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Further Credit Requirements - Mockups

Version History

0.1.2 Added CSA screens.

Updated Credit Utilisation bar visualisations to illustrate utilisation from other counerparties higher up in the hierarchy.

0.1.1 Skipped version number

0.1 Initial version
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Display Breach on Hierarchy Navigation

@ Breaches are indicated by the alert icon appearing
beside it's correspondng counterparty hierarchy node.
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LAB CREDIT ADMIN

£+ HELP & SUPPORT

SYSTEM STATUS @

[=
B
Entity Name
< ABCD
ABC Trading Limited
_ ABCC

“ ABCTrading Limited

Oz

ABCDCCD
ABC Trading Limited

ABCDCCE
ABC Trading Limited

. ABCE
ABC Trading Limited

. ABCF
ABC Trading Limited

, ABCG
ABC Trading Limited

. ABCH
ABC Trading Limited

, ABCI
ABC Trading Limited

. ABOJ
ABC Trading Limited

. ABCK
ABC Trading Limited

. ABCL
ABC Trading Limited

FXTRADES

H  Trade date/time

ABCDCCC i
ABC Trading Limited Europe

Trade ID

Credit Risk Type: XPRO1

NET1

Tenor/Date Credit Utilisation

TOD

TOM

SPT

SPT-1M

1-3M

3-6M

6-1Y

1-3Y

3-5Y

5-7Y

» FILTERS:

Product

Sell |CCY1 €CY2 CCYTQty

Daily Settlement Limit (USD ,000):

(USD ,000)

XPRO1: @&
DSL:

0 )
DsL:

XPRO1: G

> DsL Breakdow (TN @MY CTHIGH:

XPRO1: (D
> DsL reakdow (TTEHID _THIGH
XPRO1: @
> DSL Breakdowr:
XPROT: @
> DSt Breakdow QNEETID
XPRO1:
DSL Breakdowr:
XPROT1:
DSL Breakdowr:
XPRO1:
DSL Breakdowr:

My Named Filter (88) v

CCy2Quy

usD 10,00

Utilisation

19,809
3,261

19,809

217

217

2011

Available

26,191
16,739

26,191

-1

18,417

26,282

29,211

45,783

45,783

OKED

7 DEC 2011 INCOMPL

125,000
Limit
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20,000

46,000
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20,000

46,000
46,000
46,000
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Future Sales Credit Screen Requirements

1. CLS (Continuous Linked Settlement)
Counterparty

Display whether a clientis a CLS
counterparty.

CLS flag is displayed on the selected counterparty’s hierarchy
nodeon the hierarchy tree.

\)

ABC Trading Limited Europe

£+ HELP & SUPPORT

LAB CREDIT ADMIN

SYSTEM STATUS @
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©
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ABCD
Entity Name

5 ABCD
ABC Trading Limited

< ABCC
ABC Trading Limited

ABCDCCC

as

ABC Trading Limited Europe

ABCDCCD
ABCTrading Limited

ABCDCCE
ABCTrading Limited

, ABCE
ABCTrading Limited

. ABCF
ABC Trading Limited

. ABCG
ABC Trading Limited

, ABCH
ABC Trading Limited

. ABdl
ABC Trading Limited

. ABU
ABC Trading Limited

. ABCK
ABC Trading Limited

. ABCL
ABC Trading

Limited

£S

Trade date/

»

Trade ID

Credit Risk Type: XPRO1

Tenor/Date Credit Utilisation

TOD

TOM

SPT

SPT-1TM

1-3M

3-6M

6-1Y

1-3Y

3-5Y

5-7Y

FILTERS

Product

Buy/Sell CCY1[C

»  DsL Breakdow {ETTNED ENEIND &

XPROT: QD

> DsL Breakdow(EETEIIND EXEID |

XPROT: @
> DSL Breakdowr:

XPRO1: @

5 MEDIUM

> DsL Breakdow (TSI IR

XPRO1:
DSL Breakdowr::

XPRO1:
DSL Breakdown:

XPRO1:
DSL Breakdowr::

My Named Filter (88) v

CCY1Qty
1,000,000.0(

500,000.00

Daily Settlement Limit (USD ,000):

(USD ,000)

19,809

,26

w

19,809

THIGH

16,789
THIGH

217

o

0

Point: De e Value Date

Utilisation Available

26,191
16,739

26,191

26,191
18,417

26,282

29,211

45,783

45,783

Trad

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000

LETEInstitut
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ABC

tional .f

Nid

HSBC X»

