repo Product CLRE features includes:

e Deal Booking

e Forward date Deal Allowed

¢ Holiday period treatment

e Counterparty Confirmation

e Capturing of UDE values

e Liguidation of Deal- Auto / Manual

e Deal Amendment

¢ Reversal of Deal

e Fixed Rate Interest

e |AS 39 Based Accrual

e Partial Liquidation of the deal

e Interest Schedule

e Fixed Maturity
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1.10.4. Interest / Charges / Commission & Fees

Interest

In SRR4 product is parameterized with following Interest component.

SRINTCLS - Security Repo Interest component
1.10.5. Special/Other Features

Other Features

Apart from above mentioned features following other features can parameterized

e Interest Calculation Basis — Actual/360
e Securities Pledged - Move to Collateral Portfolio

e Collateral Revaluation Preferences - Margin settlement
1.10.6. Additional information (ex. UDF & other Special Maintenance)

UDF Maintenance
As part of CLRE Product Setup there is option available to capture other details

about the deal or the parties involved using UDF Maintenance.

1.11. Other Special Maintenance

Following are the Maintenance Required in OBTR to use the above product for Security Repo Deals.

e SE Branch Parameter

e General Ledger Parameter

e Interest & Charges Parameter

e Journal Entry Parameter

e Messaging Parameter

e Local Holidays

e SR Batch Maintenance

e LD MM Floating Rate Maintenance
¢ Interest Class Maintenance

e Charge Class

e Tax Scheme Class
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1.12. Annexure

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

SR_PRODUCT_MAIN
TENANCE. xIsx
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Product Maintenance

		

		FCUBSV.UM.11.1.0.0.0.0.0 - Security Repo Product Set Up

		Product Definition

		Product Code		Description		Type		Type Description		Product Group		Start Date		End Date

		SR01		Repo - Corporate- Floating Rate		D		Repo		SR		1-Jan-00		1-Jan-50

		SR02		Repo - Corporate - Fixed Rate		D		Repo		SR		1-Jan-00		1-Jan-50

		SR03		Repo - Bank - Floating Rate		D		Repo		SR		1-Jan-00		1-Jan-50

		SR04		Repo - Bank - Fixed Rate		D		Repo		SR		1-Jan-00		1-Jan-50

		SRR1		Reverse Repo - Corporate - Floating Rate		L		Reverse Repo		SR		1-Jan-00		1-Jan-50

		SRR2		Reverse Repo - Corporate - Fixed Rate		L		Reverse Repo		SR		1-Jan-00		1-Jan-50

		SRR3		Reverse Repo - Bank - Floating Rate		L		Reverse Repo		SR		1-Jan-00		1-Jan-50

		SRR4		Reverse Repo - Bank - Fixed Rate		L		Reverse Repo		SR		1-Jan-00		1-Jan-50

		Accounting Roles

		Product Code		Accounting Role		Account Head

		SRR1		FWDASSETGL		501010000

				FWDASSETOFF		60010000

				ASSETGL		123010000

				SRINTINC		416060000

				SRINTREC		167030000

				ROLL_WASH		Bridge account to wash the original parent’s outstanding balances to the child contract

				EIMDISCRIA		167030001

				EIMDISCINC		316060001

				EIMPREMEXP		416060001

				EIMPREMPIA		167050001

				EIMINTADJREC		167030001

				EIMINTADJINC		316060001

		SRR2		FWDASSET		501010000

				FWDASSETOFF		60010000

				ASSETGL		123010000

				SRINTINC		416060000

				SRINTREC		167030000

				ROLL_WASH		Bridge account to wash the original parent’s outstanding balances to the child contract

		SRR3		FWDASSETGL		501010000

				FWDASSETOFF		60010000

				ASSETGL		123010000

				SRINTINC		416060000

				SRINTREC		167030000

				ROLL_WASH		Bridge account to wash the original parent’s outstanding balances to the child contract

				EIMDISCRIA		167030001

				EIMDISCINC		316060001

				EIMPREMEXP		416060001

				EIMPREMPIA		167050001

				EIMINTADJREC		167030001

				EIMINTADJINC		316060001

		SRR4		FWDASSET		501010000

				FWDASSETOFF		60010000

				ASSETGL		123010000

				SRINTINC		416060000

				SRINTREC		167030000

				ROLL_WASH		Bridge account to wash the original parent’s outstanding balances to the child contract

