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Version History

0 . 1 . 2 Added CSA sc reens .

Updated Credit Utilisation bar visualisations to illustrate utilisation from other counerparties higher up in the hierarchy.
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Display Breach on Hierarchy Navigation
LAB CREDIT ADMIN

H S B C M ABC Trading Limited Europe ▼ ●

oHELP&SUPPORlj SYSTEM STATUS#

Credit Risk Type: XPROl

o Breaches are indicated by the alert Icon appearing
beside it’s correspondng counterparty hierarchy node. Daily Settlement Limit {USD .000): 125,000A B C D

Entity Name

{USD ,000) Utilisation Available L i m i tTenor /Da te Cred i t U t i l i sa t ion- A B C D

ABC Trading Limited
X P R O l : 1 9 , 8 0 9 46,000

20,000

T O D 26 .191

16 ,739- A B C C
*ABC Trading Limited

DSL: 3 ,261

1 9 , 8 0 9 46,000X P R O l : 26 ,191T O M

O ABCDCCC J
ABCTrading Limited Europe 4

DSL:

X P R O l : 46 ,001 4 6 , 0 0 0

2 0 , 0 0 0

-1S P TABCDCCD

ABCTrading Limited

ABCDCCE

ABCTrading Limited

18 ,4171 , 5 8 3D S L :

X P R O l :

*’ DSL Breakdowt^^^^B
19,718S P T - I M 26,282 46,000

[ I H I G H j2 M E D I U M

ABCE
X P R O l :

▶DSL BreakdQwrMMMV WAIdrilUai 1WfcT'; 0BREAC^
16,789 2 9 , 2 11 4 6 , 0 0 01 - 3 M

ABCTrading Limited

ABCF

ABCTrading Limited XPROl: ●
▶DSL Breakdown: Tlow

45,783 46,0003 - 6 M 2 1 7

●-●'breachM E D I U M O H I G H
ABCG

ABCTrading Limited XPR01: ●

^DSL Breakdowf^^^^^^B
45,783 46,0002 1 76 - 1 Y

ABCH 2 M E D I U M 0 H I G H C

ABCTrading Limited
X P R O l ; 0 0 01 - 3 Y

ABCI

ABCTrading Limited 0 M E D I U M O H I G H▶DSL Breakdown: .OLOW

A B C 0 0 03 - 5 Y X P R O l :

^ABCTrading Limited

^ABCK
ABCTrading Limited

a b r e a c h▶DSL Breakdown: : Lpyj 0 M E D I U M ● tH lGH

5 - 7 Y 0 0 0X P R O l :

▶DSL Breakdown: - ' . Y . O A I E D I U M ’ O H I G l OJRl-XC: 'ABCL
ABCTradino Limited

▶FIlTER^n^y Named

Buy/Sell ICCYTCCY^CCYI Qty'
EUR GBP 1,000.000.00 856.000.00

428,025.00

1,182,372.00 1.57650

FXTRADES: SEARCH

Counterpart’TreatsDealt Spot Dealt Swap Point] Dealt Rate; Value Date
0 . 8 5 6 0 0

CCY2 Qty Trade S ta tus^Tr a d e I D P r o d u c tT r a d e d a t e / t i m e

ABCWidgeUPTSC12̂
17 DEC 2011 INCOMPLETEInstitutional .PTSC12'j
17.DEC 2011 INCOMPLETEInstitutional .PT5C12.,
17 DEC 20111NCOMPLETEInstitutional .PTSCl 2iM

1 7 D E C 2 0 1 1 B O O K E D0 . 8 5 6 0 0I S D E C 2 0 1 1 / 0 9 : 3 3 : 0 1 0 1 2 3 4 5 6 7 8 9 5 S P T B U Y

0 . 8 5 6 0 5B U Y E U R G B P 5 0 0 , 0 0 0 . 0 0 0 . 8 5 6 0 51 5 D E C 2 0 1 1 / 0 9 : 2 6 : 2 3 0 1 2 3 4 5 6 7 8 9 4 S P T

G B P U S D 7 5 0 . 0 0 0 . 0 0

GBP USD lG.00O,000.O08,560,000.00 1.57655

1 . 5 7 6 5 01 5 D E C 2 0 1 1 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T S E L L

1 . 5 7 6 5 51 5 D E C 2 0 1 1 / 0 9 : 2 0 : 0 3 0 1 2 3 4 5 6 7 8 9 4 S P T S E L L

ABC Widgets PTSC 12..*17 DEC 2011 BOOKED0 . 6 3 4 3 11 5 D E C 2 0 1 1 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 3 9 2 S P T B U Y U S D G B P 5 . 0 0 0 . 0 0 0 . 0 0 3 , 1 7 1 , 5 5 0 . 0 0 0 . 6 3 4 3 1

H S B C 4 X ^
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Future Sales Credit Screen Requirements
1. CLS (Continuous Linked Settlement)
Counterparty

Display whether aclient is aCLS
counterparty.

