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Interco Cash Funding in Orbit

* We assume you have already set up Inter-co Cash
Funding relationships. The funding process entails
the following steps

— Publish IC Cash Requirements Forecast Forms
— Notify users
— Enter Forecast Data

— Use Worksheet to schedule funding and generate
trade tickets or wire transfers

— Execute trades or process wires



Publish Forecast Entry Forms

Cash X Investments Enviconmen

Hrategies Enter Balance Sheet Forecast FX Trade

sures Balance Sheet Trade Worksheet
Trade Confi

¥ Rates Enter IC Funding Forecast

X Trade Ticket C

FXIC orksheet
FX Trading
FY Mach S

 Select the “FX” tab on the main menu
window

* Click the “Enter IC Funding Forecast” button



Publish Forecast Entry Forms

(“Publication - Worksheet Setup  Worksheet Assgament

FiscalPeriod fs Gey Sa) Dare
Y2009 Q) ™ 03/22/2000
furding Lreitien Cur Workiheet Staten

Oiseo Sermmuta WO ¢ hor Yot Pubinbed

Cisca inc wo y Updated AP Adwunut - 200903

E'_:"u":;:,‘_w" - ::g Updated ASP Adwanitt - 2009-0%5 -0 > -
A s e Not Yot Published [ Nowfy Users: Forms are ready )
A e w0 ek 2 Not Yot Pabinbed

Not Yet Pabinbed
Dormamcan Repubic DOF  Not Yt Pablibed
Heng Kosg HED  Not Yot Mabliinhed

N N Not Yot Pabinbed
basan Y Not Yet Pablished
50 Lanka LER Nt Yet Publiihed
Meaio MEN Nt Yot Nbiiihed
New Zealarnd NID oA Yet Nabliihed
Petu PEN oA Yot Nabiiihed
Prilpenes P ot Yt Pabinihed
SOgaper SCO ot Yer Nbliihed
Thadarsd THE  Non Yet Abitihed
Triesdad & Tebago TTO ot Yer Mbdiihed
Ovna VSD ot Yer ANbliiheo
[cwachy VSD ot Yer Mblisheo

0 Sabvator VSD s Yet Ablished 2
Nong Koeg USD ok Yet Pubdished o [ metrean )
AL Miam Mins Shchabnst

A

Exit

Publication tab

Select the forecast period (upper left - “Fiscal Period” button)

Select an “Funding Entity”. The requesting entities are listed on the right
Select one or more Requesting Entities

Click the “Create Worksheets for Period” button (red circle)

Worksheets are created for all selected “Requesting Entities”

Do this for each entity listed in “Funding Entities”



Noti_fy' U_sers

Meaito

A Yot Pabivihed

Peru PEN ot Yet Nobinihed
Prlpones P Nt Yet Nabitihed
Sngapere SCO  Noa Yer Nbliihed
Thadard THE o Yet Abitihed
Triesdad & Tobago TTO ot Yer Abdiihed
[N USD ot Yer Abliihed
Ecwacor USD ot Yer Ablished
0 Sabvator USD  os Yet Pblished
Hong Loeg USD ot Yer Avblished
mAsmarin AN Aam War BAbahas

e

Exit

FiscalPeriod Fosn Beq 83l Dare
Y2009 Q) ™ 03/22/2009
furding Lroitin Cur Requenting Cruery Cur | Workiheet Staten Lock
Orsa Betrvuta w0 Argentina ARS  Not Yet Publinhed
Csca e wo Brasil SEL  Updated AS? Adminat - 2009-05-08 )
g“‘:“:‘wmn“ oo | brasit servicen WAL Updated AS Adminhit - 2009-05-08 |
A WD Ohive CLF  Not Yet Pablnhed
A lnc w0 Colombea COPF  Not Yot Pabitihed
Casta s CRC  Not Yet Mabinbed
Derrarscan Republdc DOF  Not Yot Pablinhed
Heng Kosg HED  Not Yot Publinbed
e INR Not Yot Pabliibed
Jazan Y Nt Yet Pabltihed
S0 Lanka LER ot Yet Mabliibed