		SR01		FWDLIABGL		60010000

				FWDLIABOFF		501010000

				LIABGL		245010000

				SRINTEXP		416060000

				SRINTPAY		256040000

				EIMDISCRIA		167030001

				EIMDISCINC		316060001

				EIMPREMEXP		416060001

				EIMPREMPIA		167050001

				EIMINTADJREC		167030001

				EIMINTADJINC		316060001

		SR02		FWDLIABGL		60010000

				FWDLIABOFF		501010000

				LIABGL		245010000

				SRINTEXP		416060000

				SRINTPAY		256040000

				SRINTAQR		601010000

		SR03		FWDLIABGL		60010000

				FWDLIABOFF		501010000

				LIABGL		245010000

				SRINTEXP		416060000

				SRINTPAY		256040000

				EIMDISCRIA		167030001

				EIMDISCINC		316060001

				EIMPREMEXP		416060001

				EIMPREMPIA		167050001

				EIMINTADJREC		167030001

				EIMINTADJINC		316060001

		SR04		FWDLIABGL		60010000

				FWDLIABOFF		501010000

				LIABGL		245010000

				SRINTEXP		416060000

				SRINTPAY		256040000

				SRINTAQR		601010000

		Event Accounting Entries

		Product Code		Event		Accounting Role		Amount Tag		Dr/Cr		Txn Code		Netting

		SRR1		BOOK		FWDASSETGL		PRINCIPAL_FWD		DR		MML		NO

				BOOK		FWDASSETOFF		PRINCIPAL_FWD		CR		MML		NO

				BOOK		BROKEXP		BROKAMT		Dr		BRK		NO

				BOOK		BROKPAY		BROKAMT		Cr		BRK		NO

				BOOK		CHG_CUST_ACC		SR_BK_CHRG		Dr		MML		NO

				BOOK		SR_BK_CHRGINC		SR_BK_CHRG		Cr		MML		NO

				INIT		FWDASSTGL		PRINCIPAL_FWD		Cr		MML		NO

				INIT		FWDASSETOFF		PRINCIPAL_FWD		Dr		MML		NO

				INIT		ASSETGL		PRINCIPAL		Dr		MML		NO

				INIT		CUSTOMER		PRINCIPAL		Cr		MML		NO

				INIT		ASSETGL		PRINCIPAL_ROIN		Dr		MML		NO

				INIT		ROLL_WASH		PRINCIPAL_ROIN		Cr		MML		NO

				ACCR		SRINT1REC		SRINT1_ACCR		Dr		MPA		NO

				ACCR		SRINTI1NC		SRINT1_ACCR		Cr		MPA		NO

				CAMD		CHG_CUST_ACC		SR_AM_CHRG		Dr		MML		NO

				CAMD		SR_AM_CHRGINC		SR_AM_CHRG		Cr		MML		NO

				LIQD		ASSETGL		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		SRINT1REC		SRINT1_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		SRINT1_LIQD		Dr		MMM		NO

				ROLL		CUSTOMER		SRINT1_LIQD		DR		MML		NO

				ROLL		SRINT1REC		SRINT1_LIQD		CR		MML		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		DR		MML		NO

