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SCHEDULE 3: SERVICES

PART A - SERVICE REQUIREMENTS

1. INTRODUCTION

1.1 The objective of the Customer’s Trading Systems Replacement project is to deliver a
simplified application architecture through the implementation of a new solution.

1.2  The Service will need to provide the following capabilities to the Customer:

1.2.1

1.2.2

1.2.3
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1.2.5
1.2.6
1.2.7

1.2.8
1.2.9
1.2.10
1.2.11

Front Office: Pre trade analytics, trade entry, Cash Flow Forecasting and
Position management.

Back Office: Transaction processing & trade settlement, Collateral
Management and Reconciliation

Risk Management: Credit Risk, Market Risk, Legal documentation, hedging and
trade compliance checks

Finance: Financial accounting, financial reporting & financial reconciliations.
Price/Yield calculators that support the Customer Product List
Reporting: out of the box and user-defined reports

Market Data Management: the sourcing and distribution for trade pricing, P&L
and portfolio valuation.

Reference Data Management: maintaining static data through its life cycle.
Security: designed and operated with security as a core consideration.
Connectivity to external processes and data requests

Data Migration: of data from the existing Trading System and the management
of historical trades.

1.3 This Schedule consists of a Part A and a Part B. Part A contains the Service
Requirements of the Customer and Part B contains the Supplier Solution.

2. PLATFORM SUMMARY

2.1 The Customer wishes to replace its financial treasury and trading systems, which
currently comprise systems or tools that provide the following main areas of
functionality:

2.11
2.1.2
2.1.3
214
2.1.5
2.1.6
2.1.7

Trade capture

Loan administration

Fund management

Trade settlement
Reconciliation/deal matching
Trade confirmation

Market risk analysis

IT SERVICES CONTRACT
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2.2

2.3

2.4

2.1.8
2.1.9
2.1.10
2.1.11
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Counterparty risk analysis

Cashflow forecasting

Collateral management

and Yield curve calculation

SUPPLIER

The Customer currently has VMware vSphere 6 platform with EMC VPLEX storage
system running across two data centres for high availability that is used to support a
Microsoft Windows network on a secure environment with
connections.

limited external

The Customer requires a solution for the Customer’s business areas core processes and

activities which are summarised in the table below:

Overview of Customer’s Business Processes

241

2.4.2

243

The diagram below represents an overview of the business processes and
Service Requirements for the solution. The Customer’s business areas are
represented in the 9 swim lanes and each business area displays Level 1

functional business processes.

The Customer’s “Business Delivery” business area consists of one Level 1
functional business process and 3 non-functional business processes.

The non-functional requirements relating to the Implementation business

process is set out in Annex 2-1 of Schedule 2 (Implementation).

DMO Level 0 Business Processes: To-Be

Business Function: Business Areas & Level 1 Business Processes
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2.4.4  The Supplier shall design and build s Supplier Solution that meet the Service
Requirements and specifications set out in Part A of this Schedule, including a
Supplier Solution that will be used by at least one hundred (100) users for all
the design, build, test, parallel run, production and Go-Live environments
described in the Contract and the licences provided by the Supplier under this
Contract are required to cover all such environments.

2.4.5 The Supplier shall design and build the Supplier Solution so that it meets the
requirements of Schedule 7 (Security Requirements) from the Commencement
Date to the expiry of the Contract Period.

3. SCOPE OF THE SERVICES

3.1 Services:

3.1.1 Commencing on the Commencement Date the Supplier shall fulfil the following
services, functions, responsibilities, requirements and deliverables (as the same
may evolve during the Term including adding, removing, supplementing,
enhancing, modifying and/or replacing any services and/or activities or
deliverables in accordance with this Contract or as otherwise approved in writing
by the Customer in accordance with Schedule 9 (Change Control Procedure), from
time to time):

(a) the services, functions, responsibilities, requirements and deliverables
that the Supplier is required to carry out as specified in Part A (Service
Requirements) of this Schedule and the relevant Schedules and Annexes
of the Contract;

(b) any incidental services, functions, responsibilities, requirements and
deliverables not specified in the Contract as within the scope of Supplier’s
responsibilities but that are reasonably and necessarily required for, or
related to, the proper and timely performance and provision of the
services, functions, responsibilities, requirements and/or deliverables set
out Paragraph 3.1.1(a) above;

(c) any services, functions, requirements, responsibilities and/or deliverables
agreed pursuant to Schedule 9 (Change Control Procedure); and

(d) subject to Paragraph 3.1.2 below, the services, functions, responsibilities,
requirements and deliverables that the Supplier shall carry out as
specified in Part B (Supplier Solution) of this Schedule (together, the
“Services”).

3.1.2 If there is any conflict between the provisions of Part A of this Schedule and the
provisions of Part B of this Schedule, the provisions of Part A of this Schedule shall
prevail, save where Part B provides for an enhancement to the Services, in which
event the Supplier shall deliver the enhanced Services. If there is any conflict
between the scope of the services, functions, responsibilities, requirements and
deliverables under: (i) Paragraphs 3.1.1(a) to 3.1.1(b) above; and (ii) Paragraph
3.1.1(c) above, the provisions of Paragraphs 3.1.1(a) to 3.1.1(b) above shall apply

4
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and prevail save (i) where Paragraph 3.1.1(c) provides for an enhancement to the
Services, in which event the Supplier shall deliver the enhanced Services.

The Supplier shall meet and fulfil all of the Service Requirements in this Part A
(and the Supplier agrees that the Supplier Solution set out in Part B of this
Schedule meets and fulfils all of the Service Requirements in this Part A), as the
same may evolve during the Term and as they may be supplemented, enhanced,
modified or replaced in accordance with this Contract. The Supplier
acknowledges and agrees that the warranty herein shall be repeated in respect of
all changes to the Service Requirements as contemplated by this Paragraph.

The implementation of the Services by the Supplier shall be in accordance with the
provisions of Schedule 2 (Implementation).

The Supplier shall deliver all Services in accordance with the terms of this Contract,
including the Service Requirements set out below:

Customer Product List

The Supplier shall deliver a solution for the following instruments and exhibiting the
following features:

[Note to Bidders: By the signature date of the Contract, the Supplier Solution must identify current
limitations or constraints with any of the instruments in the Customer Product List below. This
note will be removed prior to contract signature.]

Asset Class Instruments Features
Fixed Income e  Government Bonds Types
e  Supranational bonds e  Sterling
e  Eurobonds e Non sterling
e  Corporate Bonds e  Conventional (fixed rate)
e  Mortgage bonds e Index-linked
e  Securitizations o User definable price index e.g. RPI, CPI

etc
o  User definable lag e.g. 3 or 8 months
o User definable cash flow structure e.g.
capital indexed bond, current pay bond,
indexed annuity
° Floating rate - linked to LIBOR, Base Rate, T-Bills,
RONIA, SONIA or any other index)
e Undated (perpetual) (Nice to have)
e  Double dated (Nice to have)
e  Strips
e Non marketable gilts (Nice to have)

Functions

e Instrument Issuance

e Instrument Trading

e  Corporate actions (Coupon payments &
redemptions)

e  Flexible fixing intervals (floaters and linkers)

e Index-based fixings and index ratios

e  Real time price feeds at deal capture and closing
dirty prices

e  Stock lending

e  Margin trades (Bonds)

Money Market

T-Bills T-Bills maturities
e 1-month

IT SERVICES CONTRACT
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e  3-months
e  6-months
. 9-months
. 12-months
e Ad-hoc

Functions
. Instrument Issuance
e  Instrument Trading
e  Corporate actions (Coupon payments &
redemptions)
e  Stock lending
e  Real time price feeds at deal capture

Money Market

Repos

Reverse Repos
Sell/buy backs

Buy/sell backs

Tri-Party Repos

e  Sterling
e Non sterling

Maturities
e  Overnight
e Term and Term DBV
e Open

e  Forward forward

Functions
e  Collateral management

o  Variation margins plus initial margin

e Real time price feeds at deal capture
e  Substitution
. Haircuts

Money Market

Certificates of Deposit (CD)
Commercial Paper (CP)

Loans - given

Deposits -taken

Term Deposits

Term Loans

Call notice accounts

Cashflows (single-sided insts, fees)
Cash balances (accounts)

e  Sterling
e Nonsterling

Loans and deposits

e  Fixed rate loans
o Annuity or Equal Repayment
o  Equal Instalments of Principal
o  Maturity

e  Variable rate loans
o  Equal Instalments of Principal
o  Maturity

e Roll-over of principal only

e Roll-over of principal and interest

e  Early repayment

e  Bullet repayment loans

e Amortising loans

Functions
e Trade pricing: By price and yield
e  Real time price feeds at deal capture
e  Margin Trades (cash)
e Novation of loans
e  Early repayments

Foreign Exchange

FX Spot

FX Outright
FX Forward
FX Swap

FX swaps come in the following variants
e  Round

Non-round

Investment

Forward forward

Overnight (O/N)

IT SERVICES CONTRACT
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Tomorrow Next (T/N)
Spot Next (S/N)

Derivatives

Interest rate derivatives

Deposit futures (ICE short sterling)
Forward rate agreements (FRA)
Interest rate swaps (IRS)

Currency swaps

Fixed vs. floating

Fixed vs. fixed

Floating vs. floating (basis)
Overnight Interest Swaps (OIS)
Overnight indexed swaps
Swap notes

Swap futures

Cross-currency

Range coupons

Equity / Interest Rate Swaps

IT SERVICES CONTRACT
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3.5 Structure Overview of Service Requirements

This section, together with Annex 2-1 of Schedule 2 (Implementation) sets out an
overview of the Customer’s Service Requirements for the solution;

e Functional Service Requirements,
e Non-functional Service Requirements

e Support and Maintenance Requirements

3.5.1 Functional Service Requirements — Overview

The Functional Service Requirements consist of the following business areas and
business processes:

Part A Business area Business process
Reference ID

CIA Debt Management Debt Trading

Position Management

C2A Cash Management Cash Trading
Cash flow Management

Position Management

C3A Business Operations PWLB Loan Processing

Unit Deposit Processing (DMADF)

Fund Management (CRND & NLDF Lottery
Management)

Position Management

C4A Risk Management Market Risk Management
Credit Risk Management
Operational Risk

Legal & documentation

C5A Settlement Trade Settlement

Price & Rate Management
Reconciliation (Stock & Cash)
DMA/NLF Balance & Remuneration
Dispute Management

Collateral Management

8
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Life cycle event management

C6A Finance Financial Accounting
Financial Reporting

Performance Management

C7A Policy & Research Price Yield Calculator

C8A Business Delivery Reference Data Management

3.5.2 Non-Functional Service Requirements — Overview

The Non-Functional Service Requirements consist of the following business areas and
business processes:

Part A Business area Business process
Reference ID

Co9A Business Delivery Non Functional

C10A Business Delivery Implementation

Note: The requirements are set out in Annex 2-1 of
Schedule 2 (Implementation).

3.5.3 Support and Maintenance Service Requirements — Overview

The Support and Maintenance Service Requirements consist of the following:

Part A Business area Business process
Reference ID

C11A Business Delivery Post Implementation

IT SERVICES CONTRACT
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3.6 Detailed Service Requirements

[Note to Bidders: The table detailing the Service Requirements below contains the following columns

Part A Reference ID: will be used to structure the Supplier’s Response to the Customer’s Service Requirements.

o The Requirement Code: is the Customer’s internal Service Requirement Code.

e Functional Service Requirement [Business Area]: the detail of each specific Service Requirement.

e Business Rules & Notes: the Customer’s business rules and notes to be taken account of by the Bidder in designing their solution.
e Priority: the key for each priority level is as follows:

o Must — A core requirement that supports specific business functionality. Failure to deliver this will severely impact the
effectiveness and/or efficiency of Customer operations.

o Should — An important requirement that supports specific business functionality. Failure to deliver this will impact the
effectiveness and/or efficiency of Customer operations.

o Could - A ‘value-add’, nice-to-have requirement that is expected to improve operational efficiency and/or user satisfaction.
Failure to deliver this will have limited or no impact the effectiveness and/or efficiency of the Customer operations.

e Bidders to review instructions in Attachment 3 of the ITT about responding to the Tender in relation to Part B below of this Schedule 3.]

3.6.1 Functional Service Requirements - Detail

C1A - BUSINESS AREA: DEBT MANAGEMENT

Functional Service Requirement Business Rules & Notes Priority
Debt Management

10
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Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Debt Management

ID

DM_TB 011 Debt Trading Ability to define, import and store a fixed format trade This covers Must
file by source.
* Gilt Auction
* The source of the data will be recorded e.g. * T-Bill Tenders
** Auction System * Near Maturity purchases
** Execution Platforms * Retail Trading
** Computershare.
DM_TB_012 Debt Trading Ability to verify trades using business defined rules. This for example Must
will cover trades imported automatically or manually * mandatory/optional fields
entered. * market and credit limit checks

* business logic on fields e.g.
positive price, no zero volume,
as well as post import limit
checks.

* Default values e.g. currency,
profit centre, counterparty
(cpty) etc.

