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FX Mark-to-Market

* Orbit includes the ability to compute FX
gains/losses for Spot/Forward and Option
trades

« MTM Results are reported through reports
you create in the "FX MTM Functional
Results” domain

* You may also setup Orbit to create journal
entries based on “"FX MTM Functional

Results”. This is discussed in “FX
Accounting”



FX MTM and Accounting Process

« MTM processing is simple. The steps
involved are:

— Import month end rates
* Month end spot rates
* Interest Rates for all currencies
« Volatilities (if your book includes options)

* Forward Point Curve (optional for use in forward
MTM)

— Run Data Check
— Run Option Pricing
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FX Mark-to-Market S Reporting

Go to the “FX” tab on the Main Menu window

Press the “FX Accounting” button (or select “FX Accounting” from the “Monthend” menu
This opens the “FX Accounting” window

Press the “FX Mark-to-Market” button



‘ FX Mark-To-Market Windoi

a0 X Mark-to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

| Status Rates Entry RLatet mport Review MTM Results Make Accounting Estres Ceneral Setup  Accig Entry Setup

Select Fiscal Period Entities
FY2010 Q4 P11 05/30/2030 - D8/26/2030  cocscea Trade Counts by Type «ccvuua.
. ~ Emtity N0 FAS13S Opty Test Raesirtry DataChk  OPT FMY  Closed
R e Brazd 0 0 0 0 "
i 90 15 152 5
! Qér: CS Lux s 0 ) 0
fy2oroQé ril CS Managermant BV 0 ) 0
' e’ CS Neth Hold sV 1 ) 0
v Q CS Swiss I 4 ) 0
v o e CSC india Mo 0 ) (
v & CSCUS 1 ( 0 (
csh 18 ) :
CS1 Maurtius 0 0 ) 0
Civco Bermuda - 0 ) (
Ciico Inc 65 0 4
| CwoTI 0 ( 0 (
) CiscoBV a7 il 17 0
Japan ( ) 0
Linksys 0 ( 0 0
| SA Ing & ( 0 0
S s SA NV ( 0 1
| Select Current 2 SAEF < - 0 0 .
i SARL 1 ( 0 0
| ScanSafe ) [ 0 0
Staremt > 0 0
Close i Perod and Open Next Data Chech

The “FX Mark-to-Market” window opens

The current fiscal period is automatically selected. Entity status lines are displayed
Recent accounting periods are listed on the left

Select a period by clicking on one of the periods in the list

To select the current fiscal period, click the “Select Current FP” button

All of the designated FX trading entities are listed on the right

Orbit counts the number of Non-Designated trades (ND), FAS133 trades, Options (Opts) and Test
trades for each entity
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AN FX Mark~to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

L-Status - Rates Entry Rates mport Review MTM Results Make Accounting Estres Ceneral Setup  Accig Entry Setup

Select Fiscal Period Entities
FY2010 Q4 P11 0573072030 - D8/26/2030  cocsccs Trade Counts by Type «ccceuas
— ~ Emtity ND FASIAS  Opty Test Rates Ertry  Data Chk OPT FMY Closed
V201102 94 Brazd 0 0 0 0 m
maotiqin i 90 158 152 1 !
' - Qf ,:‘ CS Lux sarl 0 0 ) 0 !
:' ?‘ :‘l CS Managemant BV 0 0 ) 0 }
o CS Neth Hold v 1 0 ) 0 !
v bt CS Swiss Inv 4 0 ) 0 \
y b CSC India Pre 0 0 ) 0 ‘
' Qv CSOUs 1 0 0 ( ]
csh 18 0 0 ' ]
CS1 Naurntius 0 (M) 0 0 !
| Civco Bermuda S 0 0 ( ]
Ciico Inc 65 i 0 4 ]
| CGwoTlI 0 ( 0 ( !
) CiscoBV a7 il 17 0 !
Japan 3 [V} 0 0 ’
Linksys 0 0 0 0 |
| SA Ing o 0 0 0 !
SA NV 3 0 0 1 !
| Select Current F2 SAEF e o 0 - (4
| SARL 1 0 0 0
| ScanSafe L1d 0 0 0 0
Starem 5 0 0 0
Close ™is Perod and Open Next Data Chech