				ROLL		ASSETGL		PRINCIPAL_LIQD		CR		MML		NO

				ROLL		ROLL_WASH		PRINCIPAL_ROLL		Dr		MML		NO

				ROLL		ASSETGL		PRINCIPAL_ROLL		Cr		MML		NO

				ROLL		ROLL_WASH		<Interest_Component>_ROLL		Dr		MML		NO

				ROLL		Interest_componentREC		<Interest_Component>_ROLL		Cr		MML		NO

				YACR		EIMDISCRIA		EIMDISC_ACCR		Dr		DIS		NO

				YACR		EIMDISCINC		EIMDISC_ACCR		Cr		DIS		NO

				YACR		EIMPREMEXP		EIMPREM_ACCR		Dr		DIS		NO

				YACR		EIMPREMPIA		EIMPREM_ACCR		Cr		DIS		NO

				YACR		EIMINTADJREC		EIMINTADJ_ACCR		Dr		DIS		NO

				YACR		EIMINTADJINC		EIMINTADJ_ACCR		Cr		DIS		NO

		SRR2		BOOK		FWDASSTGL		PRINCIPAL_FWD		DR		MML		NO

				BOOK		FWDASSETOFF		PRINCIPAL_FWD		CR		MML		NO

				BOOK		BROKEXP		BROKAMT		Dr		BRK		NO

				BOOK		BROKPAY		BROKAMT		Cr		BRK		NO

				BOOK		CHG_CUST_ACC		SR_BK_CHRG		Dr		MML		NO

				BOOK		SR_BK_CHRGINC		SR_BK_CHRG		Cr		MML		NO

				INIT		FWDASSTGL		PRINCIPAL_FWD		Cr		MML		NO

				INIT		FWDASSETOFF		PRINCIPAL_FWD		Dr		MML		NO

				INIT		ASSETGL		PRINCIPAL		Dr		MML		NO

				INIT		CUSTOMER		PRINCIPAL		Cr		MML		NO

				INIT		ASSETGL		PRINCIPAL_ROIN		Dr		MML		NO

				INIT		ROLL_WASH		PRINCIPAL_ROIN		Cr		MML		NO

				ACCR		SRINTREC		SRINT_ACCR		Dr		MPA		NO

				ACCR		SRINTINC		SRINT_ACCR		Cr		MPA		NO

				CAMD		CHG_CUST_ACC		SR_AM_CHRG		Dr		MML		NO

				CAMD		SR_AM_CHRGINC		SR_AM_CHRG		Cr		MML		NO

				LIQD		ASSETGL		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		SRINTREC		SRINT_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		SRINT_LIQD		Dr		MMM		NO

				ROLL		CUSTOMER		SRINT_LIQD		DR		MML		NO

				ROLL		SRINTREC		SRINT_LIQD		CR		MML		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		DR		MML		NO

				ROLL		ASSETGL		PRINCIPAL_LIQD		CR		MML		NO

				ROLL		ROLL_WASH		PRINCIPAL_ROLL		Dr		MML		NO

				ROLL		ASSETGL		PRINCIPAL_ROLL		Cr		MML		NO

				ROLL		ROLL_WASH		<Interest_Component>_ROLL		Dr		MML		NO

				ROLL		Interest_componentREC		<Interest_Component>_ROLL		Cr		MML		NO

		SRR3		BOOK		FWDASSETGL		PRINCIPAL_FWD		DR		MML		NO

				BOOK		FWDASSETOFF		PRINCIPAL_FWD		CR		MML		NO

				INIT		FWDASSTGL		PRINCIPAL_FWD		Cr		MML		NO

				INIT		FWDASSETOFF		PRINCIPAL_FWD		Dr		MML		NO

				INIT		ASSETGL		PRINCIPAL		Dr		MML		NO

				INIT		CUSTOMER		PRINCIPAL		Cr		MML		NO

				INIT		ASSETGL		PRINCIPAL_ROIN		Dr		MML		NO

				INIT		ROLL_WASH		PRINCIPAL_ROIN		Cr		MML		NO

				ACCR		SRINT1REC		SRINT1_ACCR		Dr		MPA		NO

				ACCR		SRINTI1NC		SRINT1_ACCR		Cr		MPA		NO

				LIQD		ASSETGL		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		SRINT1REC		SRINT1_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		SRINT1_LIQD		Dr		MMM		NO

				ROLL		CUSTOMER		SRINT1_LIQD		DR		MML		NO

				ROLL		SRINT1REC		SRINT1_LIQD		CR		MML		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		DR		MML		NO