This covers

* Debt Trading

* Near Maturity Purchases
* Retail Trading

* Syndication

DM_TB_016 Debt Trading Ability to maintain (create, amend & delete) a trade for This covers Must
the instruments on the Customer Product list. This * Debt Trading
includes forward and back dated trades. * Near Maturity Purchases

* Retail Trading

11
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Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Debt Management

ID

DM_TB 026 Debt Trading Ability to maintain an audit history of changes to a trade.  This covers Must

* Debt Trading

* Near Maturity Purchases
DM_TB_031 Debt Trading Ability to configure and manage Debt Trading activities Must

* Retail Trading
using a workflow process as defined by business users.

* Syndication
DM_TB_033 Debt Trading Ability to annotate a counterparty record with "Near This is not an indicative trade. Could
maturity" request This is just a note on whether
the trade was accepted.

12
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Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Debt Management
DM_TB_037 Debt Trading Ability to store copies of Trade Files that were Covers Must
successfully/unsuccessfully processed. * Retail trades
* Auction
* T-Bill Tender
* Brokertec
* TP Repo

* Any new interface files

DM_TB 039 Debt Trading Ability to calculate stock lending fees Must

13
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DM_TB_002

DM_TB_004

DM_TB_005

DM_TB_006

DM_TB_007

DM_TB_008

IT SERVICES CONTRACT
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Business Process

Level 1

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Functional Service Requirement
Debt Management

Ability to view (sort & filter) Positions. For example by
* Legal entity

* Book/Profit centre

* Product

* Date

* Trade source

* PVO1

* Limits

* Fields on the position or instrument record

Ability to view real-time market prices within the solution

Ability to create indicative positions in benchmark books

Ability to import a user defined fixed format trade file of
indicative trades.

Ability to view the impact of indicative trades on current
book positions without making them live

Ability to input, amend and delete an indicative trade

Ability to convert an indicative trade to a live trade

14
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Business Rules & Notes

* Search by instrument name,
Customer instrument code, ISIN
or any alternate key

This covers

* Debt Trading

* Near Maturity Purchases
* Retail Trading

* Syndication

*The Price field on an indicative
file is not a mandatory field.

Priority

Must

Must

Must

Must

Must

Must

Must
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Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Debt Management

ID

C2A - BUSINESS AREA: CASH MANAGEMENT

Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management
ID

CM_TB 001 Cash Trading Ability to maintain (create, amend & delete) manual Must

trades, including forward and back dated trades for the
instruments on the Customer product list.

15
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Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management
ID

CM_TB_003 Cash Trading Ability to enter internal trades, or book to book Must
transfers between profit centres/books. e.g.

* Between Customer legal entities

* Transfer stock positions from the Bank of England
Holdings for QE to dealing books.

16
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Part A
Reference
ID

Requirement
Code

CM_TB_008

CM_TB_010

CM_TB_011

CM_TB_012

CM_TB_013

CM_TB_015
CM_TB_019

CM_TB_021

CM_TB_022

IT SERVICES CONTRACT
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Business

Process Level 1

Cash Trading

Cash Trading

Cash Trading

Cash Trading

Cash Trading

Cash Trading
Cash Trading

Cash Trading

Cash Trading

Functional Service Requirement
Cash Management

Ability to lookup static data at trade entry, such as
counterparty, currency, profit centre and instrument

Ability to check trading limits and provide warnings
(with degrees of severity - hard error, soft warning,
request for authorisation) received at validation of
trade entry

Ability to add annotations (i.e. free text comments) on a
trade record, e.g.

*The reason a trade was amended or cancelled.
Annotations are stamped with date time and username
Ability to configure the trade entry screen based on
user defined rules e.g.

* Define mandatory fields by Product types

Ability to automatically import trade files in a fixed
format without any need for manual intervention

Ability to input trades with zero and negative rates
Ability to apply haircuts based on trade type.

Ability to enter and amend indicative/benchmark
positions manually e.g. a position adjustment rather
than trade

Ability to enter indicative trades with various prices and
see how they would affect the current actual positions,
What If trading.

17
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Business Rules & Notes Priority

Must

Must
This needs to be visible to Should
settlements and Risk

Must
*TP Repo Must
* Brokertec (STP)

Must
For Standing Repos only - ability Must
to enter a haircut at trade entry

Must

Must
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Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management
ID
CM_TB_023 A Cash Trading Ability to package / bundle related deals, e.g. arbitrage Must
trades where the derived yield is calculated
CM_TB_028 A Cash Trading Ability to run What If scenarios on potential trades and Must
see impact of those trades on current positions
CM_TB_029_C Cash Trading Ability to view daily trading limits, including the amount Must
available to trade before a breach of limits
CM_TB_030_A Cash Trading Ability to make an indicative trade live Must
CM_TB_032 Cash Trading Ability to enter a trade with multiple counterparties, Must
e.g. repo clearing with LCH
CM_TB 029 A Cash Trading Ability to maintain an audit history of changes to a Must

trade including timestamp of change, the user that
made the change, and the change detail (from/to)

CF_MAN_01 CashFlow Ability to create and maintain Projected and Historical The cash flows are categorised Must
Management Cash Position views. using business rules defined by
* Currency
* Company

* Book & Profit Centre
* Counterparty
* Cash Flow Type
* Trade Type
CF_MAN_02 CashFlow Ability to bulk import Projected cash flows from Must
Management external sources e.g.

* Daily HMT Forecast covering a period between 1 to
365 (currently 180 days) days

18
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Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management

ID

CF MAN_05 CashFlow Ability to manually input cash flows not captured in the Must
Management Trading Solution

IT SERVICES CONTRACT

* Planned T-Bill cash flows
* Planned Gilt cash flows
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Part A
Reference

Requirement
Code

CF_MAN_10

CF_MAN_11

CF_MAN_12

CF_MAN_14

CF_MAN_15

IT SERVICES CONTRACT
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Business

Process Level 1

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

Functional Service Requirement
Cash Management

Ability to define and maintain a Cash Position based off
the Benchmark view e.g.

* Benchmark Daily net balance
* Benchmark cumulative Balance

Ability to add, maintain and de-activate generated cash
flows via business rules.

* System generated cash flows (manual/automatic)

* Source : Trading application or External sources

* What If cash flows

Ability to import cash flows from external sources using
market standard formats e.g. xml, xlsx & csv

Ability to monitor connectivity to other
systems/interfaces the Trading Solution requires and
notify users.

E.g.

1. Visually alert the business user

2. email to support

Ability to define and maintain soft position limits and
generate notifications if limits are exceeded.

* PVO1 calculation on Cash Management desk Position

over time
* Daily Liquidity Daily Cash Position Short or Long

20
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* Benchmark view is a collection Must

of profit centres defined in the

business rules
Must
Must
Should
Must
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Part A
Reference
ID

Requirement
Code

CF_MAN_16

CF_MAN_17

CF_MAN_18

CF_MAN_21

CF_MAN_23

CF_MAN_27
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Business

Process Level 1

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow

Management

CashFlow
Management

Functional Service Requirement
Cash Management

Ability to define and maintain position limits based on
the Planned T-Bill Issuance Program for each Fiscal Year

Ability to create, Actual and Planned T-Bill Issuance
Cash Position views for each fiscal year covering
issuance and maturities against a program limit.

Ability to include all projected coupon or redemption
cash flows based on the real time instrument position in
the cash position.

Ability to update the Cash Positions in real time. For
example, the Cash position is updated within 1 second
after the trade is inputted.

Ability to calculate the cash value of Collateral Holdings
for a Book/Profit centre and display the results as a
cumulative cash amount in a cash ladder until
instrument maturity

Ability to produce user defined views/reports displaying

* Graphs based on current and historical views of cash
position views

*Forecasted cash positions data of on current or
"Historical As Of (DD:MM:YY HH:SS)", or delta between
2 points in time

21
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Business Rules & Notes

The total number of T-Bills
outstanding at the end of each
fiscal year issued by

* Debt Management

* Cash Management

Ability to include all coupon
cash flows over the life of the
instrument in the Cash Position

* The dirty price is used to
calculate the cash value

Priority

Must

Must

Must

Must

Must

Must
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ID

Requirement
Code

CF_MAN_33

CF_MAN_34

CF_MAN_35

CF_MAN_36

CF_MAN_37

CF_MAN_38
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Business

Process Level 1

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

CashFlow
Management

Functional Service Requirement
Cash Management

Ability to produce the EOD Bank Balance for projected
cash balance.

* This is required by Finance
Ability to notify users of exceptions, e.g.

* Notify Finance when NLF deposit account becomes
overdrawn measured against the projected cash
balance over a user defined period

Ability to reconcile Projected Cash Position against
Statement Balance

Ability to create, maintain and de-activate validation
rules for cash flows imported (bulk or single records)
into the solution

Ability to export the Cash Position view using standard
formats E.g.

* xlsx, csv, pdf, xml & odf

* copy & paste (clipboard)

Ability to create & maintain a Multi-currency Cash
Position

Ability to create, maintain and store customised views
of any cash position for business users

22
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* This is required by Finance

Priority

Must

Must

Must

Must

Must

Must
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Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management
ID

CF_MAN_52 CashFlow Ability to compare projected cash flows and yield curve
Management data for reporting purposes (data range - current &
historical), and to run a yield curve on open trades and
cash flows in a What If scenario.

23
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Part A Requirement Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 Cash Management

CF_MAN_54 CashFlow Ability to create and maintain a Cash Position view that Must
Management contains calculated columns based on business rules
e.g.

* Uncovered Target

* Cumulative Dealers Uncovered Target

* Benchmark Uncovered Target

* Cumulative Benchmark Uncovered Target

* PV01

* Collateral value

* Collateral Cushion

* What-If (Indicative) Columns

** What-If PVO1 with T-Bills Discounted Projection
** What-If Dealers Uncovered Target

** What-If Cumulative Dealers Uncovered Target
** What-If Collateral Cushion

CF_MAN_55 CashFlow Ability to create and maintain customised views of any Must
Management cash position for business users.

CF_MAN_57 CashFlow Ability to define, maintain and apply liquidity limits, Must
Management based on cash forecast position for working next day

CM_TB_023 B Position Ability to define business rules that include/exclude Must
Management trades that impact the overall cash position

* e.g. internal trades are excluded from the Cash
position.
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DMO

Part A
Reference
ID

Requirement
Code

CM_TB_024_A

CM_TB_025_B

CM_TB_026_A

CM_TB_028_B

CM_TB_029_B

CM_TB_030_B

CM_TB_031

CM_TB_033

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

SUPPLIER

OFFICIAL SENSITIVE

Business

Process Level 1

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Position
Management

Business Rules & Notes

Functional Service Requirement
Cash Management

Ability to export data from any grid within the solution

Ability to view Trade status, e.g. display all open trades.

Ability to show all cash positions (including maturities)
by date

Ability to enter benchmark positions/cash targets
against which actual positions can be compared

Ability to view, sort and aggregate positions by any of
the fields within the positions data.

For example by

* Legal entity

* Book/Profit centre
* Product/Instrument
* Maturity Date

* Trade source

* PVO1

* Limits

* Counterparty

Ability to view real-time market prices within the
solution

Ability to view and apply closing market prices to
positions at the end of the trading day, e.g. mark to
market

Ability to calculate P&L using latest market data
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Priority

Must

Must

Must

Must

Must

Must

Must

Must



DMO

C3A - BUSINESS AREA

Part A Requirement
Reference | Code
ID

BOU_DF_004

BOU_DF_005

BOU_DF_006

BOU_DF_007

BOU_DF_008

BOU_DF_009

IT SERVICES CONTRACT

SUBJECT TO CONTRACT
OFFICIAL SENSITIVE

: BUSINESS OPERATIONS UNIT (BOU)

Business
Process Level 1

Deposit
Processing

Deposit
Processing

Deposit
Processing
Deposit
Processing
Deposit
Processing
Deposit
Processing

Functional Service Requirement
BOU

Ability to view the list of active counterparties and
corresponding dealers

Ability to add and maintain annotations (i.e. free text
comments) against a Counterparty (cpty) record e.g. an
unsuccessful cpty and dealer validation.

Ability to maintain an audit trail on the successful and
unsuccessful validation of a counterparty and dealer

Ability to view current and historical trades.

Ability to input indicative trades that will not impact the
cash profile.

Ability to customise the trade input screen to display
input fields such as Counterparty, Rate, Principal and
maturity date that are relevant to the product.
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SUPPLIER

Business Rules & Notes

This list is used to determine
whether a counterparty/dealer
is authorised to place deposits
within DMADF.

Priority

Must

Should

Should

Must

Should

Should



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
BOU_DF_011 Deposit Ability to manually input a fixed deposit trade Trade detail is currently Must
Processing obtained from the counterparty

over the phone.