Test trades are ignored for MTM, but the count lets you know if Test trades are present
The last 4 columns are status indicators: Rates Entry, Data Chk, OPT FMV and Closed

The first step in running MTM is to enter or import month end rates
To type in rates manually, go to the “Rates Entry” tab
To import rates from a text file, go to the “Rates Import” tab



FX Mark-To-Market Rates

N X Mark~to-Market and Period Close - EY2010 Q4 P11 (05/30/2010 - 06/26/2010 )

Status

Review MTM Results Make Accoumting Estres Ceneral Setup  Accig Entry Setup

) Interest Rates _ Spot Rates Forward Points (_ ATM Vol Rates ompute Pts USD Against

Overnight -
ALD 1WK 1 Week ( .
ALD M 1 Month (
ALD M < Months 0 000000
AlLD 1Y) i Months 0 000000
AlLD (AY) & Months Q 000000
ALD au 9 Months ( 0000
ALD 12m 12 Months (
ALD Y s Yeans (
|OARS OVN Overnight Q.00
| ARS WX 1 Week )
ARS M 1 Maonth 0 0000
AR MM 2 Monthy 0.000000
| ARS v 3 Months 0.000000
ARS oM 6 Moaths 0.000000
| ARS am 9 Months 0.000000
ARS 12M 12 Moeths 0.000000
1 ARS Y 2 Years 0.000000
: AUD OWN Overnight 0 ;».uwuu
I AUD 1w 1 Week .
AUD M 1 Month
AUD M Z Months -
AUD iv 3 Months e
tnter Interest rates as 1.525 Percent - 1,525 Lxport Prom
\ Ae
| far W9) v A

Export for Import

i Do~e txn

When you first visit the “Rates Entry” tab, there will be a delay of several seconds as Orbit loads in rate entry records
from the database

Rate entry records are created when the Fiscal Period is created. When first created, rate entry records will copy the
Balance Sheet rates from the the previous period to act as the Income Statement rate for the current period. Balance
Sheet rates for the new period start out as 0.00

Use this tab panel to view/enter/update all of the different rates needed by MTM

Click the “radio” buttons to switch views between the different rate types

Interest, Forward Points and ATM Vol Rates are all entered as points on a curve representing a term structure
The shape of the Term Structure is set on the “Rates Import” tab



FX Mark-To-Market Rates

an X Mark~to-Market and Period Close - Y2010 Q4 #11 (05/30/2010 - 06/26/2010 )

Status o RatesEntry . Rates mport Review MTM Results Make Accoumting Estres  Ceneral Setup  Accig Entry Setup

|
!
I @ Interest Rates ) Spot Rates Forward Points [ ATM Vol Rates Compute Pts USD Against
| Cwrrency  Term Term Desc Interest Rate

1500000

| ato WK 1 Week

Q.000000
AD M 1 Month Q000000
AD o™ < Months Q000000
ALD (L) 5 Months Q000000
AD o™ 6 Months Q000000
ALD awu 9 Months Q. 000000
AD 1™ 12 Monthy 0000000
ALD Y $ Yeans 0.000000
| ARS OVN Overnight 0.000000
| ARS 1wx 1 Week 0.000000
| OARS M 1 Month 0.000000
AR M 2 Monthy 0.000000
) ARS M 3 Months 0.000000
ARS oM 6 Months 0.000000
| ARS oM 9 Months
ARS 12M 12 Meeths
1 ARS Y 2 Years
I
: AUD OWVN Overnight
i auD 1WK 1 Week
AUD M 1 Month
AUD M 2 Months 0.0 -
| AUD M 3 Months 0.000000 2
Enter Interest rates as 1.525 Percent = 1,525 Save Y Ixport Primt
| —
| olaL W | adecy ¥ Find Ozhe ency ¥ m Tra v A Export for Import