H S B C M ABCTrading Limited Europe LAB CREDIT ADMIN

OHELP 8, support] SYSTEM STATUS#

Credit Risk Type: XPROl

ABCD

Entity Name
I23D Daily Settlement Limit {USD .000): 125,000|CLS flag is displayed on the selected counterparty's hierarchy

nodeon the hierarchy tree.

I

Tenor /Da te Cred i t U t i l i sa t ion- A B C D

ABCTrading Limited
(USD ,000) Ut i l isat ion Avai lable L imi t

T O D X P R O l :
1 9 . 8 0 9 26.191 46.000

16.739 20,000
- A B C C

ABCTrading Limited
D S L ;

3 , 2 6 1

T O M X P R O l :

G> 1 9 , 8 0 9 2 6 , 1 9 1ABCDCCC

ABCTrading Limited Europe
4 6 , 0 0 0

D S L :

ABCDCCD

ABCTrading Limited

ABCDCCE

ABCTrading Limited

S P T X P R O l :
1 9 , 8 0 9

1 , 5 8 3
26,191 I46,000
18,417 20,000

D S L :

S P T- 1 M X P R O l :

D S L B r e a k d o w i
26,282 I46,0001 9 , 7 1 8

1 1 HIGH 1o'bREACH'2 M E D I U M
ABCE

ABCTrading Limited

,ABCF
ABCTrading Limited

ÂBCG
ABCTrading Limited

,ABCH
ABCTrading Limited

X P R 0 1 :

^DSL Breakdowi^Q^^B

XPROl: ●
^DSL B reakdown ; 0LOT '

1 - 3 M
1 6 , 7 8 9 29,211 46,000

I1h igh 10BREACH2 M E D I U M

3 - 6 M
2 1 7 45,783 46,000

5 M E D I U M O H I G H u B R E A C H

XPROl; ●

DSL Breakdowt|^Q^^B
X P R O l :

▶DSL Breakdown: OLOV/

6 - 1 Y 1̂ ,000 I2 1 7 4 5 , 7 8 3
2 M E D I U M OHIGH ' : jSREACm’

1 - 3 YABCI 0 0 0
ABCTrading Limited 0MEDIUM ; 0 h i g h ' ' ' ‘BREACH

^ABO
ABCTrading Limited

^ABCK
ABCTrading Limited

^ABCL
ABCTrading Limited

3 - 5 Y X P R O l : 0 0 0

DSL Breakdown: ● LO\'̂ _ OMEDIUM i_OHIGH 0BREACH

5 - 7 Y X P R O l :
0 0 0

DSL Breakdown: 0L^W ●. 0MEDIUM : 0 H I G H 0 B R E A C H

FX TRADES: SEARCH . ▶ FILTERS: ■Arty Named FifteV (88'1' t -

» ' 3 Q PTrade date/time Trade ID

15 DEC 2011 /09;33;01 0J234S67895 SPT

15. DEC 2011/09:26:23 01234567894 SPT

1S DEC 2011 /09:23:36 01234567894 SPT

15 DEC 2011 /09:20:03 01234567894 SPT

15 DEC 20117 09;23;36 01234567892 SPT

P r o d u c t Buy/Sell iCCYl.fCYi CCY1 Qty ;CCY2 Qty
EUR GBP 1.00,0,00.0.00 856,OOOi)0 0.856Q0 -
EUR GBP 500,000.00 428,025.00 0.85605 -
GBP USD 750,000.00 1.182,372.00 lj765Q -

GBP USD 10,000,000.008,560,000.00 1.57655 -

USD GBP 5,000,000.00 3.171,550.00 0.63431 -

Dealt SpotDealt Swap Point'Dealt Rate! Value Date 'Trade Status'Counterpart;Treats C |̂
B U Y

O.SSCsOO 17 DEC 2011 BOOKED

17 DEC 2011 INCOMPLETEInstitutional .PTSClzi,
17 DEC2011 INCOMPLETEInstitutional .PTSa2̂ j

ABC Widgets PTSC12./
B U Y

0 . 8 5 6 0 5
SELL

1.5 :7650

SELL
1 . 5 7 6 5 5 17 DEC 20111NCOMPLETEInstitutional .PTSC12'i\ ~

17 DEC 2011 BOOKED
B U Y

0 . 6 3 4 3 1 ABC Widgets PTSC124

H S B C « >
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Future Sales Credit Screen Requirennents
2. CSA (Credit Support Agreement)
Counterparty LAB CREDIT ADMIN