BOU_DF_013 Deposit Ability to bulk load trades into the Trading Solution. Should

Processing

IT SERVICES CONTRACT
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU_DF_015 Deposit Ability to view and export the interest earned on a Must
Processing deposit trade

a) interest accrued to date
b) Total interest accrued for the duration of the term
Note: Interest earned schedule

BOU_DF_017 Deposit Ability to produce an exception report when business Should
Processing rules are breached.
BOU DF 019 Deposit Ability to display the correct deposit rate applicable to Should
Processing the maturity period when inputting a trade
28

IT SERVICES CONTRACT



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID
BOU_DF_022 Deposit Ability to create user defined tenor periods for the Should
Processing Deposit rate e.g. O/N, 1W, 2W, 3W, 1M, 2M, 3M, 6M, 9M
and 1Y
BOU_DF_027 Deposit Ability to amend trade input details if verification is Must
Processing unsuccessful.
BOU_DF_029 Deposit Ability to view the audit history of manual amendments Must
Processing to trade data
BOU_DF 031 Deposit Ability to re-calculate the Interest earned to maturity on Must
Processing amended trades
29
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority

Reference | Code Process Level 1 BOU
ID

BOU_DF_032 Deposit Ability to provide Instant access to deposit account e.g. a 1) A daily limit on withdrawals Should
Processing Call Deposit product
Product similar to existing CND
product
BOU_DF 033 Deposit Ability to view, filter and drilldown on list of deposits Should
Processing trades.
For example by
a) Open and Matured trades
b) Date - Start & End date
c) Date - As at a given date
d) Group by Company, Books, counterparty
e) Fields: Counterparty, Amount, Rate, Interest, Start
date, Trade date, Maturity date
f)Term vs. Overnight
g) size of deposit
BOU_DF_034 Deposit Ability to produce a report that displays Outstanding An automated report that Must
Processing Deposits by Local Authority as at a given date e.g. At year displays Outstanding Deposits
end. as at a given date.
* This report is sent to Auditors. It will display Trade ID,
Company, Profit centre, Trade date, start date, maturity
date, Tenor, Amount, Rate, and Interest.
BOU_DF_035 Deposit Ability to export the data using standard formats such as Must
Processing xlsx, csv, pdf, xml & odf by user defined dates,
counterparties etc.
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DMO SUBJECT TO CONTRACT SUPPLIER

OFFICIAL SENSITIVE
Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference Code Process Level 1 BOU
BOU_DF_040 Deposit Ability to migrate all Open DMADF trade deals Must
Processing
BOU_DF_023 Deposit Ability to create, maintain and send notifications to and Should
Processing from Internal & External teams e.g.

*Notify counterparties of current & historical Deposit
rates

*Notify counterparty when dealer validation fails.

IT SERVICES CONTRACT
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DMO

Part A
Reference
ID

Requirement

Code

BOU_CR_003

BOU_CR_004

BOU_CR_008

BOU_CR_009

BOU_CR_012

BOU_CR_015

BOU_CR_023

BOU_CR_024

BOU_CR_025

BOU_CR_026

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

SUPPLIER

OFFICIAL SENSITIVE

Business

Process Level 1

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Fund
Management

Functional Service Requirement Business Rules & Notes

BOU

Ability to validate the authorised signatory
(requestor/counterparty dealer) on a dealing instruction
at trade entry

Ability to input, amend and cancel trades against specific
funds including back and forward dated trades.

Ability to run intraday cash reconciliation at fund & sub
fund levels

Ability to export reports e.g. An EoD balance and
detailed daily movements.

*Report may be distributed to Internal & external
recipients

Ability to bulk load trades into the solution e.g. using a
fixed format file to import trades.

* This applies to trades covering
all Customer products

Ability to apply the latest market rates in the system on
new trades

Ability to apply and capture fees for events triggered by
calendar and business rules e.g. Fund management fees
on CRND funds

NICS monthly interest and INSV
clawback

Ability to input indicative trades that do not impact the
cash position of the Customer or front office.

Ability to specify a period of inactivity after which a sub
fund is made automatically inactive, as long as business
rules are met e.g. no holdings or open deals

Ability to export data from the application
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Priority

Should

Must

Must

Should

Should

Must

Must

Must

Could

Should



DMO

Part A
Reference
ID

Requirement

Code

BOU_CR_027

BOU_CR_028

BOU_CR_029

BOU_CR_030

BOU_CR_031

BOU_NL_072

BOU_NL_069

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

SUPPLIER

OFFICIAL SENSITIVE

Business

Process Level 1

Fund
Management

Fund
Management
Fund
Management
Fund
Management
Fund
Management
Fund
Management

Fund
Management

Functional Service Requirement Business Rules & Notes

BOU

Ability to create calendar alerts (reminders) for user
defined events

Ability configure trade entry screen based on user
defined fields e.g. mandatory/optional fields

Ability to input or apply negative rates to trades

Ability to verify the trade input record e.g. using a 4 eyes
check or workflow process

Ability to maintain an audit trail of changes to trades

Ability to migrate existing data in the dmo_journallnput
table into the new solution

1) Capital interest is only
applicable to CRTF & NICS.

Ability to input indicative trades that don't impact cash

positions e.g. Interest amounts provided by CRND fund

owners. This information is used by the Journal report.
2) Settlement date cannot be
before the opening balance
date of the respective fund.

3) Other attributes of the trade:

Amount, settlement date,
Transaction Type (e.g. opening
balance or Interests, Interest
type (basic/special) and
comments
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Priority

Should

Should

Must

Should

Must

Should

Must



DMO

Part A
Reference
ID

Requirement
Code

BOU_CR_001

BOU_CR_002

BOU_CR_005

BOU_CR_006

BOU_CR_007

BOU_CR_016

BOU_CR_020

BOU_CR_021

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business

Process Level 1

Fund
Management

Fund
Management

Fund
Management
Fund
Management

Fund
Management
Fund
Management
Fund
Management

Fund
Management

Functional Service Requirement
BOU

Ability to calculate unrealised and realise P&L against sub
funds

* sub funds: Hierarchy of Funds
Ability to amend a position using a position adjustment
for monthly accrued interest.

Ability to view and drilldown into sub fund positions

Ability to apply hard and soft business rules and limits on
a sub fund basis, e.g. maximum fund limit £1M

Ability to configure alerts based on business rules e.g.
limit breaches and approaching thresholds.

Ability to view future cash flows

Ability to report on fund movements for a specific period
e.g. Intraday/Eod/MTD/YTD

Ability to split funds into different books e.g.

*one book for cash,
*one book for non-cash
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SUPPLIER

Business Rules & Notes

* Sub funds could replace CND
product

For example, amend the
position without entering a
trade e.g. the Ways & Means
fund.

Priority

Must

Must

Should

Should

Should

Should

Must

Should



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU_CR_022 Fund Ability to view the current position at different levels of Should
Management hierarchy e.g.
*Sub fund
*Fund
*Book
BOU _NL 068 Fund Mgmt- Ability to migrate historical Lottery distribution data into Should
Lottery the new solution.
Management
BOU_NL_002 Fund Mgmt- Ability to create and maintain sub accounts within a Must
Lottery Trading Book.
Management

A sub account is used to manage transactions for lottery
distributors.

BOU_NL 004 Fund Mgmt- Ability to maintain (add, update, de-activate) lottery 1) The change may be triggered  Must
Lottery distributors’ details e.g. name, code and fixed allocation at any time during the year.
Management % for NLDF lottery distributor as sub accounts.

2)The change is effective from a
Note: It may involve merging or splitting distributors. given value date

3) The fixed percentage total
must be =%

4) The investment income must
be revalued for the business day
before the effective date
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU

BOU_NL_007 Fund Mgmt- Ability to maintain an audit trail of changes to sub Should
Lottery accounts including previous and new values
Management

BOU_NL_035 Fund Mgmt- Ability to input the individual distributor withdrawal * Finance and BOU have agreed Must
Lottery request into the relevant sub account to use the concept of Trade
Management types classify different trade
Note: These withdrawals are at a sub-account level activities.

* Swift messages will not be
generated for the individual
withdrawal requests.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU_NL 040 Fund Mgmt- Ability to aggregate the sub-accounts payment requests 1) A swift message will be Should
Lottery into a cash trade for a given value date. The trade is generated against the
Management booked against a specific fund e.g. the NLDF fund aggregated trade.

2) All cash trades (payments
made) from NLDF is deemed to
be a withdrawal request.

BOU_NL 053 Fund Mgmt- Ability to revalue the unrealised P/L & realised P/L Trigger for Revaluation Must
Lottery (Revaluation ) for each sub account for a value date when
Management business conditions are met. 1) Fixed allocation percentage
changes
* unrealised - revaluations during the month 2) Lottery proceed received
* realised - at month end. from Camelot
3) Payment request received
from DCMS
4) Cash balances adjusted
between distributors
5) Cash amount added for a
lottery distributor
6) A month end date has
occurred
BOU_NL_054 Fund Mgmt- Ability to undo previous investment income revaluations  Scenarios Must
Lottery under certain conditions e.g.
Management * Back valued trade
* Back valued trade * Amended trade

* Amended/cancelled trade
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU_NL 055 Fund Mgmt- Ability to automatically propagate the impact of back Should
Lottery valued or amended/cancelled trades on the sub account
Management positions

BOU_NL_057 Fund Mgmt- Ability to view historical & current EoD market Must
Lottery revaluation amount for the funds using user defined
Management parameters e.g. start & end date and fund name

BOU_NL_059 Fund Mgmt- Ability to calculate & store the Investment Income for The difference between the Must
Lottery the fund Opening Market value and the
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Business Rules & Notes Priority

Part A Requirement | Business Functional Service Requirement
Reference | Code Process Level 1 BOU
ID

Management EoD market revaluation.

BOU_NL_061 Fund Mgmt- Ability to accrue the daily interest Must
Lottery
Management

BOU_NL_063 Fund Mgmt- Ability to allocate the Investment income to the 1) The calculation is done to the  Must
Lottery distributors using the fixed percentage basis. exact penny i.e. the sum of all
Management the values assigned to the

lottery distributors for the given
value date must be equal to the
investment income
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU

BOU_NL 067 Fund Mgmt- Ability to produce user defined reports Must
Lottery
Management *Revaluation report

* End of Month report
* Year to date report e.g. 1 April 2016 to 31 December

2016
BOU_NL_010 Fund Mgmt- Ability to maintain an audit trail on the successful and This covers Could
Lottery unsuccessful validation of authorised dealers.
Management * Lottery Proceeds allocation

* Lottery Funds Withdrawals
* Cash Adjustment
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DMO SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

SUPPLIER

Part A Business Rules & Notes

Reference

Requirement
Code

Business Functional Service Requirement
Process Level 1 BOU

Priority

BOU_NL_012

BOU_NL_013

BOU_NL_014

BOU_NL_015

IT SERVICES CONTRACT

Fund Mgmt-
Lottery
Management

Fund Mgmt-
Lottery
Management

Fund Mgmt-
Lottery
Management

Fund Mgmt-
Lottery
Management

Ability to verify the trade e.g. 4 eyes check or workflow

Ability to maintain an audit trail on the successful and
unsuccessful verification of a trade e.g. lottery proceed

Ability to amend a trade record e.g. incorrect amount
received

Ability to maintain an audit trail on changes to a trade
record
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This covers

*Lottery Proceed allocation

* Lottery Funds Withdrawal

* Cash Adjustments

* Fund Revaluation

* CRND Journal Management
This covers

*Lottery Proceed allocation

* Lottery Funds Withdrawal

* Cash Adjustments

* Fund Revaluation

This covers

*Lottery Proceed allocation

* Lottery Funds Withdrawal

* Cash Adjustments

* Fund Revaluation

* CRND Journal Management

This covers

*Lottery Proceed allocation

* Lottery Funds Withdrawal

* Cash Adjustments

* Fund Revaluation

* CRND Journal Management

Must

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU

BOU_NL 016 Fund Mgmt- Ability to notify teams (Internal & External) of changesto  This covers Should
Lottery a trade using a workflow management tool.
Management * Lottery Proceeds allocation
E.g. * Lottery Funds Withdrawals
* Trade status * Cash Adjustment

* Trade aggregation

BOU_NL_027 Fund Mgmt- Ability to allocate lottery proceeds at the sub account Must
Lottery level without using the fixed percentage basis on new
Management and back valued trades. E.g. allocate a defined amount to

some lottery distributors.

IT SERVICES CONTRACT



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU PWLB_ PWLB - Loan Ability to input the debt transfer details relating to the Scenarios: Must
034 Processing transferee according to transfer agreement. E.g. loans
can be transferred one to one, one to many etc. eDebt to be transferred in total,

with accrued interest

eDebt to be transferred based
on an amount applied equally
across the selected portfolio of
loans with accrued interest

eDebt to be transferred as a
percentage applied across the
portfolio of loans with accrued
interest

¢2 Way Transfer of Debt to be
transferred as a percentage
applied across the portfolio of
loans of the 2 counterparties |,
with accrued interest

BOU PWLB_  PWLB - Loan Ability to perform loan calculation based on debt transfer  eSuppress Settlement messages Must
035 Processing business rules for the counterparty where required

eCreate Accounting entries
relating to transfer over non
Nostro account

*Original repayment schedule
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority

Reference | Code Process Level 1 BOU

ID
BOU PWLB_ PWLB - Loan Ability to define and configure reconciliation business ¢ Reconcile all accounting Must
037 Processing rules related to the transfer of debt trades between 2 entries generated from Transfer
counterparties of Debt
¢ All trade versions history to be
recorded
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU PWLB_ PWLB - Loan Ability to produce and send user defined reports on the This applies to: Must
056 Processing Loan Portfolio.
* Loan Processing
* Manual & scheduled reports * Debt Transfer
*Internal & External recipients * Pre-Mature Loan Repayments
* Reports to cover the following areas of business * Late Loan Repayments

**Trade Reports (Open & Historical)

**Trade Control & Audit Reports

**Cash Projection

**Settlement Reports

**Qutstanding Balances Report

**Maturity profiles

**Loan Confirmations ( including Schedule) New /
Amend/Cancel/ Transfer of Debt

** Non & late receipts of repayments

**Nostro Statements

**Payment Files for RBS

**Bacs Files for Direct Debits

**Interest Rate

**Stakeholder reporting requirements (e.g. to HMT)
**General Ledger

BOU_PWLB_ PWLB - Loan Ability to migrate all open loans to new solution Must
067 Processing

BOU_PWLB_ PWLB - Loan Ability to migrate historical loans to new solution Should
068 Processing
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SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU_PWLB_  PWLB - Loan Ability to receive loan requests via a web portal e.g. a Should
002 Processing Trade file interface

IT SERVICES CONTRACT




DMO

Part A
Reference
ID

Requirement
Code

BOU_PWLB_
004

BOU_PWLB_
005

BOU_PWLB_
006

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business
Process Level 1

PWLB - Loan
Processing

PWLB - Loan
Processing

PWLB - Loan
Processing

Functional Service Requirement
BOU

Ability to record answers to the qualifying questions in
the Trading Solution

Ability to book different types of loans including the
current Customer Loan types.