\ Do~e txn

To enter a rate, click into the value cell and type the desired value
Interest rates are entered as 1 pct = 1.0
After entering rates, you must press the “Save” button to commit them to the database

You do not have to save each entry. Enter all of the rates for a view and click the Save button once to
save changes for the entire view



FX Mark To-Market Rates Term Structure

FX Mark-to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

Status Rates Entry Lates oot Review MTM Results Make Accounting Estres Ceneral Setup Accig Entry Setup

Rates import Edn Term Stractute For Type
Set the Directory Wiaere import Data WiE be Found Browse Save as Defaun
Macirosh D Users dasf workapace Hedgehog- CN-Calypac exports Volatiizes

Feeward Pones Corve
Select the File Where Import Data 18 Located Srowse

$4% active pairts 90 Term Strucnure for selecoed
Curve

mporied Rates for Perod

c te | " - l Active  Term Structure
reqate impoet File Tempiat
Fra0io Qe m - P s - Overnight
~ 1 Week
o . Make Template Fie .
Mmoot Action ey = 1 Month
A termpiane fle is redned Dated on the rane ' Months
Paste Data euctiure of the Currest Actourtng feriod Ay
~ 5 Months
The Termplate Mie it Oeated in the epart é Months
! Dveiary specifed above. The fie i3 & b S Months
Selimited sewt fie ™hat should be opered ang = 6 Meathi
11hed ving 2 soreddsheet 300CaboN such a3 .
‘I(" 4 “."f\'n
| 5 Month
| o y Me
| 10 Months
}
| 11 Months .
L 12 Manths M

; v 2

Deone Txit
[}

Term Structures for different rate types are maintained on the “Rates Import” tab
Click the disclosure button next to the label that reads “Edit Term Structure for Type”
This displays the term structure setup control

Select the rate type you wish to set

Click check boxes next to each point in the term structure you wish to include

Click the “Save button”

Term structures for different rates types do not need to match
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an FX Mark-to- Market and Period Close - Y2010 04 P11 (05/30/2010 - 06/26/2010)

Status Rates Entry Lates oot Review MTM Results Make Accounting Estres

Rates import
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mpocied Rates for Period
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The most common way to get rates into Orbit is to import them

Ceneral Setup Accig Entry Setup

Edit Term Seruciure For Type

You may import them from a file or cut-and-paste from a spreadsheet
If you are importing from a file, the file must be a plain text file using returns as line endings and tabs

as field separators

Typically you will have a spreadsheet that reads rate information from Bloomberg or Reuters

In this case the most convenient import method is cut-and-paste

You will need to configure the spreadsheet you wish to import into a particular format. The next slide

describes that format
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FX Mark-To-Market Rates Import Format

A B

<
1 AED 367305
2 ADA 82 587
3 ARS 3861647
4 ATS 11.18543
5 AUD 0833
B AN 0.80345
/ BODT 69 365
8 BEF 32 82068
9 BON 150195
10 BRL 184245
11 CAD 10647
12 CHF 1155
13 CLP 541,75
14 CNY 6829
1S CoP 19745
16 CRC 535,72
17 CyYP 0476181
18 CZX 208025
19 DEM 159127
20 DKK 605417
21 DOP 36875
22 D20 745131
23 eGP 56587
24 ESP 1353722
25 ETB 13545
26 EUR 1229

Month end spot rates should be formatted as 2 columns
The first column holds the currency code
The second column holds the rate

Orbit assumes these are month end Balance Sheet or “End” rates

There are other rate entry formats you can use if you wish to import both
start and end rates