Global Banking and Markets



Future Sales Credit Screen Requirements

2. CSA (Credit Support Agreement)
Counterparty

Display whether a client has a CSA
and show related
information

@ The CSA flag is displayed on the counterpary’s heiarchy node on the
hierarchy tree.
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Entity Name

< ABCD
ABC Trading Limited

5 ABCC
ABC Trading Limited

ABCDCCC CSA' (CLs
ABCTrading Limited Europe

ABCDCCD
ABC Trading Limited

ABCDCCE
ABC Trading Limited

. ABCE
ABC Trading Limited

. ABCF
ABCTrading Limited

, ABCG
ABC Trading Limited

. ABCH
ABC Trading Limited

, ABCl
ABCTrading Limited

. ABU
ABC Trading Limited

. ABCK
ABC Trading Limited

. ABCL
ABC Trading Limited

» FILTERS

Trade ID

934567
234567

ABC Trading Limited Europe

Credit Risk Type: XPRO1

Tenor/Date Credit Utilisation

TOD

oM

SPT

SPT-1M

1-3M

6-1Y

3-5Y

5-7Y

XPROT:
DS QD

XPROT:
DsL:

XPRO1:
DsL:

XPROT:

»  DsL Breakdow (TN @ENEEDIDD |

XPROT:

> DSL Breakdow (RIS EXETD |

XPRO1: @
> DSL Breakdowr:

5 MEDIUM

XPROT: @

> DSt Breakdow- (AN GAVEEINID

XPRO1:
DSL Breakdowr:

XPRO1:
DSL Breakdowr:

XPRO1:
DSL Breakdown:

My Named Filter (88) ad

LAB CREDIT ADMIN

{3 HELP & SUPPORT

Daily Settlement Limit (USD ,000):

(USD,000) Utilisation Available

19,809 26,191
3,261 16,739

19,809 26,191
19,809 26,191
1,583 18,417

19718 26,282

16789 29,211
217 45783

217 45783

0 0

0 0

0 0

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000
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Future Sales Credit Screen Requirements

2. CSA (Credit Support Agreement)
Counterparty

Introduction of tabs to toggle view
between Client Utilisation and CSA

0]

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

)

1) Credit Utilisation
2)C

SA

The Credit Utilisation is pre-selected as the
default view.

Selecting the the CSA tab will update the view
and display the CSA information.

HSBC »4

" ABC Trading

ABCD CED
Entity Name

5 ABCD
ABC Trading Limited

£ ABCC
ABCTrading Limited

ABCDCCC CSA! [CLs.
ABC Trading Limited Europe

ABCDCCD
ABC Trading Limited

ABCDCCE
ABC Trading Limited

ABCE

" ABCTrading Limited

ABCF

< ABC Trading Limited

ABCG

" ABCTrading Limited
. ABCH

ABC Trading Limited

L ABCI

ABCTrading Limited
ABUJ

¥ ABC Trading Limited

ABCK

" ABCTrading Limited

ABCL
Limited

Trade date/time

ABC Trading Limited Europe

Credit Risk Type: XPRO1

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

CREDIT UTILISATION CSA

Tenor/Date Credit Utilisation

TOD

TOM

SPT

SPT-1M

1-3M

3-6M

1-3Y

XPRO'1:
> DsL Breakdow TSN XD (iHIGH

XPROT:

> DsL Breakdow: (I EIEEID CHTHIGH

XPRO1: @
>  DSL Breakdowr:

XPRO1: @

> DsL Breakdow (T RN

XPRO1:
DSL Breakdown:

XPRO1:
DSL Breakdown:

My Named Filter(88) v

Buy/Sell \ccy1lceva'cevialy  ccvaQty

LAB CREDIT ADMIN

¥ HELP & SUPPORT

Daily Settlement Limit (USD ,000):

(USD ,000) Utilisation

19,809
3,261

19,809

19,809

1,583

19,718

16,789

217

N
~

Available

26,191
16,739

26,191

26,191
18,417

26,282

29,211

45,783

45,783

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000
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Future Sales Credit Screen Requirements

2. CSA (Credit Support Agreement)
Counterparty

Introduction of tabs to toggle view
between Client Utilisation and CSA

(1) Selecting the the CSA tab will update the
the Credit Utilisation view and display
the CSA information.