C Create @ackiheets for Pericd J

Dulets 2) foe Period

( Nonty Users: Fomms are eady )
L ]

Urtiock Sefecied Workohees

' View fdt Workaheont for Period

.« »l

This example shows 2 forms created: “Brazil” and “Brazil Servicos”

Click the “Notify Users: Forms are ready” button



Notify Users

Cash Funding Forecast Data Entry Notification
Cash Funding Forecast Worksheet Notification: Cisco Inc FP.FY2009 Q3 M

X Receiprent Worksheet Name

» ¥ DanFarrand Cisco Inc ~> BRL / Brazd

» ¥ DanFarrand Cisco Inc -> BRL / Brazdl Servicos

» ¥ Dan Lych Cisco Inc -> BRL / Brazd [
» ¥ DanLych Cisco Inc -> BRL / Brazd Servicos

| Subject Line (note: [FP] will be converted to Forecast Period when message is sent)
Cash requrements forecast entry forms for [FP] are ready

Cash funding forecast data entry forms for fiscal period [FP) are ready for entry, Forms that have been
Mmsigned 1o you are listed below

Reply To (this address comes from your email address as set in Security window)
danf@greenRiverComputing com

" Send Mus:oes Y [ Done

List users and forms
Each line shows a user and 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 Ism;bject line and message body will be converted to forecast period (FY2009 Q2 P6 in this
example

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



Erter Forecast Data - Client App

FX - Setup IC Funding Cash Focecast

{ Publication  Worksheet Setup  Worksheet Assignment

fiscate ot Fest Beg Bl Dine
momqQiIm 03)22)3009
funding [mtnen Cor Reguerang [atitry Cuor  Workuheet Statun Lock
| Cco Bermada uso Argerting ARS  Not Yet Publabed
I ‘c':.‘::‘ .U'Hll R = : | ( Delete Workweets for Penod )
| 3 Munagermrent §V usd : v - -~ .
CSF usn Chile CLFr Nety ) Notity \sers Taoms are ready
SA Ine uso Colomdia co Not Y ) =
AR cn Nol Y )
Doninikar DOF  Net i
g K D Nty )
| da ™~ NotY s . =43 .
pan Y Naty | [ Wew/len worksbert for Perod )
Lar LR Net Y )
Mexe MAN NotYy : ‘
New Lo NID Nt i
s FEN N b
Mlgperes P N
M) agore SCO M
Thaling ™E Nu
Teinsdad &7 TID Nt
rera UsD N
fCuwaio UsSD Nt
1 S D Nut
Hoasg Keng N o« [ Wefrean )
. Mine

2 ways to enter forecast data:
Through Orbit Client Application
Through Orbit Web Application

Select a “Funding Entity” and “Requesting Entity” where a form has been
published for the period

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



Enter Forecast Data - Client App

@On " ©

fiscal Period. FY2000 Q3 M9 O3/22)2005 o 04)25/2000 End Rates From FY2009 Q) P7 Period DMID: 1783284
Funding Intey Caco e USD Market Terrm VS0 Terms stasce DRID. 3116472
Reaueineg Intty branl BRI Fewt Cur: AL =L 2330500 04209 Pbisted. cantymch
2009-04-29
fde ASP Acmaratrator
P8 Fing Wi P9 Week 1 P9 Week 2 P9 Week 3 PO Week 4 PO Weoek 5 20090506
03/ 162009 0312372009 03/30/2009 04106/ 200% 0471372009 04/ 2002009 P9 Month End
Begewwng Bk Acooes Rl | 0 4707648 942.312| 11,492,302 1142.312] 18492312 4,707 648 |
Less Uncheared Chechy 0 0 . 0 0 0 0
et Avalable Cah 0 4707 648 42312 11492302 32 15492312 4. 707 648
| Casns | |
|
| b A g
Tan Retunas 0
Othar 4]

