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FX Trade Purpose/Strategy

Trade Purpose codes are the main way you have to organize your FX trade book

Trade Purpose controls trade documentation and accounting treatment for the
trade

Trade Purpose can be used to setup exposure description language
Trade Purpose determines what trade types are possible for an Entity

If there are no Trade Purpose codes set for an Entity, the entity will not be able to
trade FX in Orbit

All FX Trades require a Trade Purpose/Strategy code



FX Trade Purpose/Strategy

Cash FX Investments Environment
N Setup Trading Strategies Enter Balance Sheet Forecast FX Trade Emtry
Setup Exposures Balance Sheet Trade Worksheet
Trade Confirmation
Enter Currency Rates Enter IC Funding Forecast
Trade Ticket Distribution
Reporting FX IC Funding Trade Worksheet

FX Trading Portals
FX Accounting

FX Cash Settiement
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* Go to the "FX" tab
* Press the “Setup Trading Strategies” button



FX Trade Purpose/Strategy Setup

AN~ Setep FX Trade Purpose and Stzategy

{Ust ‘dentfication Accousting  Exposures  Documentation  Headings  Tax Note Matrix  Setwp

Entity Purpose Name Desg Type Time Valoe Status/Test/Exec

Brazil K Payment ND SF Active [0/6

Brani Other ND SF INCLUDE Active /Not Used

Brazil Servicos K Payment ND SF EXCLUDE  Actives1/S
Active 10/54

CiL £co Exercase (Obtion) ND CUROPT EXCLUDE  Active/0/28

CIL <o Medge (Option) Cr LUROPT INCLUDE Active /0295

CiL Lquity ND S Active INot Used

i fquity funding ND S Active INct Used

i Lquity Inject ND Ay Active INct Used

i fAS 52 (Option) ND TUROPT INCLUOKE Active /Nt Used

i fin Lease ND S Active /Not Used

i K Payment ND SI Active 10/246

i Loan ND Sf Active /Nt Used

i Op Lease ND SF Aclive /NS Used

CiL Other ND SF Active INSt Used

i Reiserve ND SF Active 107

Call Tan Hedge ND SF Active 14582

CS Lux sanl Loan ND SF Active 10711

CS Management BY Equity Inject ND SF Altive 102

CS Management BY I Payment ND SF Allive [Not Used

CS Management BY Other ND SF Active [0/ 1

CS Neth Held Y Equity Inject ND SF EXLUDE Active 10/3

CS Neth Mold BY Othes ND SF EXLUDE Active /0/29

CS Swiss oy X Payment ND SF ACtve /020

CS Swiss b Other ND SF EXLUDE Active 10/ 1

CS Swiss dew Tun Hedge ND SF Active /0/93 >

£ India Pre W Pavenant N Sk EXILINE Artive (N1

@) actre A Select All Entities e ’ __ Select ND Doc Defasht P n +

) nactve Exit Select 113 Doc Detatt Duplicate | New

The “List” tab displays all of the trade purpose/strategies currently setup in the system

Every trade purpose is “owned” by an entity. Trade Purpose names must be unique within entity but may be duplicated
across entities. In fact you should use the same purpose name across entities to identify the same strategy/purpose

In the list view, the last column provides a count of the number of test and executed trades that are using the purpose/
strategy

A trade purpose/strategy cannot be deleted if it is referenced by test or executed trades

The basic setup of trade purpose/strategy codes occurs on the “Identification” tab

Select and double-click an entity/purpose 4
Orbit takes you to the “Identification” tab and displays the details



Trade Purpose |dentification

Setep FX Trade Purpose and Stzategy

List denthcation Accounting Exposures Documentation Head ngs Tax Note Matrix Setup

Entity: OL
Porpode [Strategy Name.  CF Medge

Description: Cash Flow Hedges

Status

Designation F
9 O CF ) Active faned By

Trading Instrument  SF . ractve ASP Admimistrator

431583 2010-06-22 0R:40.42 621573
Exposure Direction: NA S212924

Exposure Kind -l

||+

Duplcate New

A

Exit

“Entity” and Purpose/Strategy Name”: identify the trade purpose/strategy

“‘Designation”: sets the FASB status for trades of this purpose: NH = Non-Hedge, ND = Non-
Designated, FV = Fair Value, CF = Cash Flow, NI = Net Investment