Currently the following Loan types are booked:

¢ Fixed rate loans
e Variable rate loans
e Speculative (Fixed and Variable Rate loans)

Ability to create & maintain business defined repayment
schedule for all loans including current Customer
repayment schedule methods:

e Repayment
e Amortisation
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SUPPLIER

Business Rules & Notes

Applies to:

* New Loans
* Pre mature repayments
* Debt Transfer

* Refer to the PWLB LENDING
Arrangements (Operational
Circular) & Technical Note on
the Customer website.

e Speculative Trade -
unapproved loan by HMT and
may be incomplete. Trade is
updated when counterparty
gives further details or loan is
approved

* Refer to the PWLB LENDING
Arrangements (Operational
Circular) & Technical Note on
the Customer website. Specific
business rules are documented
for Fixed and variable loans

Priority

Must

Must

Must



SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority

Reference | Code Process Level 1 BOU
ID

BOU_PWLB_ PWLB - Loan Ability to calculate interest on loans based on defined * Refer to the PWLB LENDING Must
008 Processing periods and business rules. E.g. Interest calculation for Arrangements (Operational

broken period & late repayment etc. Circular) & Technical Note on
the Customer website.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU
ID

BOU PWLB_ PWLB - Loan Ability to configure Interest rate formulae by loan types. Rates for the advance or Must

010 Processing repayment of fixed rate loans
are calculated by applying a
margin to the gilt par yield
curve, to ensure that the PWLB
does not on-lend at rates lower
than those at which the
Government could notionally
borrow by issuing gilts and
generally to ensure compliance
with the policies of HM
Treasury.

* Refer to the PWLB LENDING
Arrangements (Operational
Circular) & Technical Note on
the Customer website

BOU_PWLB_ PWLB - Loan Ability to apply the relevant interest rate (fixed & ¢ Fixed rates by tenor period Must
011 Processing variable) to the loan according to the maturity period are to be applied to trade

automatically based to the

stored rates. Tenor periods are

non standard 1to 1 1/2

increasing in 6 month periods

up to 50 years e.g. Fixed rate

can be applied to any date

between the start period and

end period date.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business

Functional Service Requirement
Process Level 1 BOU

Business Rules & Notes Priority
Reference | Code
ID

¢ Variable Rate Tenor periods 1,
3 and 6 month loans maturity
only up 10 years

BOU_PWLB_ PWLB - Loan
012 Processing

* Refer to the PWLB LENDING Must
Arrangements (Operational

Circular) & Technical Note on

the Customer website

Ability to configure the Loan Input screen for the various  e.g. create deal input templates  Should

Ability to define minimum and maximum loan maturity
periods based on loan type, Repayment Method and
period of loan.

BOU_PWLB_ PWLB - Loan

013 Processing types of loan. for all loan types
BOU PWLB_ PWLB - Loan Ability to validate a loan request against counterparty No current limit structure Should
016 Processing Limit (NEW)
BOU_PWLB_ PWLB - Loan Ability to notify Risk Management if loan request exceeds No current limit structure Should
017 Processing counterparty Limit (NEW)

Advice only no action required

by Risk
BOU_PWLB_ PWLB - Loan Ability to verify amendments to loan details e.g. by 4 eyes This applies to: Should
018 Processing check or business rules workflow.

IT SERVICES CONTRACT
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* Loan Processing

* Debt Transfer

* Pre-Mature Loan Repayments
* Late Loan Repayments



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Functional Service Requirement Business Rules & Notes Priority
Reference | Code Process Level 1 BOU

BOU PWLB_ PWLB - Loan Ability to view amendments related to loans. Must
019 Processing
* The audit history is available within the solution

BOU PWLB_ PWLB - Loan Ability to create, maintain and send notifications to This applies to: Should
020 Processing Counterparties/Customer Business teams e.g. by mail,
email * Loan Processing

* Debt Transfer
* Pre-Mature Loan Repayments
* Late Loan Repayments

BOU PWLB_  PWLB - Loan Ability to attach trade related output to trade record e.g.  This applies to: Should
021 Processing an email that was sent to/received from the

Counterparty, notification is a loan is not authorised by * Loan Processing

HMT, unsuccessful validation of a counterparty. * Debt Transfer

* Pre-Mature Loan Repayments
* Late Loan Repayments

BOU_PWLB_ PWLB - Loan Ability to amend loan details Amendments can be made Must
023 Processing during the life of at loan e.g.

* Loan Processing

* Debt Transfer

* Pre-Mature Loan Repayments
* Late Loan Repayments

BOU_PWLB_ PWLB - Loan Ability to store and view all trade versions Must
024 Processing
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DMO

Part A

Reference
ID

Requirement
Code

BOU_PWLB_
025

BOU_PWLB_
028

BOU_PWLB_
029
BOU_PWLB_
044

BOU_PWLB_
052

BOU_PWLB_
058

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business

Process Level 1

PWLB - Loan
Processing

PWLB - Loan
Processing

PWLB - Loan
Processing
PWLB - Loan
Processing

PWLB - Loan
Processing

PWLB - Loan
Processing

Functional Service Requirement
BOU

Ability to create, maintain and send trade confirmations
and advices in standard formats (e.g. PDF, Word, XML)
and automatically send to counterparty by email or mail

Ability to aggregate Loan Payments by Counterparty
based on daily loan activity.

Ability to aggregate Fees on Loans by date to HMT

Ability to select single of multi trades to be fully or
partially repaid using fixed and variable breakage rates
published to calculate costs of early repayment as
defined in the business requirements.

Ability to create & maintain reconciliation reports e.g.

* Reconcile nostros / incoming statement and produce
exception reports

Ability to calculate Interest due on Late Loan Repayments
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SUPPLIER

Business Rules & Notes Priority
This applies to Must
* Loan Processing
* Debt Transfer
* Pre-Mature Loan Repayments
* Late Loan Repayments
Should
Must
* Refer to the PWLB LENDING Must
Arrangements (Operational
Circular) & Technical Note on
the Customer website
Must
Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

C4A - BUSINESS AREA: RISK MANAGEMENT

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference Code Level 1 Risk Management
RM_LD_003 Legal & Ability to attach Legal Agreement documents againsta ~ Format examples: PDF, XPS, Should
Documentation Counterparty record. Word Document.
RM_TB_002  Market Risk Ability to drilldown any Market Risk measurement into  Time buckets in this context are  Must
the underlying portfolios, trades, time buckets, and user-defined tenor breakdowns
relevant market data to view the components that e.g. 1 week, 1 month etc.

contribute to the overall figure.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Risk Management

RM_TB 004  Market Risk Ability to monitor (with real-time alerts) and apply * The Dealers' Uncovered Must
limits against Dealers' Uncovered Target. Target is the amount of cash the
Dealers must lend/borrow in
order to effectively smooth net
Government Cash Flows.

* Monitored Daily
* Depends on data from Cash
Forecast and Position.

RM_TB_005 Market Risk Ability to define, generate (manual and automated), * Breakdown can be by various  Must
and distribute reports derived from Market Risk criteria, including (but not
measurement breakdowns, with drilldown ability to limited to) Portfolio, Currency,
underlying portfolios, trades, and market data. Tenor, Settlement Date etc.

* Reporting of Market Risk
Measurements can be over a
specified time period (e.g. daily
PVO1 for the last 1 month).

RM_TB_006  Market Risk Ability to define, save, and load Stress Scenarios for Scenarios are built from a Must
replaying against specific portfolios or groups of collection of Risk Factor
portfolios and points in time. changes.

RM_TB_007 Market Risk Ability to create, amend, and suspend Trading Limits Warnings defined as Soft and Must

(Market related metrics) and associated pre-deal checks Hard.
and warning levels.

Warnings and breaches will generate the relevant alerts
and workflows, subject to business rules.

54
IT SERVICES CONTRACT



DMO

Part A
Reference
ID

SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Code Level 1 Risk Management

RM_TB 008 Market Risk Ability to calculate theoretical PVO1 relative to the Cash  Cash Forecast in this case is the  Should

Forecast. difference between the

projected Cash Position and
Cash Forecast.
RM_TB_011  Credit Risk Ability to view and report details of Counterparties, Can be used throughout Credit  Must
Issuers, Countries, Collateral, along with the associated  Risk processes.
Limits and Ratings.

RM_TB_015 Credit Risk Ability to define Limit Profiles that vary according to the  For example, limits against Should
Tenor. tenor of 1-week or less.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Risk Management

RM_TB 016  Credit Risk Ability to apply different Settlement Limits on specific For example, to grow Should
dates. Settlement Limits for a
particular date, after which they
revert to normal e.g. for key
Coupon Payment Dates.

RM_TB 017  Credit Risk Ability to set an expiry date against individual Trading Must
Limits.
RM_TB_018  Credit Risk; Ability to apply an independent verification stage to Must
Market Risk change events related to Limits.
RM_TB 019 Credit Risk Ability to monitor Intra and End of Day Limits and *Used for FX and Money Must
Exposures across specified Products. Market Products.

*Sufficient documentation to be
supplied detailing the exposure
formulae used.

* FX Exposures are MTM back
to GBP.

* Credit exposure calculations
will be based on combination of
variables which may include
volume, duration (Potential
Future Exposure), MTM
Movement, collateral held and
legal agreement details (netting
provisions).

RM_TB 020  Credit Risk Ability to define and receive real-time alerts on events Should
of warning level or limit breaches.
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DMO

Part A
Reference
ID

Requirement
Code

RM_TB_021

RM_TB_022

RM_TB_025

RM_TB_026

RM_TB_027

RM_TB_028

RM_TB_029

RM_TB_030

RM_TB_031

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business Process

Level 1

Credit Risk

Credit Risk

Credit Risk

Credit Risk

Market Risk

Credit Risk

Credit Risk

Credit Risk

Credit Risk

Functional Service Requirement
Risk Management

Ability to drilldown on all credit exposures including the
underlying trades that have contributed to a warning
level or limit breach.

Ability to view real-time status of limit utilisation and
exposure, by user defined criteria for example, by
counterparty, currency, issuer, country, tenor etc.

Ability to obtain all Open and Historic Trades, filtering
by, as a minimum, counterparty, product type, or trade
size.

Ability to calculate the current valuation of an individual
(or group) of trades using the latest market prices.

Ability to annotate against Market Risk measurements
at a calculation summary, portfolio, or trade level.

Ability to annotate against Credit Risk measurements at
a calculation summary, portfolio, or trade level.

Ability to process multi-party trades (e.g. repo clearing
with LCH), impacting relevant Credit Limits subject to
trade lifecycles, if applicable.

Ability to produce necessary reporting in order to
comply with standard IFRS-9.

Ability to create, manage, and distribute user-defined
reports relating to Credit Exposures, Credit Limits and
utilisations, and trade history, subject to user-defined
criteria.
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Business Rules & Notes Priority

Accessible from Risk Alert Should
screen and notification.
Must
Must
For example, used in calculating  Must
potential losses during
suspected counterparty default.
Supports Risk Management Should
exceptions and explains.
Supports Risk Management Should
exceptions and explains.
Must
Should
Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Risk Management
ID
RM_TB_034 Credit Risk Ability to attribute CDS Spreads to the relevant Should
Counterparty Record, retrieved from Market Data
Sources.

* It will trigger workflows and generate necessary
notifications subject to business rules.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Risk Management
ID

RMOR_TB 0 Operational Risk  Ability to create user defined reports. Must
01 & Compliance
E.g.

*Cancelled and amended trades

*Trades within a user defined date range

*Historic market prices

*User specified trade types by legal entity,

counterparty, product brokerage fees etc.