Mist Income )

Funding n-process 0

| ' |
| Subtocal income | :-' 0 e 0 Q 0 0‘
|
| - ” i
| Lunces Detzae ! 4
| Outnide Servicet ol 0 - 0 el 0 0‘
Payrcll o 0 ~ 0 Q) 0 0 !
Comminico  CHY 0 0 ° 0 Q) (] 0;
Taxer :'_ 0 o 0 ':’ C 0‘\
Taxes (E5O0 | 0 o 0, Q) 0 O“
Office Remtal o 0 o 0 ol o o}
Labties & More 0 0. o 0 Q! o 0'-
Travel & Dxp Repts 0 0 0! 0 o) 0 Ole
Comeeray Lock Warksheet [ Force Oheckm )
@) rorecan ] ) | Lock Foecant
s e ) TR Check Ous Dute.
S~ pency _— ’ 20090506 06 300623
i W Lock Emergarcy ASP Admirvatrane
X

« Entry form is printable (exportable in the future)
« Must click “Save” after making changes



Enter Forecast Data - Web

ano Orbit Cash Management

* Orbit Web Application URL.:

— https://orbit.calypso.com:443/Orbit/

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

* Press the “Login” button




Enter Forecast Data - Web

aNno Orbit Cash Masagement

Copyright Creen River Computing 2006

Emall Address:

« Enter credentials: email address and password
» |f 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 Calypso 10



Enter Forecast Data - Web

Hair el 4 ) O rops o freasury-services.net) Ordit/ameny

an I; CORPORATE
’ r ltTREASURY
| LegOut || Aamewmson || {m Dn || soemser |

Copyright Cree= Rlver C ting 2004

cepy

Button bar appears showing the services you have access to
Click the “Worksheets” button

1



Enter Forecast Data - Web
rbit

Log Ot ADvarasyason Praterasces Workahees Rapons Soredumt

(¥ Available Forms
» Balance Sheet Forecast Worksheet
¥Cash Fundmg Fmst V-onmsneel
*»Cis

- )
'CuscoBV > EUR [oooled) { Finland
» CiscoBY -> EUR (pooled) / Bosnia
» Emergency Funding
» Cash Remtance

Copyright Creen Rive

“Available Forms” disclosure line appears

Press the disclosure control on the left

“Available Forms” categories appear (Balance Sheet...)

Expand “Cash Funding Forecast Worksheet” line. Your individual forms are listed
Expand a form and different periods are displayed as links

Click a form link to access the form

12



Enter Forecast Data - Web
q?t%’w

¥ Cash Funding Foraecast Wo
»Cisco Inc ->» ARS /
'Cl.eo hcoaﬂum

dJ MU
bcmmomlhﬂm
» CiscoBV -> EUR (pooled) / France
» CiscoBV -> EUR (pooied) / Finland Degeneg Rk Accourt 3
» CiscoBV -> EUR (pooled) / Bosnia Cracks
* Emergency Funding
* Cash Remittance

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

13



Enter Forecast Data - Web

[ mwon || soww |

 Ciscolnc->BRL/Brazi

C D
 Enter Data

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

14



Schedule Funding

AT Nessages
{ Refresn )
Cash FX westments  Emviroament
' Setup Trading Strategies Enter Balance Sheet Forecast FX Trade Emtry
Setup Exposures Balance Sheet Trade Worksheet

Trade Confirmation

Enter Currency Rates
Trade Ticket Distribution
XIC Fundkmo Trade Worksheet

FX Trading Portals

FX Cash Setthement
Reporting

Setup Trade Documentation ey
| APPLICATION

FX Accounting

Main menu window
“FX” tab
“FXIC Funding Trade Worksheet” button

15



Set the “Hedge Period”

event

Schedule Funding

AN, FX - InterCo Cash Funding Trading Worksheet

[ Requirersents  Analysis  Trades List  Trade Entry  Setup - Trading  Setup - Funding Rules