H S B C H ABC Trading Limited Europe ▼

OHELPS SUPPORT ISYSTEM STATUS#

Display whether aclient has aCSA
a n d s h o w r e l a t e d

i n f o r m a t i o n

i * ][ ● Credit RiskType: XPROl

|125,000|Daily Settlement Limit (USD ,000):ABCD

Entity Name

_ A B C D

ABCTrading Limited

_ A B C C
*ABCTrading Limited

(USD ,000) Utilisation Available L i m i tTenor /Da te Cred i t U t i l i sa t ion

B
o The CSA flag is displayed on the counterpary's heiarchy node on the

hierarchy tree.
X P R O l :T O D 19,809 26 ,191

16,739

I46,000
20,000DSL: 3 ,261

X P R O l :T O M 1 9 , 8 0 9 26 ,191 4 6 , 0 0 0

G> A B C D C C C

ABCTrading Limited Europe
DSL:

I46,000 I
2 0 , 0 0 0

I46,000 I

X P R O l ; 1 9 , 8 0 9 26 ,191

18,417

S P TA B C D C C D

ABCTrading Limited

ABCDCCE

ABCTrading Limited

1 , 5 8 3DSL:

X P R O l :

▶D S L B r e a k d o w r

1 9 , 7 1 8S P T - I M 26,282
C 1 H I G H 0BREACH

A B C E 46,000 IX P R O l :

▶DSL Breakdowr^OSS^^P [ iHIGH jBREACH
16,789 29,211ABCTrading Limited 1 - 3 M

ABCF

^ABCTrading Limited

ÂBCG
ABCTrading Limited

^ABCH
ABCTrading Limited

XPROl: ●
^DSL Breakdown:

4 5 , 7 8 3 46,0003 - 6 M 2 1 7

5 M E D I U M 0 B R E A C H

XPROl: ●
^DSL Breakdowr

4 5 , 7 8 3 46,0002 1 76 - 1 Y

2 M E D I U M ■ H I G H ’ H

X P R O l : 0 0 01 - 3 Y
ABCI

^ABCTrading Limited 0 M E D I U M . ’ O H I G H 0 B R E A C H▶D S L B r e a k d o w n : O L O V /

A B C 0 0 03 - 5 Y X P R O l :

ABCTrading Limited .j BREACH^ D S L B r e a k d o w n : w M E D I U M O H I G H

^ABCK
ABCTrading Limited 5 - 7 Y 00 0X P R O l :

. . c D l J M O H I G H 0 B R E A C . r -▶D S L B r e a k d o w n :
ABCL
A R C T r a d i n n I i m i t p d

’’T '='1^▶FILTERS; ’My Named Fitter f88)FXTRADES; SEARCH

IDealt Spot Dealt Swap PointI Dealt RatelValue Date [Trade Status’Counlerpart] Treats C
ABC Widgets PTSCl 2̂

17 DEC 20 nINCOMPLETEInstitutional .PTSC12]ll
2011 INCOMPLETEInstitutional .PTSClljl

17 DEC 2011 INCOMPLETEInstitutional .PTSCl2i|p

Trade ID P r o d u c t Buy/Sell 'CCYHCCY2|CCY1 Qty [<=CY2Qty
BUY EUR GBP 1,000,000.00 856,000.00 0 . 8 5 6 0 0

T r a d e d a t e / t i m e

0 . 8 5 6 0 0 17 DEC 2011 BOOKED0 1 2 3 4 5 6 7 8 9 5 S P T1 5 D E C 2 0 11 / 0 9 : 3 3 : 0 1

0 1 2 3 4 5 6 7 8 9 4 S P T B U Y EUR GBP 500,000.00 4 2 8 , 0 2 5 . 0 0 0 . 8 5 6 0 5 0 . 8 5 6 0 51 5 D E C 2 0 1 1 / 0 9 : 2 6 : 2 3

1 7 D IG B P U S D 7 5 0 , 0 0 0 . 0 0 1,182,372.00 1.57650 1 . 5 7 6 5 01 5 D E C 2 0 1 1 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T S E L L

1 . 5 7 6 5 51 5 D E C 2 0 1 1 / 0 9 : 2 0 : 0 3 0 1 2 3 4 5 6 7 8 9 4 S P T S E L L G B P U S D 1 0 , 0 0 0 , 0 0 0 . 0 0 8 , 5 6 0 , 0 0 0 . 0 0 1 . 5 7 6 5 5

ABC Widgets PTSC12iUSD GBP 5,000,000.00 3,171,550.00 0.63431 0 . 6 3 4 3 1 17 DEC 2011 BOOKED1 S D E C 2 0 1 1 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 3 9 2 S P T B U Y

H S B C ^ X ^
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Page 4

Future Sales Credit Screen Requirements
2. CSA (Credit Support Agreement)
Counterparty