				ROLL		ASSETGL		PRINCIPAL_LIQD		CR		MML		NO

				ROLL		ROLL_WASH		PRINCIPAL_ROLL		Dr		MML		NO

				ROLL		ASSETGL		PRINCIPAL_ROLL		Cr		MML		NO

				ROLL		ROLL_WASH		<Interest_Component>_ROLL		Dr		MML		NO

				ROLL		Interest_componentREC		<Interest_Component>_ROLL		Cr		MML		NO

				YACR		EIMDISCRIA		EIMDISC_ACCR		Dr		DIS		NO

				YACR		EIMDISCINC		EIMDISC_ACCR		Cr		DIS		NO

				YACR		EIMPREMEXP		EIMPREM_ACCR		Dr		DIS		NO

				YACR		EIMPREMPIA		EIMPREM_ACCR		Cr		DIS		NO

				YACR		EIMINTADJREC		EIMINTADJ_ACCR		Dr		DIS		NO

				YACR		EIMINTADJINC		EIMINTADJ_ACCR		Cr		DIS		NO

		SRR4		BOOK		FWDASSTGL		PRINCIPAL_FWD		DR		MML		NO

				BOOK		FWDASSETOFF		PRINCIPAL_FWD		CR		MML		NO

				INIT		FWDASSTGL		PRINCIPAL_FWD		Cr		MML		NO

				INIT		FWDASSETOFF		PRINCIPAL_FWD		Dr		MML		NO

				INIT		ASSETGL		PRINCIPAL		Dr		MML		NO

				INIT		CUSTOMER		PRINCIPAL		Cr		MML		NO

				INIT		ASSETGL		PRINCIPAL_ROIN		Dr		MML		NO

				INIT		ROLL_WASH		PRINCIPAL_ROIN		Cr		MML		NO

				ACCR		SRINTREC		SRINT_ACCR		Dr		MPA		NO

				ACCR		SRINTINC		SRINT_ACCR		Cr		MPA		NO

				LIQD		ASSETGL		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		SRINTREC		SRINT_LIQD		Cr		MMM		NO

				LIQD		CUSTOMER		SRINT_LIQD		Dr		MMM		NO

				ROLL		CUSTOMER		SRINT_LIQD		DR		MML		NO

				ROLL		SRINTREC		SRINT_LIQD		CR		MML		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		DR		MML		NO

				ROLL		ASSETGL		PRINCIPAL_LIQD		CR		MML		NO

				ROLL		ROLL_WASH		PRINCIPAL_ROLL		Dr		MML		NO

				ROLL		ASSETGL		PRINCIPAL_ROLL		Cr		MML		NO

				ROLL		ROLL_WASH		<Interest_Component>_ROLL		Dr		MML		NO

				ROLL		Interest_componentREC		<Interest_Component>_ROLL		Cr		MML		NO

		SR01		BOOK		FWDLIABGL		PRINCIPAL_FWD		CR		MMB		NO

				BOOK		FWDLIABOFF		PRINCIPAL_FWD		DR		MMB		NO

				BOOK		BROKEXP		BROKAMT		Dr		BRK		NO

				BOOK		BROKPAY		BROKAMT		Cr		BRK		NO

				BOOK		CHG_CUST_ACC		SR_BK_CHRG		Dr		MML		NO

				BOOK		SR_BK_CHRGINC		SR_BK_CHRG		Cr		MML		NO

				INIT		FWDLIABOFF		PRINCIPAL_FWD		Cr		MMB		NO

				INIT		FWDLIABGL		PRINCIPAL_FWD		Dr		MMB		NO

				INIT		LIAB GL		PRINCIPAL		Cr		MMB		NO

				INIT		CUSTOMER		PRINCIPAL		DR		MMB		NO

				ACCR		SRINT2PAY		SRINT2_ACCR		Cr		MBA

				ACCR		SRINT2EXP		SRINT2_ACCR		Dr		MBA

				CAMD		CHG_CUST_ACC		SR_AM_CHRG		Dr		MML		NO

				CAMD		SR_AM_CHRGINC		SR_AM_CHRG		Cr		MML		NO

				LIQD		LIAB GL		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		SRINT2PAY		SRINT2_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		SRINT2_LIQD		Cr		MMM		NO

				ROLL		CUSTOMER		SRINT2_LIQD		CR		MMB		NO

				ROLL		SRINTPAY		SRINT2_LIQD		DR		MMB		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		CR		MMB		NO