Set Hedge Per g Cat Regu reme=ty Apaly Fusding fules Defauk Trader SWAP Fed Date
s Qi 03/22/2009 Q41252003 A0ty Rounting ey Qres 04/2472009
[roogtraty  Cur  RegErety 4 VINF009 CV02009 240673009 SAII2000 040008 ok Mory " Prce Peros
10457 10
f » COaco e 8L Deand Servcon n sarer L4 TaT a4 rer &4 Ter &6 78T o8 Jer Q00

&unqu was scheduled automatcally based on rule 2

Press the “Get Requirements” button

Press the “Apply Funding Rules” button

Forecasts are consolidated by currency/Funding entity

Each line shows the ending cash balance for each week in the month

- defaults to whatever is set during the last “Publication

16



Schedule Funding

SO0 FX - InterCo Cash Funding Trading Worksheet

[ Requirements - Analysis  Trades List  Trade Emtry  Setup - Trading  Setup - Funding Rules

Set Hedge Perind Cat Regu rements Apaly Fusding Nules Defauk Trader SWAP Fed Date
s Qi ™ 03/22/2009 Q41252005 Aoty Rounting ey Qres 04/2472009
[roogtraty  Cur  ReqErety 4 V200 0M02009 240673009 04/132000 2472077000 - Totat Mort Prce Pasos |

» Gaco BNL  Deand Servcon o L8787 o4 18T &8 787 &8 T8y o887 os ey 200

Forecast worksheet results: BRL for Srazil. Double-chick 10 vew the
detail worksheet —3 WP .

Select a line and expand it

In the expanded view, each worksheet will appear as a separate line (indicated by R in column
4)

Double-click on the worksheet line to view the full forecast entry worksheet

The “FUNDING” line indicates the proposed funding schedule (11,400,000 in week 1 and
9,600,000 in week 3)

The last line shows the weekly ending cash balance after funding (10,457,688 in week 1)

17



Schedule Funding

[ ‘Requirements  Analysis  Trades Ust  Trade Entry  Setup - Trading  Setup - Funding Rules |

SetMedge Perod | Cat Reauremests | Aoshy Fusdeg Nudes | Defask Trages SWAP Pt Date
FY2009 Q3 79 03/22/2000 04/25/2003 | | Aoply Rousding Rules ores 04/24/2009

Rag Crety QW2I000 V0009 4003000 CA009 4202008 Totat Morth Pror Percs
M2002 L4202 145822302 A4 02 J1,%42 312 <1822 (4]

LU WAsT s a2 0,057 688 2,507 58 232 22 apo;
BRL  Deand Servcon n o487 44 Tar 48 787 o8 T8T o8y 80T o0

This line represents FUNDING of BRL for Brazil. Use the "Edit Funding” |
button to perform funding actions.

To set the funding:
Select the “FUNDING” line

Press the “Edit Funding” button

18



Schedule Fundmg

BN Funding for BRL 10 Brazil
- [Funding  Trade Crory Rule
Requesting Entity:  Brazil Fundiag Entity. Cisco Inc Ocfault Tinger SAP Fud Date
! Currency: 8RL Funding Day: Monday ) ~
b | Week Dune Mos 23-MAR-0% Man 30 MAK 09 Mo 06 - APR- 09 Mon 13-APR-09 Von 20- AR 09 :
Fost Cash Ral 942,312 1L492312 14,142 312 18492312 2114312 3,212 0
| Funding 11,400,000 3,600,000 2o e
2 a 0o
Ind Cash Bal 10,457,688 92312 6,557,688 2507584 1312 oy P
vaue Qe

&onﬁrm Schedule

x ! m;rc(au‘ -
needed 15 MO

Clowe { Return )