“Trading Instrument”.: EUROPT = European style Option or SF = Spot/Forward. Before an entity can
trade an particular instrument type, it must have a purpose/strategy with that type

Exposure Direction: Refers to the nature of the underlying exposure: NA = not applicable, IN = inflows,
receivables, assets, OUT = outflows, payables, liabilities

“Exposure Kind”: linked to your selection for “Exposure Direction”. Provides a more specific and
descriptive label for the exposure. For example an “Exposure Kind” might be “Revenue” if “Exposure
Direction” is “IN”. Use the “Setup” tab to set the values that may appear in “Exposure Kind”



Accounting Treatment

Setop FX Trade Purpose and Steategy

List dentfication A(tmmg Exposures Documentation Head ngs Tax Note Matrix Setup

CF Hedge Settings Related to Accounting Treatment

Time Value:  EXCLUDE 7'.:—! Exposures Require Statistics

A

Exit

 The Trade Purpose/Strategy that is assigned to an FX Trade, controls many details of it's accounting
treatment

«  Over time, Orbit will be providing more options on this tab, including support for Hedge Accounting



Trade Purpose and Exposure Capture

an Setep FX Trade Purpose and Steategy

List dentdication ACCourting Euoowés Documentation Head ngs Tax Note Matrix Setup

CF Hedge Settings Related to Exposure Entry/Capture

Use the following settings 10 support Exposure creation and generation of appropriate hedges from Worksheets

Exposure Description Template Language (type and then press return 1o save tlemplate language)

Noce &1 When you select a symbol, it is copied to the dipboard and
available for yow to paste into the description template
fanguage

Worksheet Source for Exposure Entry
for cach currency, Werily & Workasheet that

Currency models eaposures this Trade Purpose)
Strategy covers
Worksheet
eatify lises on the werkshee! from whch
Exp Amt Line Orbe can pul "Taposere Amoures,
“Daposire Dxgecied Date” and the hedge
Opt Strike Line “Mazurity Date”
Expected Date Ute the Expoure Dntry window to hawe Orbit
vie These SeTings 10 Creale Orda expoture
Masurity Date records and trades to hedge ®ote
Cpiseres
Exposure Period - From/To Amts

Period Start Date

Trade Purpose can work with the Orbit Worksheets feature to automatically
create Exposures based on information entered on user-defined worksheets

Use the “Exposures” tab to configure the trade purpose with the information it
needs to locate exposure information on a worksheet

Examples of this use are included with documentation describing Orbit
Worksheets



Trade Purpose - Documentation

Trade Purpose determines the documentation that is automatically generated for FX
Trades that are associated with the trade purpose

Orbit gives you a lot of control over the generation of trade documentation
Trade documentation begins with the idea of Headings. A trade document is composed of
one or more Headings. Orbit ships with a standard set of Headings, but you may add your
own
In addition, template language can be added to each Heading so that when the Heading is
included in documentation, it's template language is also included
Template language can include “symbols” that are resolved into meaningful values when
trade documentation is generated. For example the symbol [HEDGE_DESIGNATION] will
be converted into “Non-Designated” or “Cash Flow” depending on the Trade Purpose
“Exposure Designation” setting
Trade documentation can be customized for each Trade Purpose by including/excluding
selected Headings
When trade documentation is generated Orbit does the following:

— Lookup the Trade Purpose

— Generate documentation for each Heading included in the “Documentation” section of the Trade
Purpose

— Headings are added to the trade documentation in the order in which the heading is listed on the
“‘Documentation” tab

— For each Heading: resolve any symbols embedded in the heading template language
The following slides describe the “Headings” and “Documentation” tabs