H S B C M ABC Trading Limited Europe LAB CREDIT ADMIN

OHELP&SUPPOBtIIntroduction of tabs to toggle view
between Client Utilisation and CSA

SYSTEM STATUS#

[ ● Credit Risk Type: XPROl

ABCD

Entity Name
** XPR of USD400m upto 10 yrs, USD25.5m upto 30 yrs **

0If the counterparty has aCSA, on selection of
the counterparty from the hierachey tree,
two tabs wil appear:

mC R E D I T U T I U S AT I O N
- A B C D

ABC Trading Limited

_ A B C C

ABCTradIng Limited

sDally Settlement Limit (USD ,000): 125,000

1) Credit Utilisation
2) CSA

Tenor /Da te Cred i t U t i l i sa t ion ( U S D , 0 0 0 ) U t i l i s a t i o n A v a i l a b l e L i m i t

ABCDCCC _
ABCTrading Limited Europe

T O D X P R O f :
19,809 26,191 46,000

16,739 20,000
D S L :The Credit Utilisation is pre-selected as the

default view.
3 , 2 6 1

ABCDCCD

ABCTrading Limited

ABCDCCE

ABCTrading Umited

T O M X P R O l :
1 9 , 8 0 9 26,191 46,000

D S L :

Selecting the the CSA tab will update the view
and display the CSA information. S P T X P R O l ;

1 9 , 8 0 9

1 ,583

26,191 46,000

18,417 20,000ABCE D S L :

ABCTrading Limited
S P T - I M X P R O l :

^DSL Breakdowr^^^^^^ ( 1

X P R O l :

*' DSL Breakdowr^QS^B [

XPR01:#' ■ — —
^DSL Breakdown:' ~0 LOW

1 9 , 7 1 8 26,282 46,000A B C F

ABCTrading Limited 0 b r e a c h '

1 - 3 MÂBCG
ABCTrading Limited

1 6 , 7 8 9 29,211 46,000
1HIGH ~1 OBREACr

ABCH
3 - 6 M

2 1 7 45,783 46,000ABCTrading Limited
5 M E D I U M H I G H UBREA'^, ●

ABCI
XPR01:^

^DSL Breakdowr^BQ^B >HIJ.IIIIM

"7 ■ ~~~ '

▶DSL Breakdown:' 'OLOW" 7iT^MEDlW 0h1gh~ !TbreACH

ABCTrading Limited 6 - 1 Y
2 1 7 45,783 46,000

0BREACHA B C

ABCTrading Limited 1 - 3 Y
0 0 0

ÂBCK
ABCTrading Limited

^ABCL
ABCTrading Limited

3 - 5 Y

^ D S L B r e a k d o w n : P L O W ;

0 0 0

OHIGH 0breach’

FXTRADES: SEARCH ▶FILTERS: My Named Filter (88l

iBuy/Sell ’CCYi!cCY2|CCYI Qty
I V

h - i T r a d e d a t e / t i m e Tr a d e I D P r o d u c t CCY2 Qty
EUR GBP 1.00,0.000.00 856.000.00

!Dealt Spot Dealt Swap Point) Dealt Rate; Value Date
0 . 8 5 6 0 0

rrade Status Counterpart'TreatsC"
15 DEC 2071 /09.33:01 01234567895 SPT

15 DEC 2011 /09:26:23 01234567894 SPT

15 DEC 2011 709:23:36 01234567894 SPT

15 DEC2011709:20:03 01234567894 SPT

15 DEC 2011 709:23:36 01234567892 SPT

B U Y
0 . 8 5 6 0 0 1 7 D E C 2 0 1 1 B O O K E D

17 DEC 2011 (NCOMPLETElnstitutional.PTSCuJ
17 DEC 2011 INCOMPLETEliistitutional .PTSC12..

17 DEC 20 nINCOMPLETElnstitutional .PTSCl 2.1

17 DEC 2011 BOOKED

ABC Widgets PT5C12.;
B U Y EUR GBP 500.000.00 428,025.00 0.8560S

GBP USD 750,000,00 1.182,372.00 1.57650

GBP USD 10,000,000.008.560,000.00 1.57655

USD GBP 5,000,000.00 ll71.S50.00 0.63431

0 . 8 5 6 0 5

S E L L
1 . 5 7 6 5 0

SELL 1 . 5 7 6 5 5

B U Y
0 . 6 3 4 3 1 ABC Widgets PTSC12..