Funding dialog appears
You may adjust funding amounts here - type in the amounts desired

If you have the “May change/modify IC funding schedule” privilege you may change funding
weeks and other details

Otherwise, press the “Confirm Schedule” button
Trades or wires are created as needed

19



Schedule Fundin

Requesting Entity:  Brazil Funding Entity. Cisco Inc Ocfautt Tinder AP Fu Date
Currency: BRL Funding Day Monday
Week Dune Mo 23-MAR-0% Man 30 MAX-09 Mo 06 - APR- 09 Mon 13-APR-09 Von 20 APR 09 y . -~
> Fost Cash fat 942,312 11492312 -14,142,312 18492312 21,142,312 n2 ero
L3 Funding - on ey QLo
Und Cash ol 10457648 52,312 6,557,688 25076584 142,312
vaue Dane ¢ d )
:m« gzu ™ 250
v war M au ™ 251
Confirm Schedule
l ’ Clowe \ ( Retwrn )
—RI .
ALl E

« Use the disclosure control to reveal funding results
« To undo a trade or wire, uncheck the checkboxes

20



Schedule Funding - Wires

L Fusdng «  Trade Letry

Requesting Entity: Ecuador Funding Entity: Cisco Ing
Currency. USD Fundiag Day. Monday
Week Dase Mo 02 -MAY-11 Men 09-MAY-11 Mon 16-MAY-11 Mon 23-MAY-11
fest Cash 2 (100.000) (100,000 (100,000 (300,000
funging
ing Casm R 401,000 200000 <01,000 1,000
Vawue Oate
Trade Date

wee WM 5112346 A

Confirmn Schedule

. Retin

Funding using Cash Wires, is accomplished the same way a with FX Trades
Click the “Confirm Schedule” button

Orbit creates cash ledger/transfer entries

The wire checkbox is checked. You can undo the cash flow by unchecking the
checkbox

To visit the Cash Ledger entry, click the box that contains the items Cash Ledger
ID value



~ Funding — Cash Ledger Entry

;N Cash Transaction Entry

| s Casn Entry Cash Transfers Entry From 3ank COR Data Check Runs Setup and Erary)

1D 6132346 Bank Accoust Sedect Dates Txn Type Fing
DCefauts Use Set 3 Tan Code Cear

Amount (Inciade sign)

X Tun Code [rosty Account Source Duse Amoumt C
C_TUNDING IN USD  Tosadar ICUADOR -USD, ? 101,00000 ] Fungeg Cmty Reqeesting [rory Req Cur  Fout Cor

IC_FUNDING OUT_USD Cico Inc BOA-USD] 02000y U Os0e e (Cwader SO »so

Forded Bank Accourt Bal NMethod  Beg B3l Acce
ECUADOR 50 PREVFCSTY,
Delvery Imatructons

Funded [mry
ECwader

() X Trade

Defiver USD 10 Ecuader for Fx
%) Wve Transfer 20 Fiow Transaction
) Zere Tand K_FUNDINCG_IN_USD
L Decide Later

Funging Trade Soravegy

Fundieg Cash Accoumt
BOA- U501 IC_MUNDING_OUT_USD
I Trarsfer CL ACCount

Funded Currency Is HEDCE
SWAP against outstandng Pedges
Set workaheoet Lines M Active

Print Export 2 000 1320

< > Exit

« Orbit creates Cash Ledger entries according to the |IC Funding Setup details

« 2 cash flows. Debit from BOA-USD1 and credit into ECUADOR-USD

« The debit entry from the funding account will include the delivery instructions for
Ecuador/USD

« The Transaction Codes (circled in red) are assigned to the appropriate Cash Ledger
entries

« The Transaction Code determines if the cash flow is visible to the payments interface