Documentatlon Headings

Setep FX Trade Purpose and Stzategy

List dentfication Accounting Exposures Duumtmahoo m Tn Mxe Matri x Setup

Avadable Documentation Sections Expand Al Language Template Belongs to Section

Secton Headng

¥ Account Designation

v Designation Date and Value Template Name (use “Defaut” to wdentify the defauit Language)
» U".umvm-n Measure

» [xposwres

» Medge Objective
» Method Used to Measure [ffectveness
» Nature of Risk
* Nature of iak Being Hedged
" Onther
» Probabiity of Occurnng
» Prospective Effectiveness Test
» Purpose of Hedge
» Retroapective Effectiventss Test
» Special Instructions
F " Tax Notes
» Tiene Value

New Language Template

Copy Symbeal to dipboard (paste o Language Template)

» * Trade Comenents
» * Trade Status
* Trade Strategy Name

Delete New Documentation Section Heading

A

Exit

Headings are the raw materials for Orbit trade ticket documentation

Orbit ships with a standard set of headings, but you can use the “New Documentation Section Heading”
button to create your own

Each Heading may have one or more named “template” text blocks associated with it

The listed Headings (“Section Headings” list in the screenshot above), which include an * in front of the
name, contain templates

Click the line expansion control to see the template names that go with the Heading

You can click the “Expand All” checkbox to have Orbit expand all Heading lines where the Heading
includes names templates



Headings — Template Language

Lol Setep FX Trade Purpose and Stzategy
st dentfication  Accousting  Exposures  Documentation - -Meadings . Tax Note Matrix _ Setup

Avadable Documentation Sections ™ Expand Al Language Template Belongs to Section
Secten Headng Other
Default
¥ Medge Objective Template Name (use “Defauit” to identify the defauit Language)
¥ Method Used to Measure Effectiveness Default

¥ Natyre of Risk

¥ * Nature of Rak Being Medged
Default

¥ " Other

>

[TRADE_COMMENTS)

¥ Probabfity of OF P
v Prospective Effectiven
¥ Purpose of Hedge
¥ Retrospective Effectiveness Test!
v Special Instructions
¥ * Tax Notes

Default

Language Templaze
¥ Tene Value

¥ * Trade Comenents
Default

v * Trade Status
Default

» * Trade Serataoy Mame

Delete New Documentation Section Meading

L& 4

TEGY NAME - CF Heoge

| OTHER - Jun EY11 #1
% TAX NOTES - Pursuant o the hedging transaction identification requiremghts of Treas. Reg

| forward or option contract entered Into by the above mentioned entity is Kentified as §
| Section 1221(a){7) and Treas. Reg. Sec. 1.954-2(a){4)(s)}(8). Please
| detaking the exposure hedged and the methods used to account for the

Exit

\
| TRADE STATUS - [CONFIRMED) (03-MAY-2011 08:53). Trade E
\With: gres

In this screenshot, we have expanded all of the Heading line
We have selected the “Default” template for the “Other” heading
On the right side of the window, the template language for “Default” is displayed

In this case, the template language consists of a single symbol: [TRADE_COMMENTS]

When documentation is generated for a trade, Orbit includes the “Other” heading and translates the
symbol [TRADE_COMMENTS] into the actual comments that were entered with the trade (“Jun FY11
#17 in this example)

The screenshot above shows a snippet (circled in red) from the documentation section of a printed
Trade Ticket. The documentation includes an “Other” heading with [TRADE_COMMENTS] translated
into the comments that were entered when the trade was created.



Aann

Do (“Headings  Tax Note Matrix  Setup

Avalable Documestation Sections W Expand All

'—
F——.