11



FX Mark-To-Market Rates Import Format

< A B C D 1 il 1
g - . Forward points, Volatility and Interest rates require 4 columns
2 H H .
T ook TAUD o 20,0008 . Column 1 indicates the rate type:
4 points AUD 1 month -0,0031 — Points
5 points AUD 2 month -0.0063 -
6 points AUD 3 month -0.0094 — Volatility
7 t AUD 6 th 0.0186
8 2:2; BRL 1?&& 0.0027 — Interest
Rilpowts AL 1 menkh 0%« Column 2 indicates the currency. Importing rates using this form for
118 Voatity  EUR 1 week 121975 Points and Volatility assumes that all relationships are to the USD. |If
19 Voiatis EUR 1 th 13.0525 .
120 VZ;,% EUR 2 thonlh 13.3775 you had cross currency trades, you would enter a currency pair
121 Volatis EUR 3 37 . .
o BN Bk Sl rather than a single currency. For example Points for EUR to GBP
153 veem eon § oo Jab would be entered as EUR.GBP
125 Volatisty EUR 2 year 13.815 . . .
126 Voatsty  GBP Twaek n2z0 ¢ Column 3 indicates the term structure (see the next slide for a
127 Volati GBP 1 11.9450 . . .
128 Voatsty  GBP o 12,138 complete listing of valid term structure codes
152 interest  GBP 1 week 0.5506 ) Column 4 holds the values
153 Interest GBP 1 th 0.5688 —_
T e G oears *  Percentages are entered as 1 pct = 1.0
| 155 Interest GBP 3 month 0.73031
156 Interest GBP 6 month 1.01766
1157 Interest GBP 9 month 1.24703
{ 158 Interest GBP 1 year 1.45703
159 Interest GBP 2 year 1.4786
1160 Interest CHF 1 week 0.0400
161 Interest CHF 1 month 0.0567
.3?? Interest CHF 2 month 0.07833

12



Rate Type Codes

FX Mark-To-Market Rates Import Format

Forward Points

Points
Pts

Volatility

— Volatility

— Vol

Interest Rates

Interest
Intr

Term Structure Codes

10M
11M
12M
13M
14M
15M
16M
17M
18M
19M
20M
21M
22M
23M

description

Overnight

O J o U WD -

Week
Month
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months
Months

code | description
______ +_____________
2Y | 2 Years

3Y | 3 Years

4Y | 4 Years

5Y | 5 Years

oY | 6 Years

7Y | 7 Years

8Y | 8 Years

9Y | 9 Years

10Y | 10 Years

The import file may reference
either the code or description

Description values may be entered
as singular:

2 Months = 2 Month

13



FX Mark-To-Market Rates Import

FX Mark-to-Market and Period Close -~ FY2010 Q4 P11 (05/30/2010 - 06/26/2010 )
N Paste import Data
- ey Ler PSS =
rates import | interest CAP 2 month 0.6275
} rest P month 0.730
Set the Directory Where import Duta Wil belf 105 5 ¢ (U0 1066
Macistoah MO Users dant wercapace Medgehogd Merest GBP 9 month 1,24703
Imerest CRP Lyear L45703
alect 1 e Imoort D 2 Lacsd Inmerest GIP dyeyr  L4A78G
Becs the Fiie Whese Iport DOta 18 LOCME | |meresz OHF Lweek  0.0400
Interest OMF i month 0,0567
Period Inerest COHF 2 month 0.07833
Imerest OMF I menth 010833
¥ ril Imerest CHF & month 0
Inmerest NOK Lweek 2370
Import Action ! Imerest NOK 1 month 2.4700
merest NOX & month 2.57
merest NOK 3 month 2.6%
Interest NOX 6 month 288
Imerest USD Lweek 03253
Imerest 50D i month 0.3472
102 raset w vmoe rates already Inmerest USD 2 month 0.43281
el ! ¢ period Imecest SO 3 meath 0.53825
Imerest USD 6 month 0.74869
Imerest S0 9 moenth 0.95638
Interest USD Lyer L17475
Imesest USD 2year L0352 P
Interest [PY L week 0,0400 L
Imesest JPY 1 meath 0.0567 !
Intersst WY 2 month 0.07833 o
Imerest PY 3 moath 010833 4
Interest PY 6 month 0.20867 "
EMa Prot . - . oK
pr— e—