*Trades that contain brokerage fees* Trade fields e.g.

input time, dealer name etc.
RMOR_TB_0 Operational Risk  Ability to design dashboards Must
18 & Compliance

RMOR _TB 0 Operational Risk  Ability to receive alerts based on defined activity, prices Must
19 & Compliance and system data.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

C5A - BUSINESS AREA: SETTLEMENT

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement
ID
SE_TB_036 Collateral Ability to calculate current Exposure per * Use Dirty Price. Must
Management Counterparty/Legal Entity, adhering to GMRA and ISDA  * Exclude SPO trades.
guidelines (e.g. minimum transfer amount), and * Include FX FWD trades
business Rules. * Include DBV RPO Accrued
Interest.
* Exposure calculation formula will be viewable and * Include upcoming Corp Action
customisable. (i.e. Coupon payment) until
remittance.
* Include current margin
held/posted.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

SE_TB_038 Collateral Ability to automatically generate Margin Calls to Must
Management relevant recipient(s) of the Counterparty, as part of
defined workflows.

* Emails can be automatically or manually released.

* Formats to include, but not limited to PDF.

* Documents sent by email to have associated
customisable templates (including, for example,
corporate branding (logo, header and footer, protective
markings, font), signatory, customised fields)

ID
SE_TB 039 Collateral Ability to generate necessary SWIFT messages from Must
Management trades following agreed Margin Calls (for and against)
for the movement of Cash and /or Stock.
* This includes generating SWIFTs for incremental stock
movements on Margin already held/posted.

SE_TB_040 Collateral Ability to add annotations (i.e. free text comments) Must
Management against Margin Calls.
* To be used in conjunction with Margin Call Workflow.
* Event Annotations are stamped with date time and
username

SE_TB_041 Collateral Ability to attach files (e.g. documents and saved emails) Should
Management against Margin Calls.

* To be used in conjunction with Margin Call Workflow.

61
IT SERVICES CONTRACT



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

* Event Annotations are stamped with date time and
username
SE_TB_042 Collateral Ability to configure Haircuts on Valuation for Exposure For example: Should
Management calculation.
* Counterparty Trade Haircut
* Stock Haircut (valuation %)
* FX Haircut
* Tenor Haircut
* Country Haircut
SE_TB_043 Collateral Ability to receive notification of settlement of stock Dependent on BoE system asto  Should
Management receipts for Margin Calls. whether SWIFTs can be
forwarded from CREST.
SE_TB_044 Collateral Ability to identify Margin related trades. For example, Must
Management by Product or Trade Type.
SE_TB_049 Collateral Ability to process Margin calls with counterparties Must
Management * Cash Margin Given/Taken for LCH Variation
Margining.
* Cash or Stock Margin Given/Taken for Variation
Margining directly with Counterparties
SE_TB_051 Collateral Ability to view and report on current and historic Must
Management Margin Calls and associated events, annotations, and
attachments.
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DMO SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Part A Requirement | Business Process
Reference | Code Level 1

SE_TB_052 Collateral
Management

SE_TB_053 Collateral
Management

SE_TB_057 Collateral
Management

SE_TB_055 Dispute
Management

IT SERVICES CONTRACT

Functional Service Requirement
Settlement

Ability to drilldown from Counterparty Exposure and
Valuation Summary Levels to the underlying
transactions.

* Individual trades will have an associated MTM
Valuation and associated details e.g. Dirty Price,
Amount, Haircut, FX rate etc.

Ability to define Workflows for the processing of Margin
Calls and associated activities. For example, Settlement
processing and Call Disputes. Including:

* Control activities

* Messaging and messaging release

* Status updates (either manual or by SWIFT for
Settlement Status)

* Event annotations and attachments.

Ability to run Exposure reports against all or specific
counterparties Intraday at a user defined time.

Ability to manually adjust various values (e.g. SPO Rate,
Price, Total Valuation, Haircuts etc.) used in a Exposure
Valuation to see the effect on the overall valuation.

* This is executed within a what-if (scratch pad)

capacity and does not impact the actual Exposure
Valuation.
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Business Rules & Notes

To support investigation into
Exposure calculations.

This functionality is used to
support valuation investigation
for Call Disputes.

Priority

Must

Must

Should

Should



DMO SUBJECT TO CONTRACT SUPPLIER

OFFICIAL SENSITIVE
Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement
ID
SE_DMA_00 DMA/NLF Balance Ability to view the current position of a fund Finance & Settlements teams Must
1 & Remuneration will require access to DMA &
NLF Balance & Remuneration
activities
SE_DMA_00 DMA/NLF Balance Ability to enter a trade against the fund. Funds Must
4 & Remuneration E.g. * DMA Fund
* Deposit & Withdrawal * NLF Advance
* Interest payments and receipts). * NLF Residual

**Trade input is done by dealers
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

SE_DMA_00 DMA/NLF Balance Ability to create interest postings for receipt of interest Must
8 & Remuneration  from EFA
SE_TB_067 Life Cycle Event Ability to calculate the coupon, redemption amount, or Must
Management early redemption amount due for Fixed, Floating, and
Index-Linked instruments (8 month & 3 month gilts as a
minimum).

* To cover instruments in major currencies, including
but not limited to: GBP, EUR, USD, JPY, CHF.

SE_TB_068 Life Cycle Event Ability to generate necessary Settlement events Must
Management (coupon, redemption or early redemption amount)
based on Positions for Fixed, Floating, and Index-Linked
instruments.

* Generate corresponding SWIFT Messages.
* To cover instruments in major currencies, including
but not limited to: GBP, EUR, USD, JPY, CHF.

SE_TB_069 Life Cycle Event Ability to update the Cash Position by replacing Must
Management projected Corporate Action Events with actual cash
flows.

* For example, FRN coupon fixing, Index-Linked fixings

etc.
SE_TB_070 Life Cycle Event Ability to generate the necessary Accounting entries Must
Management associated with Corporate action events
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

SE_TB_071 Life Cycle Event Ability to run Intraday Cash Reconciliation pertaining to Must
Management Corporate Actions.

SE_TB_072 Life Cycle Event Ability to create cash related trades in regard to the Must
Management underlying basket of instruments held as part of

TermDBV positions relating to corporate actions. This is
done for audit, reconciliation, and accounting purposes

SE_TB_045 Life Cycle Event Ability to process Interest Calculations as a workflow- Should
Management driven process.

SE_TB_046 Life Cycle Event Ability to calculate the Interest due on the Cash Margin Must
Management at a user-defined period (for example, daily), as per

underlying ISDA Agreement.

* The interest is booked as pre user-defined period (for
example, Monthly)

*Rate: e.g. SONIA O/N

*Period e.g. Daily

SE_TB_048 Life Cycle Event Ability to retrospectively amend historical rates applied Must
Management to interest calculations.

* Changes to rates values will automatically propagate
to underlying interest calculations.

* Accounting entries to be automatically corrected.

* Functionality to be used in cases where an incorrect
or stale rate was used for a historical day that effects
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

the interest calculation.

SE TB_021 Life Cycle Event Ability to apply appropriate controls, auditing and Must
Management versioning of Trade Lifecycle Events.
67

IT SERVICES CONTRACT



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

* Price & Rate Management -
market data quality

SE_TB_074 Life Cycle Event Ability to create repayment events based upon loan Must
Management type and repayment schedule

1) Fixed rate loans

2) Variable rate loans - repayment schedule methods:
** Repayment

** Amortisation

SE_TB_075 Life Cycle Event Ability to define, maintain and generate Repayment Must
Management Notices to counterparty based on business rules e.g.
generate the repayment notice a number of working
days in advance.

SE_TB_077 Life Cycle Event Ability to generate a Direct Debit repayment file based Must
Management on Settlement records a number of working days in
advance.

* The file must adhere to BACS file format rules (csv,
xml, SWIFT).

* The File can contain multi entries (Direct Debits).

* The file release to be configured by workflow rules or
4 eyes check.
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

SE_TB_079 Life Cycle Event Ability to reconcile of incoming statement (SWIFT 950 Could
Management or csv file) against nostro entries based on configurable
rules and also produce an exception report e.g.
Outstanding non matching items report.
SE_TB_080 Life Cycle Event Ability to create manual entries between the Nostro & Must
Management Suspense a/c.

* For under and over payments.

SE_TB_082 Life Cycle Event Ability to create journal entries from Clean cash Must
Management payments e.g. via SWIFT Payments.

SE_TB_083 Life Cycle Event Ability to calculate Late Interest claims and generate Must
Management notifications to Counterparties.

SE_TB_086 Life Cycle Event Ability to receive and process receipt of funds from Must
Management Nostro Correspondent and match it against Loan

settlement record.

SE_PR_001 Price & Rate Ability to receive and save market data for instruments *Customer Product list Must

Management traded and held as collateral by the Customer.

Market Data e.g.
*Price

*Yield

*Rate

*Curves
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference Code Level 1 Settlement
SE PR_003 Price & Rate Ability to manually input market data into the Trading Must
Management Solution.
SE_PR_005 Price & Rate Ability to change the source of the market data with This may be dependent on Must
Management ease. E.g. change the source of the EoD closing prices contractual agreements with
from Bloomberg to Reuters or if data not in Preferred market data providers

source then automatically use alternative source.

IT SERVICES CONTRACT
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DMO SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Part A Requirement | Business Process
Reference | Code Level 1

SE_PR_006 Price & Rate
Management

SE_PR_007 Price & Rate
Management

ID
SE_PR_008 Price & Rate
Management

SE_PR_009 Price & Rate
Management

IT SERVICES CONTRACT

Functional Service Requirement
Settlement

Ability to use different market data fields from the
same instrument for multiple business activities e.g.
Price, Yield, EoD Price, Modified duration.

Ability to receive market data with positive, negative
and zero values.

Ability to automatically perform data quality checks on
the market data such as setting thresholds (time &
price/rate) and identifying missing & outlier values.

Ability to alert users to market data exceptions e.g. a
visual font colour change.
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Business Rules & Notes

e.g. The Retail gilts service may
require Mid price for Trading
while Settlement may require
Closing price for Collateral
valuation for Gilts

e.g.
a) Stale prices

b) Current day versus prior date
price

c) Interest rate or exchange rate
tolerance

d) outliers/missing prices &
rates

e) prices that fall outside the
0.5% tolerance

e.g.

a) Stale prices

b) current day versus prior date
price

c) interest rate or exchange rate
tolerance

d) outliers/missing prices &

Priority

Must

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

rates) prices that fall outside
the 0.5% tolerance .
SE_PR_010 Price & Rate Ability to automatically enrich market data using e.g. Must
Management default values such as but not limited to applying a
spread, discount and premium. a) set a price of 100 for the
TermDBYV and LCH TermDBV
instruments.
* Derive a price based on market price plus a spread
applied. b) add/deduct a spread or %
value to the rate/price of an
instrument.
SE_PR_011 Price & Rate Ability to configure the system to capture market data Should
Management for Instruments where the Customer has an open
position.
SE_PR_012 Price & Rate Ability to save market data that was validated Must
Management successfully.
SE_PR_013 Price & Rate Ability to define and maintain instrument curves for Must
Management pricing, valuation and calculation of market risk
measures.
SE_PR_015 Price & Rate Ability to maintain an audit history of successful & Must
Management unsuccessful validation of market data.
SE_PR_016 Price & Rate Ability to produce an exception report that displays Must
Management market data outside the tolerance range.
SE_PR_017 Price & Rate Ability to maintain a history of the exception reports Must
Management
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

SE_PR_019 Price & Rate Ability to apply the 4 eye principle check on manual Workflow driven process where = Must
Management amendments to market data. possible
SE PR_021 Price & Rate Ability to view current and historical market data Must
Management
SE PR_026 Price & Rate Ability to migrate historical market data from Trade Audit & Finance: current year Must
Management thru into new solution and last 2 years
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DMO

Part A Requirement
Reference | Code

SE_TB_061

SE_TB_062

SE_TB_063

SE_TB_064

SE_TB_065
SE_TB_009

IT SERVICES CONTRACT

SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Business Process
Level 1

Reconciliation

Reconciliation

Reconciliation

Reconciliation

Reconciliation
Trade Settlement

Functional Service Requirement Business Rules & Notes
Settlement

Ability to reconcile (automated or manual) internal and  Also covers Failed Trade
external data. Covering, but not limited to, Settlement reconciliation

* Cash, Security (Trade), and Position.

* Exception-based reconciliation - alerts and/or emails
generated for exceptions only, as per matching rules.
* LCH reconciliation to accommodate GC and DBV
Netting and Shaping for Stock and Cash.

* Confirmation Matching

* Statement Matching

* Intra Day Cash Settlement matching

Ability to automate exception-based alerts and reports.
* For example, PDF sent by email, or Dashboard view.

Ability to sweep specified sub-accounts into a main
parent account.

Manual or automated i.e. scheduled

Ability to drilldown from Nostro Account Balance
summary to the underlying transactions.

Ability to configure matching rules for Reconciliations.

Ability to manage Failed Trade Settlement as a
configurable workflow-driven process.
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Must

Must
Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

SE_TB_011 Trade Settlement  Ability to calculate interest due against a failed Prevailing Base Rate used. Should
settlement or non-receipt, using a specified rate.
SE_TB_012 Trade Settlement  Ability to adjust Settlement Event Amounts and/or Must

Dates. Adjustments to propagate to relevant Position
Management and Accounting areas

SE_TB_013 Trade Settlement  Ability to book and reverse Nostro Movements against ~ This requirement may be Must
Suspense Accounts. negated, depending on how the
solution process partial and
failed settlements.