Section Heading
Default
¥ Medge Objective

¥ Method Used to Measwre Effectiveness

¥ Nature of Risk

¥ * Nature of Risk Being Medged

Default
¥ * Other

* Probabiéity of Occurnng

¥ Prospective Effectiveness Test
¥ Purpose of Medge

¥ Retrospective Effectivencss Test
¥ Special Instructions

¥ * Tax Notes
Default
* Teme Value

¥ * Trade Comements

Default
¥ * Trade Status
Default

* " Yeade Srratany Name

Defete

New Documenmation Section Heading

(o=

Language Template Belongs 1o Section

Other

Template Name (use “Default” to identify the default language)
Default

[TRADE_COMMENTS)

Delete Save New Language Template

Copy Symbol to clipboard (paste into Language Template)
Tax Note from Tax matrix « [TAX_MATRIX_NOTE]

Exposwre Descriptions - [EXPOSURES)

FX Trade Comments - [TRADE_COMMENTS]

FX Trade Purpose/Strategy Description - [TRADE_PURPOSE]
FX Trade Purpose/Sirategy Name « [TRADE_PURPOSE_NAME)
Hedge Designation « [HEDCE_DESICNATION]

Nature of Risk as defined by FAS133 - [FASE_HEDCE_TYPE)
Tax Note from Tax Matrix = [TAX_MATRIX_NOTE)

Time Value ~ [TIME_VALUE]

Trade Status - [TRADE_STATUS)

Headings — Template Symbols

Ust  Mentfication  Accounting  E

Termplate Name (use "Default” to identify the default language)
Default
[TRADE_COMMENTS]...here is & bit more text and then | .m~

the current trade date and value date 10 go here -5
[TRADEDATE_AND_VALUE]

Delete Save New Language Template

Copy Symbol to dw (paste Mvoo um Template)
Designation Date and Value - (TRADEDATE_AND_VALUE] 1o

Available symbols are listed in the “Copy Symbol...” popup menu

When you select a symbol from the menu, it is copied to the clipboard. You will then click into the
template language edit box and paste the symbol where you want it to go

Click the “Save” button and now all FUTURE trades will include the updated language under the “Other”
heading

1




Headings — Template Symbols

* Available symbols

[TAX_MATRIX_NOTE]: resolves to a specific tax note associated with the trade. See
the slides describing “Tax Note Matrix” later in this presentation

[TRADEDATE_AND_VALUE]: resolves to the trades trade-date and the contract
amount/currency. Example: Trade Date: 05-MAY-2011 Value: 1,750,000.00 EUR

[EXPOSURES]: resolves to a list of Exposures linked to the trade

[TRADE_COMMENTS]: resolves to the comments entered with the trade during trade
entry

[TRADE_PURPOSE]: resolves to the trade’s purpose/strategy description
[TRADE_PURPOSE_NAME]: resolves to the trade’s purpose/strategy name

[HEDGE_DESIGNATION]: resolves to a descriptive version of the trade purpose/
strategy designation

[FASB_HEDGE_TYPE]: resolves to a FASB description of the “nature of risk being
hedged” for the designation

[TIME_VALUE]: resolves to the trade purpose/strategy Time Value selection
[TRADE_STATUS]: resolves to a description of the trades current status



Documentation

AaN- Setup FX Trade Purpose asd Strategy
~List Identificaton ' A«oummg ) u;;qawu WA Headings Tax Note Matrix Setunﬁ

Add Text to Front of Trade Documentation
Copy Documentation From Another Purpose/Strategy

Make Defauit for Balance Sheet Oefault For FAS133
Dacumentation Sections Included for Purpose /Strategy Dacumenmtation Content For Section
incid Secuon Heading Other
o Trade Strategy Name e
T | | O+ 3
@ Tax Notes [TRADE_COMMENTS)
o Trade Statws
R Special Instructions
Account Designation
Designation Date and Valye
[Hectiveness Measwre
[xposyres
Hedge Devgration b
Hedge Objective
Method Used to Measwre [Mectiveness
Nature of Risk
Nature of Risk Beng Hedged Regu red V
Probabiity of Occurning : M [ditable R T Pt
Prosnertve Filectivensis Tesr
> 1= | Ounge woaz of secsions ASP Adsisistrator - 0571872011

The trade ticket documentation that will be generated for a trade is controlled by the Documentation
settings of the Trade Purpose/Strategy

Click the “Incld” checkbox next to each heading you want to be included on trades identified with the
trade purpose