Cash Ledger Entry - TxnCodes

Tramaction Code Base

Tan Type NTOCO OUY « Cah OutSows - Inter-company Paymenns
s o Uy a0 IC_FUNDING_OUT_USD { BOA-USD1 ) - CASH: OUT
ode  K_FUNDING OUT SO
\ Identity and Accounting  Payments and Cash -~ Cash Flows
Parpose: U _—
G Accowm | 00000 Usaisgred ‘1{‘ Visible to Payments Interface _ Exclude from Cash Position WS
_ Suppress Bank Description
i
—-— ‘ > w4 c We deliver funds. Instructions (if identified) will be a Bank or Entitiy's instructions to Recew
Delete -
Delivery Instructions
™he Transaon Cade may be used with 1he Erony/Bark ACcout S ated Deiow (2 CheCh - mrh i I Means
Mair Accourty Operatios AR L Payrod Tradiag _ Ower W ™,
cigs Entity Cur Accoumt Type Name
ol CS Management 8V USD  MEV.FX.USD MAN  USD Setmements for CS Managerment 8
v Cisco Bermuda UsD  CSE-USD o9 LAD Settierments for o Bermmuchy
~ Cisco Inc UsD S§7433 MAN Ci0o InC. Main Account

Clscoly UsD BSOA-USD2 MA N Cisco Systems intemanonal By

Select “Transaction Codes Setup” from the “Setup” menu

Click on the “IC_FUNDING_OUT USD” code and go to the “Detail” tab

We see the selected code. Below we see all of the bank accounts the code is
“active” for

We have selected the “Cisco Inc”, “BOA-USD1” bank account and note that our
transaction code is active for this account (the checkbox on the left tells us this)

Double-click the selected line. Orbit displays the Transaction Code Detail (blue
arrow)

On the “Payments and Cash” tab of that dialog, we see that the “Visible to

Payments Interface” box is checked. This adds payments of this type to the
payments interface

23



Cash Ledger Entry - Payments

Electronic Funds Transfer (Payments) interface

| CashLedger EFT Batch View  Activate Txn Codes

PENDING " Not EFT AL Bank Account Select Dases Tun Code
 Approved 05/02/2011 w 05/02/2011 (1] Find

Status Enmtit Accoum Date Cu Amount Code
PR 05/02,2011 USD (301000000 ¥ FUNDING OUT USD / 1224

When a Cash Ledger entry is created, whose Transaction Code has the “Visible to
Payments Interface” option turned on, Orbit will add that entry to the “Payments
Interface” que

This is where Orbit keeps payments that it intends to transmit through the payments
process

Select “EFT Payments Interface” from the “Cash” menu

This takes you to the “Payments Interface” window. Enter a date range and press
“Find” 24
Orbit displays the payments in the que. We see our IC/Funding payment sitting in
the que, approved and waiting for processing



Setup Funding Rules

;N X ~ InterCo Cash Funding Tradag Worksheet

Regqurements Anadyris Trades List Trade Entry Setup - Trading  Setup - Funding Rudes |
Fardng Rules
Preforred Funding Weeks.  Fund m Weeks L ane 8

Wl Asety rounang

1) ¥ 1023 month reqeirement < 1,500,000 USD  rundg ab 3t orce im week 1 or 1 when balance goes negative H '
O VAl O reguremests » 1,500,000 USD ' Fung firse 2 werks in woak 1 and e rest in week ) $i
1) ¥ free cash > LOCO 00 USD  mowe funding 10 nest week

4) W 1050 WO requirements > 1,000,000,000 USD  fund an needed. Minimum funding = sl S00,000

fses 490 Ronngng When Emergency funding ocourrs, notify (emal address of recipients)

Rownding for decimal Currencies

Unter multiple addresaes On Mparte lines
190,000 34

Rowngng for aon-decimmal Currences
100,000 1

(®) Rawnz o

_) Round Down

Use the “Setup — Funding Rules” tab to set the rules Orbit will use to schedule
funding

“Preferred Funding Weeks”