H S B C 4 X ^
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P a g e s

Future Sales Credit Screen Requirements
2. CSA (Credit Support Agreement)
Counterparty

LAB CREDIT ADMIN
H S B C M ABC Trading Limited Europe ▼

oHELP &SUPPORT 1SYSTEM STATUS#
Introduction of tabs to toggle view
b e t w e e n C l i e n t U t i l i s a t i o n a n d C S A ●1Credit Risk Type: XPROl

I mXPR of USD400m upto 10 yrs, USD25.5m upto 30 yrsABCD

Entity Name

_ A B C D

ABC Trading Limited

- A B C C

ABC Trading Limited

Selecting the the CSA tab will update the
the Credit Utilisation view and display
t h e C S A i n f o r m a t i o n .

< i )C R E D I T U T I L I S AT I O N C S A

Counterparty B c r r2 9 5Agreement ID
[Actual CSA layout to be finalised]

S i t e C o d e L O HM D B KGroup Entity

ABCDCCC ^ C S A C L S

ABC Trading Limited Europe Agreement Currency EUR 1day(s)Group Entity

21-May-2013N e x t Va l u a t i o n D a t eABCDCCD

ABC Trading Limited

ABCDCCE

ABC Trading Limited Branch(es) Covered

INTESA SANPAOLO NY WILLI BRA (BOTNYK)INTESASANPAOLOG KONG (BCITHKM)ABCE

ABC Trading Limited
INTESA SANPAOLO LONDON (BCITLOH) INTESA SANPAOLO SPA (BCITSGH)

ABCF

ABCTrading Limited INTESA SANPAOLO SPA MIL (BCITMIL)

ABCG

ABCTrading Limited
Product{s) Covered

^ABCH
ABCTrading Limited COMMERCIAL PAPER ISSUED (CPI)ASSET SWAP (ASW)

ABCI BULLION FORWARD (BFW) CURRENCY SWAP (CSW)
ABCTrading Limited

EQUITY SWAP (EARMARKING) (EQP)BASIS SWAP (BSW)
A B O

ABCTrading Limited BTB OUTRIGHT FORWARD (BWD)

ABCK

ABCTrading Limited
Group CounterpartyABCL

ABCTrading Limited
▶FILTERS: My Named Filter (88)FX TRADES: SEARCH

I s C ^Dealt Spot Dealt Swap Pointf Dealt Rate Value Date Trade Status;Counterpart;Tn

ABC Widgets PT5C12.

Buy/Sell ICCYI'CCY2|CCY1 Qty
EUR GBP 1,000,000.00 856,000.00

:CCY2 QtyT r a d e d a t e / l i m e ●Trade ID P r o d u c tI -

17 DEC 2011 BOOKED

17 DEC 2011 INCOMPLETEInstitutional .PTSa2„

1 7 D E C 2 0 11 I N C O M P L E T E I n s t i t u t i o n a l . P T S 0 2 „

17 DEC 2011 INCOMPLETEInstitutional .PTSC12..

ABC Widgets PTSC12«;̂

0 . 8 5 6 0 0 0 . 8 5 6 0 01 5 D E C 2 0 1 1 / 0 9 : 3 3 ; 0 1 01234567895 5PT B U Y

0 . 8 5 6 0 51 5 D E C 2 0 1 1 / 0 9 : 2 6 : 2 3 0 1 2 3 4 5 6 7 8 9 4 S P T B U Y EUR GBP 500,000.00 4 2 8 , 0 2 5 . 0 0 0 . 8 5 6 0 5

1 . 5 7 6 5 0S E L L G B P U S D 7 5 0 , 0 0 0 . 0 0 1,182,372.00 1.57650

GBP USD 10,000,000.008,560,000.00 1.57655

U S D G B P 5 , 0 0 0 . 0 0 0 . 0 0 3 . 1 7 1 . 5 5 0 . 0 0 0 . 6 3 4 3 1

1 5 D E C 2 0 11 7 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T

1 . 5 7 6 5 51 5 D E C 2 0 1 1 / 0 9 : 2 0 : 0 3 0 1 2 3 4 5 6 7 8 9 4 S P T S E L L 3
17 DEC 2011 BOOKED0 . 6 3 4 3 11 5 D E C 2 0 1 1 7 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 3 9 2 S P T BUY

H S B C ^ X ^
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Page 6

Future Sales Credit Screen Requirennents
3. Counterparty Refer Message

Within LEM aCounterparty Refer
Message is displayed as ascrolling
n o t i fi c a t i o n .

H S B C M LAB CREDIT ADMINABC Trading Limited Europe ▼

O- HELP &SUPPORT. SYSTEM STATUS#

9E * Credit Risk Type: XPROl

** XPR of USD400m upto 10 yrs, USD25.5tn upto 30 yrs *ABCD

Entity NameThis a l lows the RM

(Relationship Manager?) to notify Sales
of any important Credit/Trading
informat ion or rest r ic t ions.