The headings in the documentation will appear in the same order as they appear in the “Section
Headings” list. Use the +/- buttons located at the bottom of the list to change the relative position of a
selected Heading

Any text you add to the “Add Text to Front of Trade Documentation” edit box will appear as the first entry
in the documentation section of the trade ticket. Text for included “Headings” will then follow 13



AND _ Setup X Trade Purpose and Strategy

Ust  Identification  Accounting  Exposures - Docemsentation Headings  Tax Note Matrix  Setup

Add Text to Front of Trade Documentation
Copy Documentation From Another Purpose/Strategy

Default For FAS133

Dacumentation Sections Included for Purpose /Strategy

incid Secuon Heading
~ Trade Strategy Name

Tax Notes

“ - ——
- RADE v

o Trade Status i St e
v

Special Instructions

Account Designation

Designation Date and Valye
[Mectiveness Measwre

[xposures

Hedge Devgration

Hedge Objective

Method Used to Measwre [Mectiveness
Nature of Risk

Nature of Risk Being Hedged . Regured V

Probabidity of Occurning : ﬂ [ditable Save Trade Purpose

ASP Admsisistrator - 0571872011

Prosnertve Fifectivensis Tear
+ = Change order of setions

When you include a Heading, the headings default template is automatically included. Type whatever
text or copy any symbols you wish to have appear with the heading. Any text/symbols entered here will
be generated on all FX Trades using the Strategy/Trade Purpose

14



List  Identificaton  Accounting  Exposures ODocumentation Headings  Tax Note Matrix ~ Setup

Add Text to Front of Trade Documentation
Copy Documentation From Another Purpose/Strategy
Make Defauit for Balance Sheet Default For FAS133

Dacumentation Sections Included for Purpose /Strategy Dacumentation Content For Section:
Incid Secuon Heading Other

~ Trade Strategy Name
e B

Tax Notes [TRADE_COMMENTS]
Trade Statys

Special Instructions

. Account Designation

L Designation Date and Value

- [Mectiveness Measwre
(xposyres

Hedge Devgration

Hedge Objective

Method Used to Measwre [Mectiveness
Nature of Risk

Nature of Risk Beng Hedged
Probability of Occurning
Prosnertoe Filectivensis Tesr
+ = Change order of setbons

L QLR

E----—---

ool

v

Save Trade Purpose
0571872011

After trade entry, the user may review trade documentation in a window that may permit modification of
generated documentation

If the trade entry person should be allowed to edit predefined documentation for a selected heading, set
the “Editable” checkbox

If you want to prevent the trade entry person from leaving the content of the selected Heading blank, set
the “Required” checkbox

15



Documentation

AaN- Setup FX Trade Purpose asd Strategy
~List Identificaton ' A«oummg ) u;;qawu WA Headings Tax Note Matrix 4 Setunﬁ

Add Text to Front of Trade Documentation

Copy Documentation From Another Purpose/Strategy
Make Defauit for Balance Sheet Default For FAS133

Dacumentation Sections Included for Purpose /Strategy : Section:
Incid Secuon Heading Other
-‘ Trade Strategy Name -
ST e “
o Tax Notes [TRADE_COMMENTS]
v 4 Trade Status
v

Special Instructions
Account Designation
Designation Date and Valye
[Hectiveness Measwre
[xposyres

Hedge Devgration b
Hedge Objective

Method Used to Measwre [Mectiveness

Nature of Risk
Nature of Risk Being Hedged Regured v
Probability of O¢ |'B

DUSDIRY Of Uscuring M ditable Save Trade Purpose

Prosnertve Filectivensis Tesr
[R50 4
> 1= | Ounge woaz of secsions ASP Admisiteator « 0571872011

Use these buttons to copy documentation settings from another trade purpose/strategy or to set the
current documentation to the default for Non-FAS vs FAS133 purpose/strategies

Click the “Copy Documentation From Another Purpose/Strategy” button. Orbit will present a list of
existing purpose/strategies. Select one and Orbit will copy that items documentation settings to the
current purpose/strategy

