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Balance Sheet Hedging in Orbit

* Here we assume you have already set up
Inter-co Balance relationships. The hedging
process entails the following steps

— Publish IC Balance Forecast Forms
— Notify users
— Enter Forecast Data

« Part 2 Covers Hedging, Positioning and
Trade Entry



Publish Forecast Entry Forms
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 Select the “FX” tab on the main menu
window

 Click the “Enter Balance Sheet Forecast”
button



Forecast Workflow

For discussion, we are forecasting the ending I/C Balance for the next month
(P2)

The forecast begins by publication of forecast entry forms on the Orbit Web
Portal, sometime near the end of the current month (P1)

The forecast entry form “Original Forecast” column for P2 is set to the values
found at the time of publication, in the P1 “Next Forecast” column

Portal users enter the “initial” forecast for P2 in the “Revised Forecast” column

The value in the"Revised Forecast” column, “Total Exposure” line is
automatically copied to the “Next Forecast” beginning balance value. The “Next
Forecast” column becomes the column from which we draw our exposure
forecast

Initial hedging for P2 occurs after entry of the “Revised” forecast during the last
few days of P1

A few days after the close of P1, P1 inter-company balance actuals become
available in the General Ledger. These values are entered into the “Actuals’
column of the P2 forecast

Actuals flow through to the trading worksheet to allow for adjustments to the P2
hedge



Forecast Workflow

Period 1 Period 2
P2 P2
P2 P3
P1 Publish Foreca}st Actuals Entry Publish With
Next . Entry in and Next P2 N
Forecast Original Revised Forecast 2 Next
Forecast Forecast
Forecast Update
8/18 8/22 Sﬂsl 9/5 l

P2 Actuals Entry = Entry of the actual |I/C Balance for Period 1

Balance
Sheet Trade
Worksheet
(Hedge)

Hedge
Adjustment




+

Forecast Workflow

Forecast Data Entry
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Publlsh Forecast Entry Forms

N FX ~ Setup Balance Sheet Forecast Worksheets
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Publication tab
Select the forecast period (upper left - “Fiscal Period” button)

Select an “Accounting Entity”. The IC Counter Parties for the entity are listed on
the right

Select one or more counter parties
Click the “Create Worksheets for Period” button (red circle)
Worksheets are created for all selected counter parties

Do this for each entity listed in “Accounting Entities”



Notify Users

a0} A~ Setl Ce Sheet Forecast Worksheets

{w Worksheets Setup  Worksheet Assignment

TiscaPeros
M Qe Refresh
AlLtowrning Estiey Cwr Interco Cournetpirtey Cor  Worksheet Status Lotk reate Wovksheets foe Pe
Chco Bermada usd Auraiag AUD  Nat Yet Mubbahed
LHeo nc uso Canata CAD Mot Yet Pubbbshed 4
O3 Sumzeund tow WD Setzertand CHE Nt et Pubbshed C S scoramsessmen )
foun wy Denmark DKE Mot Yet Pubbshed [ Notity Usery Forms are ready )
SA It usp K4S Denmark DR Nt Yer Ablahed - ~
SANL uso CSeE EUR Nt Vet Pubbshed
Nehertards EUR  Nat Yer Ablshed shon Sele(htd WOty heets
(B CAP  Updimed ASP Advvwren - 2005-02-03 1030 12
Istael RS Nat Yer Abished
R Y Updeed ASP Advwes - 2005-00-03 105706 e/ B Woras et For Perios
NIy MO Mot Yer Publshed
Lent Je N SEX Nt Yer Alshed
Srgapore SCO  Nat Yer Ablshed
South Afrca ZAR Nt Yer Pblahed

A

Lxnt

This example shows 2 forms created: UK/GBP and Japan/JPY
Click the “Notify Users: Forms are ready” button