SE_TB 014 Trade Settlement  Ability to process Partial Settlement of a trade. Must

SE_TB_015 Trade Settlement  Ability to manually set the Trade Status of a given trade Must
or set of trades.

SE_TB_016 Trade Settlement  Ability to report on current and historic Failed and SE_TB_001 Should
Partial Settlement of Trades.

SE_TB_017 Trade Settlement  Ability to generate and issue an Interest Claim notice Should
using standard formats. For example, pdf template sent
by email.

SE_TB_001 Trade Settlement  Ability to define, manage and monitor queues for trade Must

life cycle management and workflow.

SE_TB_002 Trade Settlement  Ability to create and configure workflows to manage Must
Trade Settlement.

(Configuration will determine the extent of STP or
manual intervention as required).
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement
ID

SE_TB_004 Trade Settlement  Ability to Shape trades by Business Rules. E.g. Must

Instrument, Counterparty, Portfolio/Book/sub accounts

under a fund, value date, CCP (LCH) etc.
SE_TB_006 Trade Settlement  Ability to process payments/receipts of Cash (non-GBP)  Feasibility of receiving incoming  Must
by either Cash Correspondent or TARGET2. For swift messages
example, automated generation of SWIFT MT210s
when Counterparty is using a Cash Correspondent.
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

ID

SE_TB_008 Trade Settlement  Ability to apply Settlement Instructions (SSlI) for the Must
Customer and Counterparties to trades, subject to
business rules. Business rules to be defined by one or
more criteria list below, as a minimum:

- Company

- Book

- Product

- Currency

- Instrument

- Counterparty

- Branch

- Trade Type (e.g. Auction, Internal)
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DMO

Part A
Reference

Requirement
Code

SE_TB_023

SE_TB_024

SE_TB_025

SE_TB_026

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business Process
Level 1

Trade Settlement

Trade Settlement

Trade Settlement

Trade Settlement

Functional Service Requirement
Settlement

Ability to generate SWIFT Messages according to
Settlement Events for submission to SWIFT Alliance.

* SWIFT Message families currently used: 1xx, 2xx, 3xx,
5xx, 9xx.

* Support for free-format messages.

Ability to securely interface with SWIFT Alliance,
adhering to associated Protocols and Standards.

Ability to receive and process incoming SWIFT Messages
in real-time, generating the relevant alerts immediately,
as defined by exception based workflows.

* SWIFT Message families currently used: 1xx, 2xx, 3xx,
5xx, 9xx.

* Support for free-format messages.

For example, ACK/NACKs, Settlement Status updates,
Statements of Holding (e.g. MT535).

Ability to increment version reference for SWIFT
Messages in cases of defined Trade Events e.g.
Cancellations and Amends.
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Business Rules & Notes

This covers the generation of
swift messages for the following
Settlement processes

* Trade Settlement

* Life cycle Event Management
* Collateral Management

* DMA/NLF Balance &
Remuneration

* Dispute Management

This covers the generation of
swift messages for the following
Settlement processes

* Trade Settlement

* Life cycle Event Management
* Collateral Managements

* DMA/NLF Balance &
Remuneration

* Dispute Management

Consideration required for rules
to safeguard against
inadvertent double-payment.

Priority

Must

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Settlement

SE_TB_027 Trade Settlement  Ability to accommodate and support changes to SWIFT * The Supplier to explain the Must
infrastructure and protocols, in line with SWIFT's Customer’s involvement in such
change and release cycles. upgrades, specifically testing.

* The Supplier to explain the
impact of SWIFT upgrades on
Customer-related message
configuration and template

definitions.
SE_TB_028 Trade Settlement  Ability to support new and amended SWIFT Message Must
Types in line with SWIFT's change and release cycles.
SE_TB_029 Trade Settlement  Ability to define and customise SWIFT templates, in line Must
with SWIFT Standards and the Customer's
requirements.
SE_TB_030 Trade Settlement  Ability to regenerate specific SWIFT Messages for a Consideration required for rules Must
given Trade for submission to SWIFT Alliance. to safeguard against
inadvertent double-payment.
SE_TB_031 Trade Settlement  Ability to apply appropriate controls, auditing and Must

permissions when regenerating SWIFT Messages for
submission to SWIFT Alliance.
SE_TB_032 Trade Settlement  Ability to configure (incl. enable/disable) automatic Must
creation of SWIFT Messages, subject to business rules
and defined workflows. For example by Portfolio,
Counterparty, Product or using multiple criteria.
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Part A
Reference
ID

Requirement
Code

SE_TB_034

SE_TB_088

SE_TB_095

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business Process
Level 1

Trade Settlement

Trade Settlement

Trade Settlement

Functional Service Requirement
Settlement

Ability to generate multiple SWIFT messages under a
single contract, subject to defined workflows. For
example, for Free-of-Payment Repos, release Cash
payments once Stock receipt has been confirmed.

Ability to process multi-party trades (e.g. tri-party repo
settling with LCH), generating the necessary SWIFT
Messages, as per defined workflows.

Ability to import UK Government RPI fixings to calculate
Index Factors and Floating Rate fixings to be applied to
Positions in relevant Instruments.

* UK Linkers - RPI & Index ratios are currently imported
from DPS.

* Also to apply to fixings for IL and FRN Instruments in
non-GBP currencies.
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Business Rules & Notes

Priority

Should

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

C6A - BUSINESS AREA: FINANCE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference Code Level 1 Finance
FR_TB_002 Financial Ability to record all accounting entries generated in an Must
Accounting Integrated Sub ledger.
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID

FR_TB_005 Financial Ability to validate accounting entries rendered in the Examples of Validation rules Must
Accounting Sub ledger. * Sum of journal debits matches
sum of journal credits for each
currency for any given trade (or
manual journal).
* The Finance team to be
notified of GL information (e.g.
Account codes, currencies & ref
code) used for the first time.
* Internal transactions
(between profit centres) have
equal & opposite journal
entries.
* Application date of the journal
should not be earlier than the
last GL closing date or later than
the current system date.
* All journal amounts should
have a nil or positive value.
* No inconsistency between
records e.g. nostro cash must
equal GL cash position
FR_TB_007 Financial Ability to maintain an audit trail of changes (add, This will apply to Must
Accounting maintain & de-activate) to accounting data & rules * Financial Accounting
* Financial Reporting
* Performance Management -
Benchmark reporting
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID

FR_TB_008 Financial Ability to verify changes to accounting data and rules  This will apply to Must
Accounting e.g. by applying a "4 eyes" check or workflow process.  *Financial Accounting
*Financial Reporting
*Performance Management -
Benchmark reporting

FR_TB_015 Financial Ability to automate the reconciliation of the Balance * This is a balance sheet Must
Accounting Sheet per Sub ledger with Balance sheet per reconciliation that needs to be
Transaction data (trades, Eod prices etc.) performed monthly, reconciling

the carrying values of all the
financial instruments on the
balance sheet against an
alternative recalculation of
these values (using front office
information only - i.e. not the
accounting records).

* Data Source
** Sub ledger
** Data from the Trading

Solution
FR_TB_016 Financial Ability to drill-down into the underlying data at the This will apply to Must
Accounting click of a button rather than running a separate *Financial Accounting
search. *Financial Reporting
*Performance Management -
Drill down examples Benchmark reporting

* accounting entries in the sub-ledger to the
underlying trades
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance

ID

* nostro flows to the trades.

FR_TB_045 Financial Ability to view accounting rules within the Trading Must
Accounting Solution

FR_TB_047 Financial Ability for the Sub ledger to be flexible and expansive Must
Accounting to receive a wide range of reference data from the

Trading system. E.g.

*Counterparty
*Product
*Book/Profit center
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance

*Trade type

FR_TB_063 Financial Ability to apply manual journals to the Sub ledger Must
Accounting based on user defined rules e.g. a manual adjustment
due to an interest rate error.

FR_TB_064 Financial Ability to "Post" financial entries, as per user-defined  The Financial results are only Must
Accounting frequency posted after successful
verification by the business-
e.g. user.
* Adhoc
* Intraday
* Daily
* Weekly
* Monthly

FR_TB_065 Financial Ability to create automatic journal entries when the Must
Accounting trade is amended or cancelled.

* This covers Open & Matured trades.

FR_TB_067 Financial Ability to define and apply a different valuation Must
Accounting methodology on a book, instrument or trade type.
E.g.

* using mark-to-market valuation on T-bills in one
profit centre while using amortised cost valuation for
T-bills in another profit centre.
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DMO SUBJECT TO CONTRACT SUPPLIER

OFFICIAL SENSITIVE
Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
FR_TB_069 Financial Ability for system to price all instruments that appear  Already covered by Price & Rate  Must
Accounting on our balance sheet (e.g. due to an outright holding Management

or are held as collateral)

FR_TB_075 Financial Ability to provide multiple types of amortisation Must
Accounting methodology for all financial instruments.

* EIR as a minimum
* These amortisation methods are applied at the
discretion of the business-user.
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DMO

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Part A
Reference
ID

Business Process
Level 1

Requirement
Code

FR_TB_077 Financial
Accounting

FR_TB_079 Financial
Accounting

FR_TB_080 Financial
Accounting

IT SERVICES CONTRACT

Functional Service Requirement
Finance

Ability to transfer stock between profit centres
without the creation of P&L in the 'selling' profit
centre.

The transfer price that will result in Zero P&L will be
calculated automatically

Ability to reconcile "Prior day’s YTD balance + P&L
from current day" with "Current day YTD Balance".
This should be possible for any given Book or profit
centre as defined by the business user.

Ability to calculate "Cost of Funds" for a given Book or
profit centre.

* Different "Cost of Funds" calculations should be
available, but as a minimum it should represent the
net invested / borrowed cash position of the Book or
profit centre applied to the current Bank of England
Base Rate.
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Business Rules & Notes

The system should be able to
transfer stock between profit
centres while maintaining the
correct amortisation and
interest rates (as if no transfer
had occurred) and generating
no realised P&L. This should be
done without the need for the
business user to calculate a
particular price for this transfer
to ensure that no realised P&L is
generated upon transfer.

Priority

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER

OFFICIAL SENSITIVE
Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID
FR_TB_083 Financial Ability for users to create reports using integrated Must
Accounting reporting function from the Sub ledger that are

granular and flexible. The user is able to access the
dataset that is available in the Sub ledger.

FR_TB_088 Financial Ability to verify manual journal entries (e.g. by Snr. * For example, if a user entersa  Must
Accounting Accountant) manual journal into the Sub
ledger, then authorisation
should be required from
another pre-defined user (in
this case a manager).
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID

FR_TB_090 Financial Ability to provide two 'stages' of accounting entries in Must
Accounting the Sub ledger:

1) unposted
2) posted

* All new accounting entries should be marked as
'unposted' until they are 'posted' by the business-
user.

* The Solution should be able to run reports using
either or both 'posted' and 'unposted' accounting
entries.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID
FR_TB_093 Financial Ability to import manual journals into the sub ledger Must
Accounting e.g. via excel or bulk load facility
FR_TB_102 Financial Ability to perform multi-currency accounting and Must
Accounting report in the GBP reporting currency.

FR_TB_115 Financial Ability for all daily accounting entries to be exportable This requirement applies only if  Must

Accounting to a sub ledger / general ledger. an integrated sub-ledger (see

39071/FR_TB_002) is
unavailable.
IT SERVICES CONTRACT
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID

FR_TB_023 Financial Reporting  Ability to view the current balance or position of a Ability to see the current Must
trade on any given day for all instruments e.g. Call balance/position of a trade e.g.
Note Deposits in the system's 'trade view' and call notice deposit

accounting records.

FR_TB_024 Financial Reporting  Ability to view the impact of projected cash flows on * Calculate the impact from Must
the NLF deposit size e.g. up to 1 month in futureand  trading (and expected trading
notify users if the balance is predicted to fall below a requirements) on the size of the
defined threshold deposit given to the NLF.

* Cash Management & Finance
requirement

FR_TB_028 Financial Reporting  Ability to capture Bank of England end of day (closing) * This may be dependent on Must
balance (and target) values. receiving inbound swift
messages.

* The system should be able to
calculate the final cash position
for the day (i.e. the cash held
overnight at the Bank of
England) once the final cash
flows for the day has occurred.

* The system should be able to
record this cash position as a
bank balance earning interest at
Base rate and paying interest
weekly (or as defined by the
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority

Reference | Code Level 1 Finance
ID

FR_TB_032_  Financial Reporting Ability to calculate the Daily/monthly/annual interest  Currently used for CRND funds.  Must
B as a percentage of the market value of the fund. It could be extended to all profit

centres
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Customer). This should be
correctly reflected each evening
in the accounting.
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DMO

Part A
Reference

FR_TB_035_

FR_TB_035_
B

FR_TB_037

FR_TB_041

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Requirement | Business Process

Level 1

Financial Reporting

Financial Reporting

Financial Reporting

Financial Reporting

Functional Service Requirement
Finance

Ability to review & verify a report e.g. by applying a 4
eyes Check or workflow process.

* The report is verified before internal/external
distribution

Ability to add annotations (i.e. free text comments,
explanatory notes) against a report (Financial &
Operational).