In your spreadsheet, select and copy the rows and columns containing rate data
Click the “Paste Data” button

Paste your data into the “Paste Import Data” window

Press OK to close the paste data window

Click the “Finish Import” button

14



FX Mark-To-Market Rates Import

FX Mark-to-Market and Period Close ~ FY2010 Q4 P11 ( 05/30/2010 - 06/26/2010 )
Status  Rates [ntry - Rates import .« Review MTM Results  Make Accounting Entries  Cemaral Setup  Acctg Entry Setup

: Rates Import ¥ £SOt Term Structure For Type
Set the Direciory Where Import Data Wi be Found Srowie Save a3 Default (®) Interest Rates
| Macinton MO Laers 2ant workipace Medge w Alert
Sedect the File Where Import Data is Locd  TX I¥port SUCCESSIUL:
| ise TOLAl BoA Dlask Lises 1 Impost rile
Imoored Rates for Period e T (Fisoal Perlod] Records
i8¢ J0LAl Rate Data Records
Y2010 Q4 i) s roevard MoIaL CTarve Reoords
3§ INLerest Kate Curve Records
Import Acton 2% volatility Corve mecords
L1 TOLAL RALe RedOrds Traramitied
Pasie Data
L 1 ToLal Records Acknowledgesd
¢ Erveds
I8t Moepted L3
Fish impont
L]

| Show Additiona! Indormation oK

Click the “Finish Import” button
Orbit imports the pasted rates and displays a dialog showing the status
If there are errors, error messages will be displayed below the summary counts



FX Mark-To-Market Rates

AN FX Mark-to-Market and - Q4 PAY 0~ 2010)

Status ~ Rates Entry «  Rates mport  Review MTM Results  Make Accownting Emtries  Ceneral Setup  Acctg Entry Setup

) Interest Rates ([ Spot Rates | Formard Points | ATM Vol Rates Compute Pts USD Against
Currency  Term Term Desc Interest Rate
EUR OVN Overnight Q.000000
EUR WK 1 Week 0. 381000
EUR M 1 Month 0455000
EUR M 2 Months 0.562000
EUR M 3 Months 0.739000
EUR oM 6 Months 1.024000
EUR au 9 Months 1.167000
EUR 120 12 Moaths 1.296000
EUR 2y 2 Years 1.340500
CEP OVN Overnight 0.000000
CEP 1WK 1 Week 0550600
CE? L) 1 Month 0. 568800
CE? M Z Months 0627500
CE? i 1 Months 0.730310 )
Cer oM & Months 1.017660
cer au 9 Months 1.247050
cer 128 12 Months 1457030
oer Y Z Years 1LA78600
G OVN Overnight Q000000
G WX 1 Week 0000000
GHC M 1 Month 0.000000
GHc M £ Months Q.000000

25 Percent » 1.52% Save Expornt Prim

het Currency M rom Trade V ’
v el e Export for Impornt

Return to “Rates Entry” to verify the import
Use the Currency popup menu to limit the display to a selected currency



FX Mark-To-Market Rates

FX Mark~1o-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

) Interest Rates

Currency

CEP
CEP
CEP
CEP
CE?
CEP
CEP
CEP
CEP

uso
uso
uso
uso
uso
uso
Uso
uso
uso

e

Status ~Rates Entry .« Rates dmport
) Spot Rates _ Formard Points

Term Term Desc Interest Rate

OvVN Overnight 0.000000

IWK 1 Week 0.550600

M 1 Month 0

M 2 Months

iv 3 Months 0

oM & Months 10

au 9 Months |

12M 12 Moaths 1457030

2Y 2 Years 1478600

OvVN Overnight 0.000000

1WK 1 Week 0328800

LY 1 Month Q347200

M Z Maonths 0432810

pAY] 1 Months 05318250

A\ 6 Months 0.748690

au 9 Months Q950880

12M 12 Months 1.178750

Y Z Years 1031200
rest rates as 1525 Percent » 1,545 ‘
¢

Review MTM Results

ATM Vol Rates

USD.CEF 0.00000000
USD.CEP 0.0000
USD . CEP
USD.Ce?