				ROLL		LIABGL		PRINCIPAL_LIQD		DR		MMB		NO

				ROLL		LIABGL		SRINT2_ROLL		CR		MMB		NO

				ROLL		SRINT2PAY		SRINT2_ROLL		DR		MMB		NO

				YACR		EIMDISCRIA		EIMDISC_ACCR		Dr		DIS		NO

				YACR		EIMDISCINC		EIMDISC_ACCR		Cr		DIS		NO

				YACR		EIMPREMEXP		EIMPREM_ACCR		Dr		DIS		NO

				YACR		EIMPREMPIA		EIMPREM_ACCR		Cr		DIS		NO

				YACR		EIMINTADJREC		EIMINTADJ_ACCR		Dr		DIS		NO

				YACR		EIMINTADJINC		EIMINTADJ_ACCR		Cr		DIS		NO

		SR02		BOOK		FWDLIABGL		PRINCIPAL_FWD		CR		MMB		NO

				BOOK		FWDLIABOFF		PRINCIPAL_FWD		DR		MMB		NO

				BOOK		BROKEXP		BROKAMT		Dr		BRK		NO

				BOOK		BROKPAY		BROKAMT		Cr		BRK		NO

				BOOK		CHG_CUST_ACC		SR_BK_CHRG		Dr		MML		NO

				BOOK		SR_BK_CHRGINC		SR_BK_CHRG		Cr		MML		NO

				INIT		FWDLIABOFF		PRINCIPAL_FWD		Cr		MMB		NO

				INIT		FWDLIABGL		PRINCIPAL_FWD		Dr		MMB		NO

				INIT		LIABGL		PRINCIPAL		Cr		MMB		NO

				INIT		CUSTOMER		PRINCIPAL		DR		MMB		NO

				ACCR		SRINTPAY		SRINT_ACCR		Cr		MBA

				ACCR		SRINTEXP		SRINT_ACCR		Dr		MBA

				CAMD		CHG_CUST_ACC		SR_AM_CHRG		Dr		MML		NO

				CAMD		SR_AM_CHRGINC		SR_AM_CHRG		Cr		MML		NO

				LIQD		LIABGL		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		SRINTPAY		SRINT_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		SRINT_LIQD		Cr		MMM		NO

				ROLL		CUSTOMER		SRINT_LIQD		CR		MMB		NO

				ROLL		SRINTPAY		SRINT_LIQD		DR		MMB		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		CR		MMB		NO

				ROLL		LIABGL		PRINCIPAL_LIQD		DR		MMB		NO

				ROLL		LIABGL		SRINT_ROLL		CR		MMB		NO

				ROLL		SRINTPAY		SRINT_ROLL		DR		MMB		NO

		SR03		BOOK		FWDLIABGL		PRINCIPAL_FWD		CR		MMB		NO

				BOOK		FWDLIABOFF		PRINCIPAL_FWD		DR		MMB		NO

				INIT		FWDLIABOFF		PRINCIPAL_FWD		Cr		MMB		NO

				INIT		FWDLIABGL		PRINCIPAL_FWD		Dr		MMB		NO

				INIT		LIAB GL		PRINCIPAL		Cr		MMB		NO

				INIT		CUSTOMER		PRINCIPAL		DR		MMB		NO

				ACCR		SRINT2PAY		SRINT2_ACCR		Cr		MBA

				ACCR		SRINT2EXP		SRINT2_ACCR		Dr		MBA

				LIQD		LIAB GL		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		SRINT2PAY		SRINT2_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		SRINT2_LIQD		Cr		MMM		NO

				ROLL		CUSTOMER		SRINT2_LIQD		CR		MMB		NO

				ROLL		SRINTPAY		SRINT2_LIQD		DR		MMB		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		CR		MMB		NO

				ROLL		LIABGL		PRINCIPAL_LIQD		DR		MMB		NO

				ROLL		LIABGL		SRINT2_ROLL		CR		MMB		NO

				ROLL		SRINT2PAY		SRINT2_ROLL		DR		MMB		NO

				YACR		EIMDISCRIA		EIMDISC_ACCR		Dr		DIS		NO

				YACR		EIMDISCINC		EIMDISC_ACCR		Cr		DIS		NO

				YACR		EIMPREMEXP		EIMPREM_ACCR		Dr		DIS		NO

				YACR		EIMPREMPIA		EIMPREM_ACCR		Cr		DIS		NO

				YACR		EIMINTADJREC		EIMINTADJ_ACCR		Dr		DIS		NO

				YACR		EIMINTADJINC		EIMINTADJ_ACCR		Cr		DIS		NO

		SR04		BOOK		FWDLIABGL		PRINCIPAL_FWD		CR		MMB		NO

				BOOK		FWDLIABOFF		PRINCIPAL_FWD		DR		MMB		NO

				INIT		FWDLIABOFF		PRINCIPAL_FWD		Cr		MMB		NO

				INIT		FWDLIABGL		PRINCIPAL_FWD		Dr		MMB		NO

				INIT		LIABGL		PRINCIPAL		Cr		MMB		NO

				INIT		CUSTOMER		PRINCIPAL		DR		MMB		NO

				ACCR		SRINTPAY		SRINT_ACCR		Cr		MBA

				ACCR		SRINTEXP		SRINT_ACCR		Dr		MBA

				LIQD		LIABGL		PRINCIPAL_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		PRINCIPAL_LIQD		Cr		MMM		NO