* Annotations are stamped with datetime and
username

Ability to distinguish between the different types of
cash flows booked by different scenarios e.g.

* Cash out —for Fees

* Cash In —for Lottery proceed

Ability to easily create and maintain user defined
financial reports from an integrated reporting system
based on accounting entries in the sub-ledger.

* Configuration

** Frequency (daily/monthly/yearly, user-defined)
** Destination (internal/external)

** Recipients (Internal/External)

** report content (data, graphs, charts etc.)
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Business Rules & Notes

This will apply to

*Financial Accounting
*Financial Reporting
*Performance Management -
Benchmark reporting

This will apply to

*Financial Accounting
*Financial Reporting
*Performance Management -
Benchmark reporting

Trade Types are deemed as
Customer Reference data that
will be set up in the system.

This covers

*Financial statements
** Income Statement
** Balance Sheet

** Cash Flow Statement

*Trial Balance

Priority

Must

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
FR_TB_049 Financial Reporting  Ability for user to easily and quickly create their own * |t is necessary that ad hoc Must
reports (as defined by user) from accounting data reports can quickly and easily
without the need for a developer. be built by a finance user.

* All reports built should be able
to be saved so that they can be
run again at a moment's notice
if necessary.

FR_TB_057 Financial Reporting  Ability to calculate P&L for all trades until maturity. Must
From any given date, the P&L for the rest of the life of
the trade should be calculated.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference Code Level 1 Finance

FR_TB_095 Financial Reporting  Ability to make amendments to a financial report e.g. Must
adding a new product to a financial report

FR_TB_107 Financial Reporting  Ability to receive information from all business areas Must
(for a pre-defined period) for financial reporting
purposes. E.g. Risk data for end of year disclosures
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance

ID

FR_TB_ 111 Financial Reporting  Ability to produce reports that adhere to regulatory Must
reporting regimes e.g.
*UK
*USA
*EU
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes

Reference Level 1 Finance
ID

FR_TB_113 Financial Reporting  Ability to retrieve relevant data from a trade record in the
sub ledger, e.g.
* Trade ldentifier
* Account number for - bank a/cs, code, code description,
type, category (balance sheet or P&L)
* Instrument (type, code, name, ISIN)
* Profit centre
* Company/Trading book
* Dates (Trade, Settlement date, Maturity, Ex-Div)
* Price (Clean & Dirty)
* Dividends (No of dividend payments in year)
* Yield/rate at settlement date
* Nominal
* Principal value
* Accrued interest on purchase
* Settlement amount
* Index ratio for relevant instrument on settlement date
* Current relevant index ratio (as at system date)
* Currency
* FX rate
* GBP equivalent value
* Trade status (new, cancelled, amended, awaiting release
etc.)
* Coupon rate
* Counterparty
* Counterparty (location/country, credit rating)
* Transaction type (buy, sell, stock swap, margin trade, fee
receipt/payment, client deposit/withdrawal, fx hedge)
* Link instrument (for coupon receipts and payments)
* Brokerage/Settlement/Registration charge(s)

CUNIKACLI

Priority

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance

FR_TB_009 Performance Ability to set up of an 'Indicative' book with These Indicative profit centres Must
Management constituent 'Indicative' profits centres are used for benchmarking and
testing.
FR_TB_010_  Performance Ability to compare positions between profit Must
A Management centres/legal entities e.g. compare the positions in the

Benchmark profit centre with the Retail Brokerage
profit centre. in the same/different legal entities.

FR_TB_010_  Performance Ability to automate the sale and purchase of the * The current process requires Should
B Management correct volume and stock of securities for the the annual sale of all securities
Benchmark profit centre in the 'Benchmark’ profit centre

and then the purchase of
equivalent securities (at an
equivalent price) as the current
securities in the Retail
Brokerage profit centre.
FR_TB_011 Performance Ability to automatically create a deposit trade from Must
Management the cash accumulating in an Indicative portfolio of
gilts. This reflects the cash available for investment in
the Benchmark Portfolio.

FR_TB 012 Performance Ability to compare P&L metrics between profit Must
Management centres and legal entities
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DMO SUBJECT TO CONTRACT
OFFICIAL SENSITIVE

Part A Requirement | Business Process
Reference | Code Level 1
ID

Functional Service Requirement

Finance

Performance
Management

FR_TB_013
instrument) holding by:

* Unrealised P&L

* Realised P&L

* Interest income

* Holding/positon (nominal & carrying value)
* Prices

* Uplift (for index linked instruments)
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Ability to produce drill down analysis per stock (i.e.

SUPPLIER

Business Rules & Notes Priority

* This analysis is used to Must
demonstrate where the

differences in P&L arise

between the 'Benchmark' and
'Production’ profit centres (e.g.

which stock has been the most
profitable)




DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Finance
ID

FR_TB_108 Performance Ability to calculate variance across reporting This covers Must
Management items/periods as defined by business rule) and alert
business users when variance is larger than user * Financial Accounting

defined tolerances.
* Financial Reporting

*Frequency

* Daily * Performance Management -
* User defined Benchmark Reporting
Categories

* Profit centre
* Instrument
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OFFICIAL SENSITIVE

C7A - BUSINESS AREA: POLICY & RESEARCH

Part A
Reference
ID

Requirement
Code

Business Process
Level 1

Functional Service Requirement
Policy & Research

SUPPLIER

Business Rules & Notes

Priority

PR_TB_02

IT SERVICES CONTRACT

Price Yield
Calculator

Ability to maintain (create, amend & de-activate) the
Customer Bond calculations




DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Policy & Research

increments or decimals, including coupons of zero.

PR_TB_05 Price Yield Ability to allow Bond calculations to be applied to Should
Calculator What If scenarios using actual instruments or
Hypothetical instruments
PR_TB 06 Price Yield Ability to access the Bond calculator Must
Calculator (algorithmic/calculation engine) via an API.
PR_TB_07 Price Yield Ability to provide the Customer’s applications access Could
Calculator to the Bond calculator e.g.

* Auction system - needs to calculate yields from
prices and vice versa.

* Pricing system (Intraday & Eod)- calculate yield,
modified duration, accrued Interest etc.

* Instrument Admin tool - calculate first & final
dividend for early redemption

* Yield Curve Tool

* Matlab

* Market Analytics - access historical calculations
stored e.g. Gilt & T-Bill prices.

PR_TB_08 Price Yield Ability to provide spreadsheets access to the Bond Could
Calculator calculator.
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DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Policy & Research

ID

PR_TB_09 Price Yield Ability to enable the Bond Calculator access to Must
Calculator relevant data not held within the Trading Solution. E.g.

* Retail Price Index (RPI)
* Index ratios

* Calendar

*Instrument details

PR_TB_12 Price Yield Ability to allow for the running of "What If" scenarios Could
Calculator using imported fixed format file of parameters e.g. a
spreadsheet containing Instrument, duration, price,
and coupon periods to maturity.

PR_TB_19 Price Yield Ability to access the Customer's Bond Calculator from  The priority of this Service Should
Calculator the system if the system's Bond calculator is unable to  Requirement is dependent on
replicate the Customer's Bond conventions. whether the Bond calculator in

the system is able to replicate
* The Customer's Bond Calculator is called DMO Price  the Customer's Bond
Yield Calculator (DMOPYC) convention.
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C8A - BUSINESS AREA: BUSINESS DELIVERY - REFERENCE DATA MANAGEMENT

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management
ID

IT SERVICES CONTRACT




DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Business Process Functional Service Requirement Business Rules & Notes Priority
Level 1 Reference Data Management

REF_TB_021 Reference Data Ability to change counterparty status e.g. to inactive, Must
Management suspended and active

REF_TB_086 Reference Data Ability to choose whether amendments to reference Must
Management data e.g. Bank account/SSI changes propagates to
open trades for the relevant counterparty

REF_TB_046 Reference Data Ability to create, amend and delete (deactivate) Must
Management countries. Adheres to ISO 3166 Country code
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management

REF_TB_026 Reference Data Ability to apply flexible Settlement Limits that vary Must
Management according to specific dates.

* For example Settlement Limits for Redemption and
Coupon Payment Dates, after which they revert to

normal.
REF_TB_028 Reference Data Ability to define limit tolerances (soft and hard), Must
Management workflows and associated actions when these limits

are exceeded.

* For example, notifications, queues for release, block
trade entry etc.

ID
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Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management
ID

REF_TB_031 Reference Data Ability to define an expiry date against individual Must
Management limits (Trading, credit, settlement, book).

* This covers setting reminder date or period (e.g. 30
days prior to expiry date) that will generate associated
notifications.
REF_TB_032 Reference Data Ability to define limits that apply to multi-party trades Must
Management and the associated workflows that determine transfer
of credit exposure between Counterparties/Central
Counterparties.
REF_TB_033 Reference Data Ability to attribute Credit Ratings to entities, for Must
Management example Counterparty, Issuer, and Country records. It
will generate necessary notifications and workflows,
subject to business rules.

* Credit Rating Agencies to cover, as a minimum

**S&P
**Moody's
**Fitch.
REF_TB_038 Reference Data Ability to create, amend and deactivate currencies. Must
Management Adheres to ISO 4217 standard

*major currency
*minor currency

REF_TB_039 Reference Data Ability to set a base currency from a list of currencies Base currency is the currency Must
Management and to apply currency to all trades in a multi-currency  that is maintained in the chart
ledger of accounts
REF_TB_041 Reference Data Ability to set reporting currencies Must
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Part A Requirement

Reference | Code
ID

REF_TB_043

REF_TB_044

REF_TB_045

REF_TB_058

REF_TB_063

REF_TB_075

REF_TB_005

IT SERVICES CONTRACT

SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business Process
Level 1

Management

Reference Data
Management

Reference Data

Management

Reference Data
Management

Reference Data
Management

Reference Data
Management

Reference Data
Management

Reference Data
Management

Functional Service Requirement
Reference Data Management

Ability to create cross rates from existing rates held in
the currency table

Ability to store multiple currency per country e.g.

* UK - GBP & GBX
* China - YUAN & RMB
Ability to maintain the relationship between the base

currency and other tradeable currencies, e.g. EUR-
USD, GBP-YEN for both Bid and Offer

Ability to maintain Accounting reference data e.g.
account codes in the sub ledger

Ability to create, amend, deactivate accounting rules
used to translate trading data into GL entries.

Ability to attribute accounting entries and aggregate
within several Books by product into a summary level
book

Ability to maintain (create, amend & de-activate)
Aliases for reference data e.g.

* Books/Profit centre
* Counterparty
* Instrument
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Priority

Must

Could

Must

Must

Must

Must

Must



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Business Process Functional Service Requirement Business Rules & Notes Priority
Level 1 Reference Data Management

REF_TB_015 Reference Data Ability to maintain logical groupings for reference data Must
Management e.g

creating a subset of counterparties for a trading
activity

REF_TB 083 Reference Data The ability to apply business rules to static data Must
Management records. E.g.

* Customer rounding/truncation conventions

* Customer instrument code is mandatory and follows
a particular pattern
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SUBJECT TO CONTRACT

OFFICIAL SENSITIVE

Business Process
Level 1

Reference Data
Management

REF_TB_088 Reference Data

Management

REF_TB_093 Reference Data

Management

REF_TB_094 Reference Data

Management

IT SERVICES CONTRACT

Functional Service Requirement
Reference Data Management

Ability to notify teams when static data is created,
amended or de-activated.

Ability to create & maintain a list of “Trade types” in-
order to process a product type for different business
scenarios e.g.

* Cash out —for Fees
* Cash In —for Lottery proceed

Ability to use instrument static data for gilts, gilt strips
and Treasury bills from the Customer's in-house
database.

Ability to enter reference data into the solution by

* direct input via the application
* Secured bulk upload functionality
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For example, if a new Must
counterparty is added to the
system and this flows into the
Sub ledger , then the Finance
business users should be
alerted to this fact by the
system. Or, a change is made to
SSls, an alert is generated to
Compliance (either to verify or
for info only).

* Transaction types could be
used for any payments or
receipts applicable to products
that affect PWLB, DMADF and
CRND.

Must

* Transaction types may be
used for activities that impact /
or not impact the cash balance
of a portfolio.

Must

Must

Priority



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Business Process Functional Service Requirement Business Rules & Notes Priority
Level 1 Reference Data Management

*Secured Programmable Interface (API)

REF_TB_049 Reference Data Ability to store multiple holiday calendars based on Must
Management country, currency, region, financial centre and
exchange e.g. Regional holiday calendars
REF_TB_050 Reference Data Ability to create, amend and delete (deactivate) Must
Management calendars
*Standard
*Customer defined calendars e.g. PWLB
REF_TB_052 Reference Data Ability to apply multiple holiday calendars against a Must
Management trade e.g. an FX trade will take into account both
calendars for the underlying currencies
REF_TB_092 Reference Data Ability to support day count convention types used by Must
Management the Instruments on the Customer product list. For
example

* Money market basis: actual/360
* Actual/365 fixed

* Actual/365 or actual/actual

* Eurobond basis (30E/360)

REF_TB_011 Reference Data Ability to maintain (create, amend, de-activate) Must
Management Instruments.