[Actual CSA layout to be finalised]
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Entity Name

5 ABCD
ABCTrading Limited

4 ABCC
ABC Trading Limited

ABCDCCC CSA) [eLs)

ABCTrading Limited Europe

ABCDCCD
ABCTrading Limited

ABCDCCE
ABC Trading Limited

, ABCE
ABC Trading Limited

. ABCF
ABC Trading Limited

. ABCG
ABC Trading Limited

. ABCH
ABC Trading Limited

, ABCI
ABCTrading Limited

L ABUJ
ABC Trading Limited

, ABCK
ABCTrading Limited

. ABCL
ABC Trading Limited

Trade ID Product

ABC Trading Limited Europe

Credit Risk Type: XPRO1

LAB CREDIT ADMIN

L3 HELP & SUPPORT| SYSTEM STATUS @

~ 1
L *l

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

CREDIT UTILISATION “ O

Agreement ID 295
Group Entity MDBK
Agreement Currency  EUR
Next Valuation Date ~ 21-May-2013
Branch(es) Covered

INTESA SANPAOLOG KONG (BCITHKM)
INTESA SANPAOLO LONDON (BCITLOH)

INTESA SANPAOLO SPA MIL (BCITMIL)

Product(s) Covered
ASSET SWAP (ASW)
BULLION FORWARD (BFW)
BASIS SWAP (BSW)

BTB OUTRIGHT FORWARD (BWD)

My Named Filter (88) v

Buy/Sell [CCY1'CCY2 CCY1 Qty

Group

Counterparty BCIT
Site Code LOH
Group Entity 1 day(s)

INTESA SANPAOLO NY WILLI BRA (BCITNYK)

INTESA SANPAOLO SPA (BCITSGH)

COMMERCIAL PAPER ISSUED (CPI)
CURRENCY SWAP (CSW)

EQUITY SWAP (EARMARKING) (EQP)

Counterparty

Dealt Spot Dealt Swap Point: Dealt Rate Value Date Tra

tutional

ional
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Future Sales Credit Screen Requirements

3. Counterparty Refer Message

Within LEM a Counterparty Refer
Message is displayed as a scrolling
notification.

This allows the RM

(Relationship Manager?) to notify Sales
of any important Credit/Trading
information or restrictions.

e.Jg.
If the counterparty is a US Domiciled
Client, Do not trade with this Client, etc.

Objective:

Somehow display this Refer Message within

the Credit Ul screens.

@ Option 1:

Display message in a highly visible notification
bar across the top

[=

HSBC »4 ABC Trading Limited Europe

0 -

Entity Name

5 ABCD
ABCTrading Limited

z ABCC
ABCTrading Limited

ABCDCCC
ABC Trading Limited Europe

ABCDCCD
ABC Trading Limited

ABCDCCE
ABC Trading Limited

. ABCE
ABCTrading Limited

. ABCF
ABC Trading Limited

. ABCG
ABCTrading Limited

, ABCH
ABC Trading Limited

. ABCI
ABC Trading Limited

, ABOJ
ABC Trading Limited

, ABCK
ABC Trading Limited

ABCL
ABC Trading

Limited

e date/time Trade ID

» FILTERS:

Product

Credit Risk Type: XPRO1

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

Tenor/Date Credit Utilisation

TOD

TOM

SPT

SPT-1M

1-3M

3-6M

6-1Y

1-3Y

3-5Y

5-7Y

xPRo1: QD
DSl QD

xPRO1: QD
DSL:

XPRO1: G

Daily Settlement Limit (USD ,000):

(USD,000) Utilisation

»  DsL Breakdow (I ERIEID T HIGH

XPROT: D

> DSt ereakcow QRTINS WENIEEINTD (SHIGH

XPROT: @
> DSL Breakdown:

XPRO1: @

5 MEDIUM

» DS Breakdow (TN EREENY

XPRO1:
DSL Breakdown:

XPRO1:
DSL Breakdowr:

XPRO1:

My Named Filter (88)

De

alt Spot Dealt Swap Poir

19,809
3,261

19,809

19,809

1,583

19,718

16,789

217

N
~

LAB CREDIT ADMIN

{3 HELP & SUPPORT

Available

26,191
16,739

26,191

26,191
18,417

26,282

29,211

45,783

45,783

alt Rate Value Date T

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000

$)
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Future Sales Credit Screen Requirements

3. Counterparty Refer Message

@ Option 2:

Display message in toolbar across the top

HSBC »4
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ABCD CED

Entity Name

5 ABCD
ABC Trading Limited

- ABCC
ABCTrading Limited

ABCDCCC
ABC Trading Limited Europe

ABCDCCD
ABC Trading Limited

ABCDCCE
ABCTrading Limited

. ABCE
ABC Trading Limited

. ABCF
ABCTrading Limited

. ABCG
ABC Trading Limited

. ABCH
ABCTrading Limited

, ABCI
ABC Trading Limited

, ABU
ABC Trading Limited

. ABCK
ABCTrading Limited

. ABCL
ABC Trading Limited

Trade ID

» FILTERS

Product

PT

ABC Trading Limited Europe

Credit Risk Type: XPRO1 * XPR of USD400m upto 10 yrs, USD25.5m upto 30 yrs **

Tenor/Date Credit Utilisation

TOD

Tom XPROT:
DSL:

ST XPRO1:
DsL:

SPT-1M XPROT: e )

> DsL Breakdow (ETIITTD L THIGH

13M XPRO1:

> DSL Breakdow

3-6M XPRO1: @
> DSL Breakdowri:

6-1Y XPROT: @

> 05t Breakdow: QRETHIND GEIEEND

1-3Y XPRO1:
DSL Breakdown:

3-5Y XPRO1:
DSL Breakdowri:

5-7Y XPRO1:
DSL Breakdowri:

My Named Filter (88) tw

Buy/Sell |CCY1/CCY2 CCYT Qty

10 LOW

ccv2Qty

2 MEDIUM RGN

19,809
3,261

19,809

19,809
1,583

19,718

16,789

N~
N

LAB CREDIT ADMIN

L3 HELP & SUPPORT

Daily Settlement Limit (USD ,000):

Utilisation Available

26,191
16,739

26,191

26,191
18,417

26,282

29,211

45,783

45,783

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000
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Future Sales Credit Screen Requirements

3. Counterparty Refer Message

O)

Option 3:

Display Counterparty Refer Message as part
of notifications side-panel?

More discussion required.

HSBC 4
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FX TRADES:

H  Trade date/time

ABCD
Entity Name

5 ABCD
ABCTrading Limited

5 ABCC
ABCTrading Limited

TOM
ABCDCCC
ABC Trading Limited Europe

ABCDCCD

ABC Trading Limited

ABCDCCE

ABC Trading Limited

. ABCE
ABC Trading Limited

. ABCF
ABC Trading Limited

. ABCG
ABC Trading Limited

. ABCH
ABC Trading Limited

, ABCI
ABCTrading Limited

, ABU
ABC Trading Limited

. ABCK
ABC Trading Limited

. ABCL
ABC Trading Limited

}CH

Trade ID

ABC Trading Limited Europe

Credit Risk Type: XPRO1

GED Daily Settlement Limit (USD ,000):

Tenor/Date Credit Utilisation (USD,000) Utilisation Available

TOD XPRO1: 19,809 26,191
DSL: 3,261 16,739

19,809 26,191

SPT XPRO1: 19,809 26,191
DSL: G 1,583 18,417
SPT-1M XPROT: 19,718 26,282
> DsL Breakdow (T QEIVERIND (iHiGH
1-3M XPRO1: D) 16,789 29,211
> DsL Breakdowr (TN @IEINED (iHIGH!
3-6M XPRO1: @ 217 45,783
> DSL Breakdowr:
6-1Y XPRO1: @ 217 45783
> DS Breakdow (TSNS QEREENTD
1-3Y XPRO1: 0 0
DSL Breakdown:
3-5Y XPRO1: 0 0
DSL Breakdowr:
5-7Y XPRO1: 0 0

DSL Breakdown:

» FILTERS: - My-Named Filter (88)

Product Buy/Sell

Dealt Spot Dealt Swap Point: Dealt Rate Value Date  Trade Status

LAB CREDIT ADMIN

{3} HELP & SUPPORT| SYSTEM STATUS @

125,000

Limit

46,000
20,000

46,000

46,000
20,000

46,000

46,000

46,000

46,000

x

Page 8

=Tall |

“ounterpart: Treats C £¥

HSBC <»

Global Banking and Markets



Availability should be showing the same availability as LEM

Visualisation Options

Option 1

Credit Utilisation within Limit

Alternatlve Credit Utilisation within Limit

Credit Breach

Tenor/Date

SPT-1M

Tenor/Date

SPT-1M

Tenor/Date

SPT-1IM

Credit Utilisation (USD,000)
XPRO1: (]
DsL: D
Credit Utilisation (USD,000)
XPRO1: (]
DSl QD
Credit Utilisation (USD,000)
R e —————Ep e ——

DSl G

Utilisation

27,541,981
3,261

Utilisation

27,541,981
3,261

Utilisation

177,002,000
3,261

Least
Availability

141,343,015
16,739

Least
Availability

141,343,015
16,739

Least
Availability

-2,000
16,739

Limit

177,000,000
20,000

Limit

177,000,000
20,000

Limit

177,000,000
20,000
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