Daily Settlement Limit (USD ,000): 125,000_ A B C D

ABC Trading Limited

- A B C C

ABCTrading Limited

Q
Tenor /Da te Cred i t U t i l i sa t ion ( U S D , 0 0 0 ) U t i l i s a t i o n A v a i l a b l e L i m i t

X P R O l :T O D 19,809 26,191 46,000

16,739 20,000e . g . DSL: 3,261ABCDCCC

ABCTrading Limited EuropeIf the counterparty is aUS Domiciled
Client, Do not trade with this Client, etc.

X P R O l :T O M 1 9 , 8 0 9 26,191 46,000
ABCDCCD

ABCTrading Umited

ABCDCCE

ABCTrading Limited

D S L :

S P T X P R O l : 1 9 , 8 0 9

1.S83

26,191 46,000

18,417 20,000
Objective:
Somehow display this Refer Message within
the Credi t Ul screens.

D S L

^ABCE
ABCTrading Limited

^ABCF
ABCTrading Limited

ÂBCG
ABCTrading Limited

^ABCH
ABCTrading Limited

S P T - I M XPRO1:

DSL SreakdowrSQ^^B

X P R O l :

^DSL Breakdowr^l^^^B t i H I G H _ ]

19 ,718 26,282 46,000

I1HIGH 1 i / JRE i ; : -2 M E D I U M

1 - 3 M 1 6 , 7 8 9 29,211 46,000

QOption 1:
XPROl: ●
▶DSL Breakdown:

3 - 6 MDisplay message in ahighly visible notification
bar across the top

2 1 7 45,783 46,000
5 M E D I U M ● iHIGH 0BREACH

XPROl: ●

^DSL Breakdowr^^^^^B

6 - 1 Y 45,783 46,0002 1 7

ABCI OHIGH : 0 B R E A C H
ABCTrading Limited

X P R O l :1 - 3 Y 0 0 0
A B C

’ABCTrading Limited
ÂBCK
ABCTrading Limited

,ABCL
ABCTradina Limited

▶D S L B r e a k d o w n : O L C " .MEDIUM ●:» HIGH u_b_rea:-

3 - 5 Y X P R O l : 0 0 0

▶DSL Breakdown: _0l6w_ 0 MEdYum OHIGH ■■  ,0 BREACH

S - 7 Y X P R O l ; 0 0 0

FX TRADES: ▶FILTERS;' My Named RIter (88)SEARCH

*- i Trade date/ l ime Trade ID

15DEC2011 /09;33.01 01234567895 SPT

15 DEC 2011 /09:26:23 01234567894 SPT

P r o d u c t Buy/Sell CCY1CCY2 CCY1 Qty CCY2 Qty

BUY EUR GBP .1,000,000.00 .856,000.00 0..85600 -
BUY EUR GBP 500,000.00 428,025.00 0.85605 -

SELL GBP USD 750.000.00 1,182,372.00 1.57650 -

SELL GBP USD 10,000,000.008,560.000.00 1.57655 -

BUY USD GBP 5.000,000.00 3,171,550.00 0.63431

Dealt Spot Dealt Swap Points Dealt Rate Value Date Trade StatuSvCounterparf Treats C

Q.S5600 17 DEC 2011 BOOKED ABC Widgets PTSCU^
0.85605 17DEC2011INC0MPLETEInstitutional.PTSa2K 1
1.57650 17DEC2011 lNCOMPLETEInstitutional.PTSC12̂  |
1S7655 1> DEC 2011 INCOMPLETEInstitutional .PTSCU^
0.63431 17 DEC 2011 BOOKED ABC Widgets PTSC12..

1 5 D E C 2 0 11 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T

15 DEG2011/09:20:03 01234567894 SPT

lSDEC20n/09 :23 :36 01234567892 SPT

H S B C ^ X ^
Global Bankffig and Markets



Page 7

Future Sales Credit Screen Requirements
3. Counterparty Refer Message

LAB CREDIT ADMIN
H S B C H ABC Trading Limited Europe OHELP 8, support! SYSTEM STATUS *

C :QOption 2:
Display message in toolbar across the top

[● *XPR of USD400m upto 10 yrs, USD25.5m upto 30 yrsCredit Risk Type: XPROl

d) Daily Settlement Limit (USD ,000): 125,000ABCD

Entity Name

- A B C D

ABC Trading Limited

- A B C C

ABCTrading Limited

(USD ,000) Utilisation Available L i m i tTenor /Da te Cred i t U t i l i sa t ion

B
X P R O l :T O D 1 9 , 8 0 9 46,000

2 0 , 0 0 0

2 6 , 1 9 1

16,739D S L : 3,261

XPROl: I 1 9 , 8 0 9 26,191 4 6 , 0 0 0T O M
A6CDCCC

ABCTrading Limited Europe
D S L :