* Fund in Weeks 1 and 3 — Orbit will schedule trades/wires to settle in weeks 1 and 3 of the month.
The day of the week is set on the “Setup — Trading” tab. Set the “Funding Day of Week” popup
menu to make that selection

“Apply rounding” — when set, Orbit will apply rounding rules to requirements 399
funding



Setup Funding Rules

AN X ~ InterCo Cash Funding Trading Worksheet

Reguirements  Analysis Trades List Trade Entry  Setup - Trading - Setup - Funding Reles |
Fardng Rules
Preferred Funding Weeks  Fund » Weeks | ane 3 v

‘_J ASply rounang

1) ¥ 102 month reqeirement < 1,500,000 USD  rung ab at once in week 1 or 1 when balance goes negative :?
O Fotal mOsth reguremests » 1,500,000 USD  Fung firae 2 werks in woak 1 and the rest in week ) ¢ !
1 ¥ free caan > LOCO LS00 USD  mawe funding 10 nest week

4) W 1050 OIS reQuirements » 1,000,000,000 USD  fund an reeded. Minimum funding = sl S00.000

Buses 490 Ronngng When Emergency funding ocourrs, notify (emad address of recipients)

Rownding for decimal Currencies
190000 s

Onter multiplie addreses On wparste lines

Rowngng for aon-decimmal Currences
100,000 B

(*) Rawnd v

_) Round Down

Rule 1, 2 and 3 work together

Rule 4 will override rule 1 or 2 depending on the thresholds set
If you want rule 4 ignored, set it's threshold value to O
Rounding can be set for decimal and non decimal currencies

Decimal currencies refer to currencies such as USD, NOK, EUR etc. where amounts
are typically presented as dollars and “cents”

Non Decimal currencies are currencies such as JPY that do not include the idea of,,
“cents”



Setup Funding Rules

AN X ~ InterCo Cash Funding Trading Worksheet

Regqurements Anaiyris Trades List Trade Entry Setup - Trading  Setup - Funding Roles |
Fardng Rules
Preforred Funding Weeks.  Fund m Weeks L ane 8

'~_’ ASply rounang

1) ¥ 102 month reqeirement < 1,500,000 USD  rung ab at once in week 1 or 1 when balance goes negative

O ¥ 0Aal mOsth reguremests » 1,500.000 USD  Fung firae 2 werks in woek 1 and the rest in week ) $i
) ¥ free caah > LOCO LS00 USD  mawe funding 10 nest week

4) I 1050 WOIN reguirements » 1,000,000.000 USD | fund an needed. Minimum funding = Hl $00.000

fuses 490 Rownging When Emergency funding ocourrs, notity (emal address of recipients)

Rownding for decimal Currencies
190 000

Onter multiplie addreses On wparste lines
Rownging for son-decmal Currences

100,000 0y

*) Rawnz

_) Round Down

The rounding settings above are interpreted as, round decimal and non-decimal currencies to
whole 100,000’s. Thus 1,453,156.24 would round to 1,500,000.00

The “Round Up” option tells Orbit to apply conventional rounding rules

“Round Down” tells Orbit to force a round down, thus 1,453,156.24 would round down to
1,400,000.00

If the funding amount is the same magnitude as the rounding factor, Orbit will step the rounding

factor down by 100. Thus if the amount is 300,400.00, rather than round to 100,000’s Orbit will
round to 1000’s (100,000 / 100 ) and give you a rounded value of 301,000 27



Setup Trading

~ InterCo Cash Funding Trading Worksheet
Trade Entry  Setup ~Trading -« Setup - Funding Rules

Regqurements Anadyris Trades U

Pauit Trade Sorateges Ralance Sheet Trade Danes

Tradng Eraities X Somepes List Periods After: 03/02/2011
axn . Lawny

o : tquity Funding Fistal Penvad Trade Dune Settie Date Forward Date
CS Lux 4 | FAS 52 (Optian) Y2011 Q3 M9