USD.GE? 0702
USD.CEP O 1196255
USD.CEP 0.00316240
UsD.Ce? 2352
%54563

USD.CEBP 0.00%S5 f.. 1

v A

Dore Exit

For “Interest Rates”, you can enter a currency such as GBP
Orbit will convert that to USD.GBP
Orbit will display the interest rates for the currency pair
The forward points for USD -> GBP are computed using the interest rates and displayed next to USD

interest rates

Make Accownting Emtries

Compute Pts USD Against

Ceneral Setup  Acctg Entry Setup
usD.Cap
Save Expon Prim

Export for Import

Use this feature to test the reasonability of values entered under the “Forward Points” view

17



FX Mark-To-Market Rates - Complete

", N FX Mark~to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

Status ~ Rates Entry -« Rates mport Review MTM Results Make Accownting Emtries  Ceneral Setup  Acctg Entry Setup
) Interest Rates Spot Rates | Formard Points ATM Vol Rates Compute Pts USD Against
Currency Term Term Desc Interest Rate
GEP OVN Overnight 0.000000
CEP 1w 1 Week 0.550600
CEP M 1 Month 0.S68800
CeP M 2 Months 0627500
Ce? M 3 Months 0.730310
CEP oM 6 Months 1.017660
CEP au 9 Months 1.247030
CEP 1Zm 12 Moaths 1457030
CEP 2Y 2 Years 1478600
uso OVN Overnight 0000000
uso 1WK 1 Week 0328800 USD.CEP © 06325
uso M 1 Month 0347200 USD.CE? O 27071
usp M Z Months 0432810 UsSD.CeP 47541
uso M 3 Months 0538250 USD.CEP O 70294
uso oM 6 Months Q.748690 USD.CEP 000196255
UsoD au 9 Months Q950880 USD.CEP 0003106240
uso 12N 12 Months 1.178750 USD.CEP 000402352
UsoD Y Z Years 1031200 USD.CEP 000054503
Enter Interess rates as 1 525 Percent » 1,525 Save Expon Prim
Al o } v v, A ixport for Import

'30" Exit

When you are satisfied that you have entered/imported rates, press the “Done” button

This tells Orbit that you are done with rates. The only effect it has is to set the “Rates” status flag on
the “Status” tab



FX Mark-To- Market Data Check

;AN FX Mark-1o-Market and - Y2010 Q4 P 2010 - 2010)
| Status« Rates Entry  Rates dmport  Review MTM Results  Make Accownting Emtries  General Setup  Acctg Entry Setup

Select Fiscal Period Entities
FY2010 Q4 P11 05/30/2020 - 06/26/2000  ===mee- Trade Counts by Type ===vev=s
Y2011 02 P4 Esvtity NO FAS133 Ops Test Rates Erery  Data Chk  OPT FMV  Closed
2011 Q1 » Brazs o o 0 0 B D I "
Mol » OL 90 158 132 1 v !
20BS O 93 » CS Lux sarl 0 0 0 0 o )
::Mw:::'ll' » CS Management 8Y 0 0 0 0 v )
FY2010 Q3 999 » S Neth Hold BV 1 0 0 0 v |
"',.f‘. m," » CS Swiss Inv 4 0 0 0 =
Y2010 Q3 97 » CSC India Pre 0 0 0 0 v
’ » CSCUS 1 0 0 0 o
» GH 18 0 0 1 v
» CSI Maunmius 0 0 0 0 v \
» Cisco Bermuda 4 0 0 0 v )
» Cisco Inc 65 11 0 2 v |
»Csco T 0 0 0 0 o )
» CiscoBV 97 3 17 0 e
» Japan 3 0 0 0 v t
* Unksys 0 0 0 0 S
> SAInc A 0 0 0 : ‘
» SA NV 3 0 0 1 d
Select Curremt FP > SALS > s 8 a - J
» SARL 1 0 0 0 v
» ScanSafe Ltd 0 0 0 0 R Y
» \' cent E o 0 0 .