X P R O l : 1 9 , 8 0 9

1,583

26 ,191

1 8 , 4 1 7

4 6 , 0 0 0

2 0 , 0 0 0

S P TABCDCCD

ABCTrading Limited

ABCDCCE

ABCTrading Limited

D S L :

S P T - I M X P R O l ; 1 9 , 7 1 8 26,282 46,000
t 1 H I G HD S L B r e a k d o w t 0BKEACI-12 M E D I U M

ABCE
X P R 0 1 :

▶DSL BreakdowtflQSEB WAUrfiUyil fiHIGH^
1 6 , 7 8 9 29,211 46,0001 - 3 MABCTrading Limited

ABCF

ABCTrading Limited XPROl: ●
▶DSL Breakdown: 7®^

2 1 7 45,783 46 ,0003 - 6 M

M H I G H 0BRE_ACH
A B C G

ABCTrading Limited

A B C H

ABCTrading Limited

XPROl: ●
▶DSL Breakdowr

2 1 7 45.783 46 ,0006 - 1 Y

-..J-ilGH V B R E A v - n

X P R O l : 0 0 01 - 3 Y
ABCI

ABCTrading Limited ▶D S L B r e a k d o w n : 0 l O V . U M E D I U M U H I G H 0BREACH

A B G 0 03 - 5 Y X P R O l :

▶DSL Breakdown: ■  ' lW.'

0

ABCTrading Limited Li MEDIUM u H l G H '■●BREACH

ÂBCK
ABCTrading Limited

^ABCL
ABCTradina Limited

5 - 7 Y 0 0 0X P R O l :

▶DSL Breakdown: 0 L O W UMEDIUf^ ●0_H1GH j)_6REACH

f ^ o o p i▶FILTERS: My Named Filter (88)SEARCHFXTRADES:

t

\Buy/Sell |CCY1 !CCY2;CCY1 Qty
EUR GBP 1,000,000.00 856,000.00

CCY2 Qty Dealt Spot Dealt Swap Pointf Dealt Rate; Value Date iTrade Statusi Counterpart’Treats C
0.85600 17 DEC 2011 BOOKED ABCWidgetsPTSCl2.:
0.85605 17 DEC 2011 INCOMPLETElnstitutional .PTSC12„

P r o d u c tT r a d e d a t e / t i m e Tr a d e I D!●-<

0 . 8 5 6 0 01 5 D E C 2 0 11 / 0 9 3 3 : 0 1 0 1 2 3 4 5 6 7 8 9 5 S P T B U Y

EUR GBP 500,000.00 428,025.00 0 . 8 5 6 0 51 5 D E C 2 0 11 / 0 9 : 2 6 : 2 3 0 1 2 3 4 5 6 7 8 9 4 S P T B U Y

17 DEC 2011 INCOMPLETE lns t i t u t i ona l .PTSC12 . .1 . 5 7 6 5 01 5 D E C 2 0 1 1 7 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T SELL G B P U S D 7 5 0 , 0 0 0 . 0 0 1 , 1 8 2 . 3 7 2 . 0 0 1 . 5 7 6 5 0

17 DEC 2011 INCOMPLETElnstitutional .PTSC12,.1 . 5 7 6 5 51 5 D E C 2 0 1 1 / 0 9 : 2 0 : 0 3 0 1 2 3 4 5 6 7 8 9 4 S P T SELL GBP USD 10,000,000.008.560.000.00 1.57655

17 DEC 2011 BOOKED ABC Widgets PTSC 12;.B U Y USD GBP 5,000,000.00 3,171,550.00 0.63431 0 . 6 3 4 3 11 5 D E C 2 0 1 1 7 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 2 S P T

H S B C 4 X ^
Global Bankmg and Markets



P a g e s

Future Sales Credit Screen Requirements
3. Counterparty Refer Message

LAB CREDIT ADMINH S B C M ABC Trading Limited Europe ▼

Ohelp&support| systemstatus#

Credit Risk Type: XPROl ● ]
Option 3:

ABCD

Entity Name
Daily Settlement Limit (USD ,000): 125,000Display Counterparty Refer Message as part

of notifications side-panel?
Tenor /Da te Cred i t U t i l i sa t ion ( U S D , 0 0 0 ) U t i l i s a t i o n A v a i l a b l e L i m i t_ A B C D

ABC Trading Limited

- A B C C

ABC Trading Limited

More discussion required. B
X P R O l :T O D 1 9 , 8 0 9 26,191 46,000

16,739 20,000D S L 3 , 2 6 1

X P R O l :T O M 1 9 , 8 0 9 26,191 46,000

?ABCDCCC

ABC Trading Limited Europe
D S L

X P R O l :S P TABCDCCD

ABC Trading Limited

ABCDCCE

ABC Trading Umited

1 9 , 8 0 9

1 , 5 8 3

26,191 46 ,000

18,417 20 ,000D S L

S P T- 1 M XPROl: ~ ~

▶DSLBreakdowi®H^^B t 1 H I G H }■O B ^ A C H
1 9 , 7 1 8 26,282 46,000

ABCE
X P R O l

^DSL Breakdowi

1 - 3 M 1 6 , 7 8 9 29,211 46,000ABCTrading Limited
iJ .h igh . 0 b r e a c h '