Click the “Make Default for Balance Sheet”. Orbit will use the current documentation settings as the
default settings when new non-FAS133 trade purpose/strategies are created

Click the “Default For FAS133”. Orbit will use the current documentation settings as the default settings
when new FAS133 trade purpose/strategies are created 16



Documentation

AND T swwprx

Fuﬁ Identification  Accounting  Exposures  Docementation  Headings  Tax Note Matrix  Setup

Entity Purpose Name Desg Type Time Value Status/Test/Exec
Csh Fim Lease ND SF Active (07179
(a10) IC Payment \C SF Active 10/20
(&12) Loan NO SF Active 10731
sh Other NO SF Active (0/22
csh Txn Hedge \D St EXLUDE Active/2/16
CS1 BD Mauntigs Lguty Funding NOD St EXCLUDE  Actwve/0/1)
CSI BD Mauntias Lgwty Inject \O st DXCLUDE Actve /072
CS1 BD Mauntius IC Payment \O S Lot Active /Not Used
CS1 Mauritius Lgwty Inject NO S Active /0/3
CS1 Mayritius IC Payment ND b oot Actove 10))
Cisco Bermuda Eguty Inject \O sf EXLVDL Active (0/2
Crsco Bermuda IC Paymentt ND S Active (0139
Crsco Bermuda Other ND 5 Active (07147
Crsco Bermuda Txn Hedge ND 5F Active (0102
Crsco Capital S IC Payment ND SF Active /Nt Used
Crsco Inc CF Hedge Cr SF EXCLUDE  Actve/0/62
Crseo Inc £<0 Hedge (Option) CF EUROPT INCLUDE  Actve/Not Used
Ceo Ing Egaty ND SF INCLUOE Actove [0/ 18
Ciseo Inc Equty Funding ND SF EXLUDE Active [ Not Used
Cisto Inc FAS 52 (Oprion) ND EUROPT INCLUDE  Actve/0/8
Cisco Inc IC Paymem ND SF Active /31779
Cisco Inc Lean ND SF EXLUDE Active /0/24
Cisco Inc Mg ND SF INCLLDE Active [0/ 163
Cisco Inc Net v Hedge N SF EXCLUDE Active /Not Used
Cisco Inc Other ND Active (0743
Cisco Inc Txn Hedge . Active [0/590 5
CernT N Pavmars N Artive (DR
@acve  OM | Select All Entities - ) | (Seiect NO Dcc Ocfash 3 o+
() mactive 3 [ Select 13) Dec Defaue ) belrle Duphicate  New

On the “List” tab, you can click one of these 2 buttons to identify the Trade Purpose/Strategy that is the
source of the current ND/133 default documentation settings

Click one of the button and the corresponding source of default settings is selected in the list
Click on the “Documentation” tab

17



Documentation

an - Setup FX Trade Purpose and Strategy
“Ust  Identification  Accounting  Exposures - Docemsentation . Headngs  Tax Note Matrix  Setup

Add Text to Front of Trade Documentation

gother Purpose/Strategy

Apply to ALL ND fault For FAS133

Dacumentation Sections Included for Purpose /Strategy
Incld Secuon Heading

Trade Strategy Name ~
Other

Tax Notes
Teade Statuy

LXK

Special Instructions
Account Designation
Designation Date and Value
EMectiveness Measwre
Exposures

Hedge Dessgration ‘1
Hedge Objective
Methoed Used 10 Measare EMectiveness
Nature of Risk
Nature of Risk Beng Hedged Regured 7
Probabdity of Occurnng . | Editable
Prosnective Fifectivensss Tesr S

¢« Charge order of sections

Orbit understands that these are the current documentation settings for Non-FAS133 Trade Purpose/
Strategies. If you press the “Apply to ALL ND” button, Orbit will copy the current settings to all Non 133
purpose/strategies

This lets you modify your default documentation settings and apply those changes to all of your other
purpose/strategies automatically