O3 Maragemere BY ' ¥ Payment Il-n'lt ‘R0

CS Neth Mol §v 1 Loas e

3 Swigs law i Miwe FROILQe P

CSC wona Me , Other 011 Qe P12

Cus Tun Medoe

A

N Mauruc

e bormmiaa

COse T a
Cacoly .
0 Furdng Trade Strateg =4

) Funging SWAP Far Trade Sacategies
) Straneges igenmfying Outstandng Hedges

The sbove b prowided for nformation. To et hese dates wlect I'X - >
Balance Sheet Trage Wockaheet -> Setup

fusding Day of Week

 The “Setup — Trading” tab is where defaults are set related to trade generation
+ “Default Trade Strategies” are where you tell Orbit which trade strategies apply in different
circumstances
* Funding Trade Strategies
« For each entity tell Orbit which trade purpose/strategy should be applied to FX funding

trades
28



Setup Trading

FX ~ InterCo Cash Funding Trading Worksheet
Trade Entry - Setwp ~Trading -« Setup - Funding Rules

Regqurements Anadyris Trades LU

Fauit Trade Sarateges Raance Sheet Trade Danes

Trading [ratiet L “ratepen List Periods Alter: 03/02/2011

Sanv Lawity
bl (quity Tunding Fiscad Peniad Trade Dune Settie Dute Forward Dune
€S Lue 4ar FAS 52 Optien) Y2011 Q% M9

O Maragemene BY
CS Neth Mol &V
S S oy Miwe

0 o Me Other
Cus Tan Medoe
L8t

N Mauruc

sy Sermuta

Civea Int

Osce T .

Cacoly .

() Furdng Trade Strateg +4
) Funging SWAP Far Trade Saategies
_ Stranegies Memfying Outstandng Hedges

IC Payment ¥
- 2011 Q4 P10

0L Qe Pl
YROML Q4 P2

Loan

The sbove i prowided for mformation. To set $hese dates wiect I'X - >
Blance Sheet Trage mackaheet -> Setip

fusding Day of Week

*  Funding SWAP Far Trade Strategies

* For each entity tell Orbit which trade purpose/strategy to use for balance sheet hedge adjustment
trades

« Strategies Identifying Outstanding Hedges

» Identify trade purpose/strategies Orbit should use when looking for outstanding balance sheet
hedges. If Orbit has been told that a funding trade should result in an adjustment to the BS Hedge
position, it needs to know how to identify trades that make up the BS hedge position
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Setup Trading

. late X ~ InterCo Cash Funding Trading Worksheet

Requirements  Analysis  Trades Ust  Trade Entry ﬁp-l’u‘gw_ ¢ Setup - Funding Rules

Detaslt Trade Sarateges Ralance Sheet Trade Danes

Tradng Eraaties x Sraepen List Periods After. 03/02/2011
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el } (quity Funding Fistad Penied Trade Dune Setrie Date Forward Date
S Lux 40t FAS 52 Optiann Y2011 QY M9

O Maragemene BY a IC Payment FY2011 O4 P10

€S Neth Mol &V o Loas x

3 Swigs law Cl M FY2011 Q4 P11

CSC wona Me o Other Yol Qe r2

OCus Tan Medoe

A

O3 Maurituc

g Sermasa

Civee e

Osce T a

Cacoly -~

@fM Trade Strateg «4

L) Funding SWAP Far Trade Sacategies The sbove iy prowided for mformation. To set Shese dates vefect IX <>

) Stranegies Balance Sheet Trage Wockiheet -> Setip

Tradog Portahy
_ Ute Teading Portal by Defagh - Monday Q

«  Tell Orbit if you want it to default FX trades to PORTAL or MANUAL trades

« Set the Funding Day of Week. This is the day of the week Orbit will arrange for FX funding trades to
settle on in each funding week
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