Notify Users

. Inter-co Balance Forecast Data Entry Notfication

Inter-co Balance Forecast Worksheet Notification: CiscoBY FP FY2009 Q2 P

x Receipient Worksheet Name

4 M Dans Farrand CiscobV USD -> GBP (UK )
danf@i¢isco com

» ¥ Dan Farrand CiscoBY USD <> PY ( Japan )

» ¥ DasLynch ClscoBV USD «» CBP (LK)

» ¥ Daa Lymch CiscoBV USD - » JPY ( Japan )

Subject Lime (note [FP] wil be conwverted to Forecast Period when message is sent)

inter-co Balasce forecast entry forms far [FP) are ready

Imer-co balance forecast data entry forms for fiscal period [FP] are ready for entry. Forms that have
been assigned to you are Ssted below

| Reply To (this address comes from your emad address as set in Security window)
| dani@greenRiverComputing.com

[ Send Messages ) [ Done

List users and forms
Each line shows a user an assigned form that has been published

Use disclosure control to see users email address. Addresses come from “Environment -
> \Web Services Admin”

One email will be sent to each user. The forms will be listed in the body of the message

FP] in subject line and message body will be converted to forecast period (FY2009 Q2
6 in this example)

To send notifications, press “Send Messages”
This can take several seconds to complete



Enter Forecast Data - Cllent App

FX - Setup Balance Sheet Forecast Wocksheets
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2 ways to enter forecast data:
Through Orbit Client Application
Through Orbit Web Application

Select an Accounting Entity and Counter Party where a form has
been published for the period

Double-click the line to display the data-entry form



Enter Forecast Data - Client App
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Initial forecast is entered in “Revised Forecast”
column

Entry form is printable (exportable in the future)
Must click “Save” after making changes
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Enter Forecast Data - Web

anNno Orbit Cash Management

* Orbit Web Application URL.:
— https://orbit1.wms51.com/Orbit/

* You may get a warning about our certificate - click
past that

* Press the “Login” button
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Enter Forecast Data - Web

aNno Orbit Cash Masagement

Copyriqght Creen River Computing 2006

Enter Credentials

Emaill Address:

A IPOSo (o

Password:

( X )

(togmn) ([ Covscel)

Enter credentials: email address and password

If your password is the initial password set by Treasury, you will be
forced to change it

Your new password is encrypted in the database and is unreadable by
Treasury or GRCS 13



Enter Forecast Data - Web
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Button bar appears showing the services you have access to
Click the “Worksheets” button
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Enter Forecast Data - Web

fano Orbit Cash Management
m aﬁ n 3 exps f ftreasury-services. net) Orie/ #meny

|w - ==
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Copyright Creea River Computing 2004

“Available Forms” disclosure line appears

Press the disclosure control on the left

“Available Forms” categories appear (Balance Sheet...)
Expand “Balance Sheet” line. Your individual forms are listed
Expand a form and different periods are displayed as links
Click a form link to access the form
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Enter Forecast Data Web
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v Avalabie Forms Balance Sheet Forecast Worksheet

¥ Balance Sheet Forecast Worksheet
¥CiscoBV USD > JPY ( Jagan ) CiscoBV USD -> JPY ( Japan )
Ex2009 02 POR Qurent Moetk: ~ Oscorber el Puriod:
> CiscoBV USD > GBP (UK )
» Jagan JPY -> USD ( External )

The form is displayed
Initially it is locked
Click the “edit” link to open it for updating
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Enter Forecast Data Web

ﬂn L C sl 4 | 9 s (reasury -seraces met Ot [ mer

PEAY rB It(ORPORATE
3 TREASURY

'cnuuom F Balance Sheet Forecast Worksheet
¥CiscoBV USD > JPY (Jagan ) CiscoBV USD -> JPY ( Japan
> CiscoBV USD -> GBP ( UK )
> Jagan JPY > USD ( External)
>
Enter Data

Click “Submit” to save the data or “Cancel” to leave the form
unchanged
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