Clase This Perod and Ogen Newt Daca Check

Pre-check exh vm’nr VIralanon rates,
terest rates, ‘ormacd poits and wols (M
Te{3e3nt 10 the tradel,

Exin

After completing rates entry, return to the “Status” tab and press the “Data Check” button



FX Mark-To-Market Data Check

o0

Arazils Mo Trades for WTX

CiLi Crockiag 248 treados...
23517 WARNING: USO.ONP: Forward Polnte ogual 0.00000 az o SPOT rate !
23520 WARNING: US0.08F: Forward Polnte ogual 0.00000 ac o SFOT raze !
23320 WARNING: USD.CAF: Forward Polints ogual 0.00000 as
23344 WARNING: USD.02P: Forward Polinte ogual 2.00000 at 179 days. NN will default :
23322 WARNISG: OSD.00F: Forward Polints ogual 2.00030 at 139 days. NIN will default L
23)06: WAPNING: USD.CGDF: Forward Polnts ogual 0.00020 at 151 days. NN will default .
2332): WARNING: USD.GOF: Forward Polnts ogual 2.00000 ot 1351 days. NTN will default L
23412: WARNING: USD.GDF: Forward Polnste ogual 0.00000 at 1M daya. NTN will default |
23506: NARNING: USD.OKE: Forward Polsts ogual 9.00000 at 2 dayn. NN will default to SPOT rate |
23510: WARNING: USD.EUR: Forward Polists ogual 0.00000 at 2 days. NTN will default to SPOT rate !
23514: WARNING: USD.GDF: Forward Polste ogual 2.00000 ot 2 dayn. NTN will default to SPOT rate |
23520: WANNING: USD.SEX: Forward Polnsts ogual 0.00000 at 2 days. MIX will default to SPOT rate |
23541 WARNING: USD.CHF: Forward Polste ogual 2.00000 at 2 dayn. MTN will Sefault to SPOT rete |
2351¢: WANNING: USD.GDF: Fosward Polsts ogual 2.04902 Lt 16 days. MM will defaclt o SPOT rate !
22972: WAFNING: USD.GDF: Forward Lots ogual D.00000 at 3¢ days. NIN will defacit o SPOT rate |
235302: WANNING: USD.COF: Torward Polsts ogual 0.0000 £ 3¢ days. NTM will defaclt 10 5POT rave |
23417 WARNING: USD.GOT: Porward Polsts ogual 9.00000 at 54 days. MM will defaclit o 5SPOT rate |
23619: WANSING: USD.GOPF: Forward Polsts ogual 0.00000 at 5¢ days., MM will defaclt 0 SPOT rate |
23621 WANSING: USD.GOF: Forward Aot ogual 5.00000 at 3¢ days. MM will defadlt w0 5POT rate |
25623 WANNING: USD.COF: Torward Polste ogual 2.00000 at 3¢ days. MM wiil defaclt 10 5POT ratwe 1
23625 WANNING: USD.COTt Forward PoLsts ogual 2,.00000 at 54 days. MM will defaclt w0 5POT rave |

CS Lux sarl: B0 Trades for NTX

C8 MADRgesesL BV X0 Trades for T ‘

C8 Xeuh %old 2V Cheoking & Lrades, ..