ABCF

ABCTrading Limited XPROl: ●
^ D S L B r e a k d o w n : 0

3 - 6 M 2 1 7 45,783 46,000
5 M E D I U M HIGH _0BREACHÂBCG

ABCTrading Limited

^ABCH
ABCTrading Limited

XPROl: ●
* D S L B r e a k d o w t

6 - 1 Y 2 1 7 45,783 4 6 , 0 0 0

2 M E D I U M O H I G H : 0 B R E A C H

1-3Y X P R O l : 0 0 0ABCI

ABCTrading Limited ▶D S L B r e a k d o w n : . O L O W . 0 m e d i u m O H I G H 0 B R E A C H

A B G 3 - S Y X P R O l : 0 0 0
ABCTrading Limited

*● DSL Breakdown: J d W ' / m e d i u m O H I G H " B R E A C H

A B C K

ABCTrading Limited 5 - 7 Y X P R O l :

▶DSL Breakdown: P L O W

0 0 0

O.MEDiUM 'OHIGH j-i'BREACH
^ABCL

ABCTrading Limited

WRLTERS:' My Named RltermS! !▼
Buy/Sell iCCYl CCV2 CCYl Qty

,Ey,R GBP 1,000,000.00 SS4000.00

FXTRADES: SEARCH

Trade Status Counterpart;Treats C |̂T r a d e d a t e / t i m e Trade ID P r o d u c t CCY2 Qty Dealt Spot Dealt Swap Paints Dealt Rate Value Date
0 . 8 5 6 0 015DEC 2011 /09.3i;0.1 012-345678.95 SPT BUY 0*85600 17 DEC 2011 BOOKED ABC Widgets PTSCl 2.;,

O.S5605 17 DEC2011 INCOMPLETElnStitutional .PTSCI2|
T.57650 17 DEC 2011 INCOMPLETElnStitutional .PTSCI2J
1.S765S 17DEC2011 INCOMPLETEInstitutional.PTSa2i

15 DEC 2011 / 09 :26 :23 0 1 2 3 4 5 6 7 8 9 4 S P T B U Y EUR GBP 500,000.00 428.025.00 0.85605

GBP USD 750,000.00 1.182.372.00 1.57650

GBP USD 10,000,000.008,560,000.00 1.57655

USD GBP 5,000,000.00 3,171,550.00 0.63431

i1 5 D E C 2 0 11 / 0 9 : 2 3 : 3 6 0 1 2 3 4 5 6 7 8 9 4 S P T

1 5 D E C 2 0 11 7 0 9 : 2 0 : 0 3 0 1 2 3 4 5 6 7 8 9 4 S P T

15 DEC 2011 /09:23:36 01234567392 SPT

SELL

SELL
5

B U Y 0 , 6 3 4 3 1 17 DEC 2011 BOOKED ABC Widgets PT5C12i

H S B C 4 X ^
Globa l Bank ing ^Marke ts
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Availability should be showing the same availability as LEM
Visualisation Options

L e a s t

Availability(USD ,000 ) U t i l i sa t i on L i m i tTenor /Da te Cred i t U t i l i sa t ion

Option 1 X P R O l : 2 7 , 5 4 1 , 9 8 1

3 ,261

S P T- 1 M 141,343,0151 7 7 , 0 0 0 , 0 0 0

2 0 , 0 0 0

C r e d i t U t i l i s a t i o n w i t h i n L i m i t
DSL: 1 6 , 7 3 9

L e a s t

Availability(USD ,000) Utilisation L i m i tTenor /Da te Cred i t U t i l i sa t ion

A l t e r n a t i v e XPR01:|S P T- 1 M 2 7 , 5 4 1 , 9 8 1 141,343,0151 7 7 , 0 0 0 , 0 0 0

20,000
C r e d i t U t i l i s a t i o n w i t h i n L i m i t

D S L : 3 ,261 1 6 , 7 3 9

L e a s t

AvailabilityUt i l isat ion L i m i tTenor /Da te Cred i t U t i l i sa t ion (USD ,000)

C r e d i t B r e a c h X P R O l : 1 7 7 , 0 0 2 , 0 0 0

3 ,261

-2,000 177,000,000

20,000

S P T - I M

DSL: 1 6 , 7 3 9

H S B C 4 I ^
Global Banking and Markets