				LIQD		SRINTPAY		SRINT_LIQD		Dr		MMM		NO

				LIQD		CUSTOMER		SRINT_LIQD		Cr		MMM		NO

				ROLL		CUSTOMER		SRINT_LIQD		CR		MMB		NO

				ROLL		SRINTPAY		SRINT_LIQD		DR		MMB		NO

				ROLL		CUSTOMER		PRINCIPAL_LIQD		CR		MMB		NO

				ROLL		LIABGL		PRINCIPAL_LIQD		DR		MMB		NO

				ROLL		LIABGL		SRINT_ROLL		CR		MMB		NO

				ROLL		SRINTPAY		SRINT_ROLL		DR		MMB		NO

		Advices Events

		Product Code		Event		Advice Name		Advice Description		Supress		Priority

		SRR1		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONPLA		Reverse Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		SRR2		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONPLA		Reverse Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		High

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		SRR3		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONPLA		Reverse Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		SRR4		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONPLA		Reverse Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		High

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		SR01		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONDEP		Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVC		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVP		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		MMAMDADV		Amendment Advice		No		LOW

		SR02		BOOK		MM_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		MMCONDEP		MM Borrowing Confirmation		No		LOW

				BOOK		MMBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		MM_CONT_ADV		Contract Advice		No		LOW

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		SR03		BOOK		SR_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		SRCONDEP		Repo Confirmation		No		LOW

				BOOK		SRBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVC		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVP		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		MMAMDADV		Amendment Advice		No		LOW

		SR04		BOOK		MM_DEAL_SLIP		Deal Slip		No		LOW

				BOOK		MMCONDEP		MM Borrowing Confirmation		No		LOW

				BOOK		MMBRKCON		Broker Confirmation		No		LOW

				BOOK		SWIFT_MESSAGE		MT320,MT350		No		High

				INIT		MM_CONT_ADV		Contract Advice		No		LOW

				INIT		SWIFT_MESSAGE		MT320,MT350		No		High

				LIQD		PAYMENT_MESSAGE		Payment Message		No		LOW

				LIQD		SWIFT_MESSAGE		MT320,MT350		No		High

				REVP		SWIFT_MESSAGE		MT320,MT350		No		LOW

				REVC		SWIFT_MESSAGE		MT320,MT350		No		High

				ROLL		PAYMENT_MESSAGE		Payment Message		No		LOW

				CAMD		SRAMDADV		Amendment Advice		No		LOW

		Preferences

				Preferences																						Accruals				Tenor										Rate Variance				Fields								Holiday Treatment										Securities Block Deal

		Product Code		Tax Applicable		Allow Brokerage		Pay Past Schedules		Prepayment Penalty		Track Accrued interest		Forward dating Allowed		Payments		Allow Rollover		Automatic Liquidation		Intraday Deal		Multiple Penalty Components		Accrual Applicable		Frequency		Start date		Minimum		Maximum		Default		Unit		Maximum		Normal		Currency		Value Date		Contract Amount		Maturity date		Cascade Schedules		Currency		Ignore holidays		Move Across month		Move Forward		Block Product

		SRR1		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SRR2		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SRR3		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SRR4		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SR01		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SR02		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SR03		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		SR04		Off		N		Y		N		Y		Y		Bearing		Yes		ON		N		N		ON		Daily		1		1		365		1		Days		10		3		No		No		No		No		Y		USD		No		N		Yes		BLOC

		Rollover Details

		Product Code		Auto		Apply Tax		Rollover With Interest		Product		Contract		Rollover Method		Rollover Mechanism		Roll By

		SRR1		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SRR2		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SRR3		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SRR4		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SR01		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SR02		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SR03		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		SR04		Yes		No		Yes		Yes				NORMAL		NEW VERSION		DAYS

		Schedules

		Product Code		Component Schedules		Component		Refer		Frequency		Unit		CMDB OK

		SRR1		Yes		SRINT		Value Date		Bullet		1		Yes

		SRR1		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SRR2		Yes		SRINT		Value Date		Bullet		1		Yes

		SRR2		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SRR3		Yes		SRINT		Value Date		Bullet		1		Yes

		SRR3		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SRR4		Yes		SRINT		Value Date		Bullet		1		Yes

		SRR4		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SR01		Yes		SRINT		Value Date		Bullet		1		Yes