C8 Swiss tnvi Cheaking ¢ trades... -
M WAININC UND.CHF 1 Forvard Polints oqual 2,00000 a5 3 days. X will Sefauit 1o 3FOT rave | Y

el Prim + - oK

Data Check looks at each trade that will be included in MTM

Fore each trade it checks the availability of each data point that will be needed by MTM
WARNINGS are simply meant to draw your attention to potential problems

Errors will not include the WARNING label and will prevent the entity from passing data check



FX Mark-To-Market Option Pricing

_N FX Mark-to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)
| Status - Rates Entry J Rates Import Review MTM Resuits J Make Accounting Entries Ceneral Setup Acctg Entry Setup

Select Fiscal Pericd Emtities
FY2010 Q4 P11 05/30/ 2010 « G6/26/2010  ~ewwwen Trade Counts by Type ~====wss
Ennity ND FAS133  Opes Temt Raes frery  Data Chk  OPT FMV  Closed
Frioll Qz m . Srazil 0 0 0 0 o o a
11 Q1rl - . - ~ N
o » I 0 158 132 1 v )
e - » CS Lux sar 0 0 0 0 R v !
::Nto g: ": " » CS Management By 0 0 0 0 'J v |
e 503 P03 » CS Neth Hold BY 1 0 0 0 o v i
hmtredactpes » C5 Swiss Inv 4 0 0 0 o v }
PYISLE 08 19 » CSC India Pre 0 0 0 0 o v !
: . » CSCUS 1 0 0 0 o v !
» CSFI 15 0 0 1 o v !
» CSI Mawritiue 0 0 0 0 ~ v !
» Cisco Bermwsda 4 0 0 0 ~ v !
» Cisco Inc 65 11 0 2 ~ v !
» Cisco T 0 0 0 0 ~ v !
» CiscolY 97 31 17 0 ~ v !
» Japan 3 0 0 0 ~ v !
» Linksys 0 0 0 0 ~ v !
» SA Inc 4 0 0 0 ~ v !
Select Cyrrent P ) 2:;" é g g ; : : W
» SARL 1 0 0 0 ~ o
» ScanSafe Lad 0 0 0 0 ~ o
» Starent 5 0 0 0 ~ o
e n X < : . .
Oose tha Period and Oper Next Data Check
Call the o
’ NS St T
et

Data Check updates the “Data chk” status for each entity
Once all entities have passed data check, click the “Set Opt FMV” button
This button has Orbit perform MTM pricing on all Options
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FX Mark-To-Market Results

FX Mark-to-Market and Period Close - FY2010 Q4 P11 (05/30/2010 - 06/26/2010)

Status  Rates Entry Rates Import “Review MTM Resuits  Make Accounting Entries Ceneral Setup  Acctg Entry Setup

%) Spot/Forward Options

|
’ ]l * 22972 8F CBP 107,600.000.00 Reserve
|

Trading Emtities MTM Trades MTM Valoes
CS Neth Hold BY 1rade type &
€S Swiss bev contract_currency GBP
s Contract_amt 103.600,000.00
g 1ract 1.517495
Cisco Bermuda conltrac ate e I
Clsco e ContraCL_spot_rate LS17800
ClscolV Base_currency USD
Japan Base_ae 1163282 462.009
SA Ing mim_trade_status OUTSTANDING
SA NV acquied in_panod N
SARL matured_in_period N
Staremt eahzed N
Tandberg ASA v

9 unrealized Y

mom_spot_dae 06/29/2010

mem_pp_spot_rate 1.439000
MM _SPOt_star_rate 1.439000
mim_spot_end_rate 1.487000

mem_days_t0_maturity 34
mim o9 _days_to_maturity 62

¢

mem_implied_fx_interest_rate 0.576627
mam_implied_base serest_rate 0.358615 .
mim_pp_implied_fx_interest_rate 0.622417
Open Reports Window

Exit

To review MTM results, go to the “Review MTM Results” tab

Select and Entity and choose to view “Spot/Forward” or “Options” detail

Orbit lists the MTM trades for the selected entity

Expand a selected trade to view all of the MTM results Orbit computes for that trade

Rather than expand a trade line, you may double-click it to view a more formatted/summarized
presentation of MTM results for that trade

To go to the reports window, click the “Open Reports Window” button
This will open the report viewing window with the “FX MTM Functional Results” domain selected -,