18



Tax Note Matrix

« Often times, there is a requirement for trades to include specific
language relating to the tax status of the trade

* The “Tax Note Matrix” tab of the Trade Purpose/Strategy window
provides the Ul for setting note language and declaring rules for
assigning particular notes to trades based on Trade Purpose/Strategy

« Unlike the Identification, Accounting, Exposures and Documentation
tabs, the “Tax Note Matrix” tab is unrelated to your selection on the “List”
tab. The Tax Note Matrix Ul is self contained



Accounting  Exposures  Docementation  He

-
-

Purnuant 20 the hedging transaction idemfication requicements of Treas. Reg. Sections 1.125060e)-1 and
LA2L-200, tvg FX Torward O 0non COMrat emiered into bry The above rentiosed entity is hereby ident fied as
4 hedging tramuaction usder LEC. Section L2%6c), Section 12210aK7) and Treas. Reg. Sec. 1 954-2(aM4 iNm
Mease refer 10 he Companys fovegn Currency fak expiduse Redgmg DAOOaAm, Jetaling The eapisere hedgnd
and the methods used 10 account for the income, deduction, ain or low from the hedging transactons.

Deiete Templane Save Template

o bie -Chch o Note column to

wwiich between noted

Traging Enty Strategy ity Note

rasd i Paymere ¥ Nowl

Bracd Othar b Note2 m
K Payovare

(= 3 CF Wadge = Nots ]

(= 3 2o Canrcive (Optiond TUROPFT Notel

(= 8 Lza Hedge (Option TUROPFT Notel

(= % Lauty v Note2

(= 3 Lquty Fending bt Note2

(= 3 Lqusty Inject v Note2 .

(=3 TAS %2 W0pton) UROFT Notel v

M Use Tax Language Matrix to set trade tax language Cancet Changes Save Matrix

A
Exin
Use the top section of the panel to setup tax notes
A tax note (referred to as a Template) is simply a block of text associated with a name
In this example, we have a note which we have named as “Note1”
You may have as many different notes as desired



Tax Note Matrix

AN- S'ctupmhwohnponndww

_Uist  identification  Accounting  Exposures  Documentation  Headings mf'l;ﬁrﬁr‘t;;ietvo_

Notel <

Pursuant 30 the hedging transaction idemfication requirements of Treas. Reg. Sections 1.12500e)-1 and
LA2L-200, s FX orward O 0non COMrat emiered into bry The above rentiosed entity IS herely ident fied as
a hedgng tramaction usder LEC. Section L2%0c), Section 13210aK7) and Treas. Reg. Sec. 1 954-2aM4inm
Pease refer 10 he CoOMpartys forendn Currenty “ak expiaure Redgmg DAOOAm, Jetaling The eapisere hedond
and the methods used 10 account for the income, deduction, Qan or low from the hedging transactons

Doas o=
IWAh Detncen ey

Traging Emany Stategy ey Note

rasd K Paymare b J Notwl

Brad Ochae ¥ Note2 O
Brani Serwcon K Payorere o Notel

(= 3 CF Wadge b Note )

(= 3 2o Canrcive (Option IUROFT Notel

e Loa Hedge (Option IUROFT Notel

(= 3 Lqury v Note?

(= 3 Lquty Tending b Note?2

(=3 Lqusty Inject v Note2

(= 3 TAS %2 WOpton) IUROFT Notel

Use Tax Language Matrix to set trade tax language Cancel Cranges Save Natrix

— A

Exin

Use the bottom section of the panel to identify which note each Trade Purpose/Strategy should resolve
to the [TAX_MATRIX_NOTE] symbol

To change the note selection for a Trade Purpose/Strategy, double-click in the Note column. Each time
you double-click the cell value will change to the next note name. In the above example, we have 3
notes named Note1, Note2 and Note3. If | double-click on a Note1 value in the notes column, that value
will change to Note2. Double-click again and it changes to Note3. Again and it rotates around to Note1
again

Whenever you changes note choices, be sure to click “Save Matrix”. This saves the entire matrix
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