		SR01		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SR02		Yes		SRINT		Value Date		Bullet		1		Yes

		SR02		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SR03		Yes		SRINT		Value Date		Bullet		1		Yes

		SR03		Yes		Prinicpal		Value Date		Bullet		1		Yes

		SR04		Yes		SRINT		Value Date		Bullet		1		Yes

		SR04		Yes		Prinicpal		Value Date		Bullet		1		Yes

		Liquidation Order

		Product Code		Liquidation_Order		Component		No		CMDB OK

		SRR1		Yes		SRINT		1		Yes

		SRR1		Yes		Principal		2		Yes

		SRR2		Yes		SRINT		1		Yes

		SRR2		Yes		Principal		2		Yes

		SRR3		Yes		SRINT		1		Yes

		SRR3		Yes		Principal		2		Yes

		SRR4		Yes		SRINT		1		Yes

		SRR4		Yes		Principal		2		Yes

		SR01		Yes		SRINT		1		Yes

		SR01		Yes		Principal		2		Yes

		SR02		Yes		SRINT		1		Yes

		SR02		Yes		Principal		2		Yes

		SR03		Yes		SRINT		1		Yes

		SR03		Yes		Principal		2		Yes

		SR04		Yes		SRINT		1		Yes

		SR04		Yes		Principal		2		Yes

		Interest

		Product Code		Rule		Rule Description		Event		Component		Component Description		Event Description		Amount Type		Pre Payment Method		Stop Application		Accruals		Allow Amendment		Consider As Discount		List Category		Settlement Currency		Main Component		Bulk Amount		Link Contract As Ratecode		Units		Grace Period		RATE Type		Rate Code		Borrow Lend Indicator		Rate Cycle Type		Code Usage		Reset Tenor		ProductLimits ADD		Product Limits		Currency		Default Rate		Minimum Rate		Maximum Rate		Minimum Spread		Maximum Spread		Interest Basis

		SRR1		SRINT1		Interest on Reverse Repo		BOOK		SRINT1		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Floating		LIBOR		Lend		Up		PERIODIC		0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/360

																																																										EUR		8		5		8		0		0		30(EURO)/361

																																																										GBP		7		5		7		0		0		30(EURO)/362

		SRR2		SRINT		Interest on Reverse Repo		BOOK		SRINT		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Fixed				Lend		Up				0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/364

																																																										EUR		8		5		8		0		0		30(EURO)/365

																																																										GBP		7		5		7		0		0		30(EURO)/366

		SRR3		SRINT1		Interest on Reverse Repo		BOOK		SRINT1		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Floating		LIBOR		Lend		Up		PERIODIC		0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/360

																																																										EUR		8		5		8		0		0		30(EURO)/361

																																																										GBP		7		5		7		0		0		30(EURO)/362

		SRR4		SRINT		Interest on Reverse Repo		BOOK		SRINT		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Fixed				Lend		Up				0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/364

																																																										EUR		8		5		8		0		0		30(EURO)/365

																																																										GBP		7		5		7		0		0		30(EURO)/366

		SR01		SRINT1		Interest on Repo		BOOK		SRINT1		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Floating		EURIBOR		Borrow		Up		Auto		0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/368

																																																										EUR		8		5		8		0		0		30(EURO)/369

																																																										GBP		7		5		7		0		0		30(EURO)/370

		SR02		SRINT		Interest on Repo		BOOK		SRINT		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Fixed				Borrow		Up				0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/372

																																																										EUR		8		5		8		0		0		30(EURO)/373

																																																										GBP		7		5		7		0		0		30(EURO)/374

		SR03		SRINT1		Interest on Repo		BOOK		SRINT1		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Floating		EURIBOR		Borrow		Up		Auto		0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/368

																																																										EUR		8		5		8		0		0		30(EURO)/369

																																																										GBP		7		5		7		0		0		30(EURO)/370

		SR04		SRINT		Interest on Repo		BOOK		SRINT		Security Repo interest		Booking of Contract		PRINCIPAL		Flexcube		N		Y		Y		N		EXPECTED		USD		Y		N		N		Days		0		Fixed				Borrow		Up				0		Yes		Yes		USD		6		0		10		0		0		30(EURO)/372

																																																										EUR		8		5		8		0		0		30(EURO)/373

																																																										GBP		7		5		7		0		0		30(EURO)/374