* As a minimum, the solution covers the instruments
listed in the Product list.
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OFFICIAL SENSITIVE

Business Process Functional Service Requirement Business Rules & Notes Priority
Level 1 Reference Data Management
Reference Data Ability to create and maintain Instruments traded on
Management different markets e.g. VOD.L in London, VOD on
NASDAQ
REF_TB_017 Reference Data Ability to maintain Issuance History of Gilts & T-bills Must
Management such as

*QOriginal issuance
*Re-openings
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OFFICIAL SENSITIVE

Part A Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management

REF_TB_091 Reference Data Ability to create bond instruments of any maturity i.e. Must
Management there shouldn’t be any limitations regarding the
longest maturity supported by the system.

REF_TB_034 Reference Data Ability to maintain asymmetric call thresholds, Must
Management haircuts and Contract Types as defined under
GMRA/ISDA contracts.

* Threshold Amounts defined in the agreements by

Rating Band.
REF_TB_035 Reference Data Ability to apply valuation haircuts to specific stocks. Must
Management These haircuts will influence the Mark-To-Market
portfolio valuations as part of Collateral Management.
REF_TB_037 Reference Data Ability to maintain a register of current eligible Must
Management collateral for use (deliver or receive) for Trading and

Variation Margining. And also able to define Collateral
across all, some or specific Counterparties.

REF_TB_001 Reference Data Ability to create, maintain & de-activate legal entities. Must
Management For example create multiple legal entities such as
* DMA
* PWLB
* Benchmark
* CRND
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Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management
ID
REF_TB_002 Reference Data Ability to create and maintain a multi-level book Books are currently referredto ~ Must
Management hierarchy within each legal entity. as profit centres by the
Customer.
REF_TB_004 Reference Data Ability to include or exclude books within a hierarchy Must
Management rolling up to parent books
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Requirement | Business Process Functional Service Requirement Business Rules & Notes Priority
Reference | Code Level 1 Reference Data Management

REF_TB_007 Reference Data Ability to specify Non-trading (e.g. roll ups/parent Must
Management books) and Trading books within the entity at book
level
REF_TB_053 Reference Data Ability to create, amend and deactivate users Must
Management
REF_TB_055 Reference Data Ability to apply permissions to roles/profiles Must
Management
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3.7 Non-Functional Service Requirements — Detail

C9A - BUSINESS AREA: BUSINESS DELIVERY — NON-FUNCTIONAL

Requirement | Business Process Non-functional Service Requirements Business Rules & Notes Priority
Reference | Code Level 1
ID
NF_MA_001 Technical Ability to run the solution on Microsoft technology stack, for Should
example Windows, SQL Server, Internet Explorer 11 / MS
Edge.
NF_JF_003 Technical Ability to deploy a multi tier network architecture, e.g. 3 tier Should

(DB server, Application server, client).

NF_JF_017 Technical Ability to work in conjunction with Antivirus software, Must
including support for ON Access Scanning.

NF_MA_ 007 Technical Ability to maintain configuration parameters in a secure Must
location.
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Business Process Non-functional Service Requirements Business Rules & Notes Priority
Level 1

NF_MA_012 Technical Ability to run components on WebServers. Could

*Supplier to provide list configuration options for these
servers.

- NF_JF_006 Technical Ability to support Microsoft Windows Server (2012 or later Should
versions).

- NF_JF_008 Technical The Supplier will document the Customer hosted solution Must

117
IT SERVICES CONTRACT



DMO SUBJECT TO CONTRACT SUPPLIER
OFFICIAL SENSITIVE

Part A Requirement | Business Process Non-functional Service Requirements Business Rules & Notes Priority

Reference | Code Level 1
ID

NF_MA_018 Technical The system will be extensible and upgradable without major Must
effort or disruption

NF_MA_019 Technical Ability to utilise Opensource components. Should

NF_MA _020 Technical The solution will be built upon a modular design that will Should

allow for individual components to be upgraded and
developed without affecting the system as a whole.

NF_JF_009 Technical Ability to support 100 or more concurrent users without Must
performance impact. Current usage 68.

* Supplier to state performance & capacity thresholds
NF_JF_010 Technical The system will offer high availability, i.e. 99.9% uptime, e.g Must
via the use of VMWare

NF_JF_011 Technical The system will be fault tolerant, e.g. via the use of VMWare Should
NF_JF_013 Technical Ability to factor in all future growth in terms of database *The Supplier will Should
sizing and processing capacity without the need for future document their approach
scaling. to horizontal and vertical
scalability
NF_JF 014 Technical The system will have acceptable response times for login, Must
user interaction, data retrieval and processing
NF_JF_021 Technical Ability to integrate with Swift Alliance/NLS. Must
NF_JF_022 Technical Ability to integrate with SolarWinds Orion. Should
NF_MA_022 Technical Ability to demonstrate the ability to define workflows in a Should

clear, efficient manner including pre-Production, workflow
definition, testing, import/export and audit.
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Part A Requirement | Business Process Non-functional Service Requirements Business Rules & Notes Priority
Reference | Code Level 1
ID

NF_IH_008 Security Ability for all application and data access levels Must
permissioning to be set by the System Administrator.

NF_IH 011 Security The system will have the ability to revoke, suspend or Must
modify access rights at group, and user level and provide a
full audit trail.

NF_IH 014 Security Ability to allocate each authorised user a unique user name Must
(user-id) and a password.

NF_IH_015 Security The system will be able to integrate with Active Directory Should
(currently 2012)

NF_IH_016 Security The system will store passwords in an encrypted/ hashed Must
format.

NF_IH 018 Security The system will allow password policies to be implemented, Must

in line with the Customer's security policy, e.g. Minimum of
8 characters, include U & L case, numbers etc. frequency for
changing passwords, and provide a reminder of password

expiry.

NF_IH 021 Security Ability for System Administrator to set session time out, Should
including by user roles

NF_IH_022 Security Ability to set operating hours of the system. Should

NF_IH 023 Security The system will provide single sign-on (SSO) if the system is Should
part of a wider suite of applications.

NF_IH_024 Security The system will provide configurable two-factor Should
authentication.

NF_IH_025 Security The system will demonstrate compatibility with assistive Must
technology.
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Part A Requirement | Business Process Non-functional Service Requirements Business Rules & Notes Priority
Reference | Code Level 1
ID

NF_IH_026 Security The system will not depend on the perception of colour to Must
convey information.

NF_IH_027 Security The system will be able to make desktop accessibility Must
options available from within the application or through 3rd
Party tool in compliance with EN 301, e.g. screen reader,
font sizes, display colours

NF_IH_028 Security If the system has a browser based GUI it should comply with Should
W3C Web Content Accessibility Guidelines (WCAG) 2.0 to
AA.

NF_IH_029 Security Ability to apply security patches/updates in a timely fashion Must
without significant interruption to the availability of the
system.

NF_IH_031 Security Ability to maintain an audit trail of changes to user profiles Should
and permissions.

NF_IH_033 Security The system will provide unalterable audit trails, of which the Must
minimum requirements are:

* All transactions identified by username
* Date and times of transactions
* Transaction activity:
* Details of new, modified, deleted records
* User Records Accessed
* Failed and successful login’s
* Record of privileged access
* Ability to report on all of the above
NF_IH_006 Security Ability to backup data at Customer specified frequency, e.g. Must
daily backup, full vs incremental backup.
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Part A Requirement | Business Process Non-functional Service Requirements Business Rules & Notes Priority
Reference | Code Level 1
ID

NF_IH_007 Security The Supplier will detail the restore procedures for Must
recovering backup data.

NF_IH_034 Security The system must use standard, recognised communication Must
protocols.

NF_IH_001 Security Ability to capture and retain historical data in accordance Must

with the relevant legislation, regulations and standards for
retention requirements (such as the Limitations Act 1980,
MiIFID, etc.).
NF_IH_002 Security The system will comply with both the Data Protection Act Must
1998 and GDPR in terms of data integrity, security and
confidentiality.

*The solution should comply with both the Data Protection
Act 1998 and GDPR in terms of data integrity, security and
confidentiality.

NF_IH_003 Security Ability to support SWIFT's 'local authentication' when Should
interfacing with the SWIFT Alliance System.

NF_IH_004 Security The system will be able to meet SWIFT certification Should
requirements

NF_IH_035 Security All cryptographic primitives, algorithms and protocols Must

employed by the Solution must be widely deployed and
recognised as ‘default’ components in the context of
scrutiny.
NF_IH_038 Security The system will provide a mechanism to preserve the Must
integrity of stored data.
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NF_IH_030

NF_IH_037
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SUBJECT TO CONTRACT SUPPLIER
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Business Process Non-functional Service Requirements Business Rules & Notes
Level 1

Security The system will be able to produce a list of users currently
registered together with facilities and security levels
assigned to them.

Security A hosted system to have all its data centres located in the
UK
Security The Supplier will provide details of their business continuity

plan and any facilities that will be provided.
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C10A - BUSINESS AREA: BUSINESS DELIVERY - IMPLEMENTATION

The Implementation requirements are set out in Annex 2-1 of Schedule 2 (Implementation).
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3.8 Support and Maintenance Service Requirements — Detail

C11A - BUSINESS AREA: BUSINESS DELIVERY - POST IMPLEMENTATION

Requirement | Business Business Support and Maintenance Service Business Rules & Notes Priority

Reference | Code Process Level 1 | Process Level 2 Requirements

PI_SK_001 Post- On-site post The Core Service Hours 6am - 8pm To include two month end Must
Implementation implementation (minimum, including support for any End-  cycle within warranty period
support of-Day/Start-of-Day batch processes) on-

site technical support for at least the first
week following implementation, then
gradual step-down during warranty

period.
PI_SK_002 Post- Handling / The system will provide an administrator ~~ Automated email alerts; Should
Implementation raising of dashboard that provides an overview of executive escalation
support issues,  system health (e.g. active services),
including utilisation (e.g. memory usage), and

critical support  system-related notifications etc.
issues (outage),

prioritisation,

escalation and

status

communication.
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Part A Requirement | Business Business Support and Maintenance Service Business Rules & Notes Priority
Reference | Code Process Level 1 | Process Level 2 Requirements
ID
PI_SK_ 004 Post- Future Core Service Hours 6am - 8pm 6am - 8pm minimum plus Must
Implementation Professional (minimum), preferred 24/5 - with option option for extended hours 24
service Team, for weekend cover for upgrade /5
support / implementations, testing etc.

service hours
and support
management
especially in the
first weeks after
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Business
Process Level 2

Part A Requirement | Business

Reference | Code Process Level 1

ID

changes,
upgrades and
interim releases

P1_SK_006 Post- Customer
Implementation relationship
management
PI_SK 008 Post- Strategy to
Implementation minimise
release and
enhancement

IT SERVICES CONTRACT

SUPPLIER

Support and Maintenance Service Business Rules & Notes

Requirements

production for critical patches (e.g.
security updates).

Ability for the Customer to opt-out of
taking non-critical updates or updates
outside of enabled functionality (i.e. skip
a release).

* General ServiceDesk e-mail available
during Core Service Hours (6am - 8pm
(minimum).

*Escalation point (customer services
manager) - must be a named individual

*Account Manager (financials, quotes
etc.) - must be a named individual

*Senior Supplier Executive must be
contactable by the Customer's Senior
Management.

*Named individuals from the Supplier and
Customer contact details to be stipulated
in the Contract.

The Supplier will document the system
architecture of modular components,
including the relationship between
components and if/how software releases
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Business

Process Level 1

PI_SK_009 Post-
Implementation

PI_SK 010 Post-
Implementation

PI_SK_011 Post-
Implementation

IT SERVICES CONTRACT

Business
Process Level 2

impact on
existing
customisations
and integration
Software
Release

Software
Release Testing

Software
Release Testing
Automation

SUPPLIER

Support and Maintenance Service Business Rules & Notes

Requirements

and customisations can be isolated for
testing and assurance purposes.

*The Supplier will make available formal,
comprehensive release notes ahead of
software releases, patches, and major
upgrade implementation.

*The Supplier will provide details on the
delivery mechanism for Software Releases
and associated documentation e.g. email,
website portal etc.

The Supplier will document any
performance and non-functional testing
against agreed benchmarks as part of
Software Releases, conducted by the
Supplier.

The Supplier will document any in-built
automated regression testing on
functional and non-functional testing. E.g.
Trade Lifecycle, Load Testing, Volume
Testing.
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Part A Requirement | Business Business Support and Maintenance Service Business Rules & Notes Priority
Reference | Code Process Level 1 | Process Level 2 Requirements
ID
PI_MA_001 Post- Management of The Supplier will document the process Must
Implementation standard for Customer -requested customisation to
functionality the system.
development:
prioritisation, It is expected that the process will
definition, include, as a minimum:
testing, training
and release * Supplier to provide documentation

templates for submitting requests.

* Capture and record the request,

assigning a unique identifier.

* Investigation/consideration into the

work will be undertaken by the Supplier
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PI_MA_002

PI_MA_003

PI_MA_004

PI_MA_005
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SUBJECT TO CONTRACT
OFFICIAL SENSITIVE

Business

Process Level 1

Post-
Implementation

Post-
Implementation

Post-
Implementation

Post-
Implementation

Business
Process Level 2

Change Control
Process

Ongoing
interface
development
and integration

Ongoing system
configuration
responsibilities

Ongoing system
configuration
responsibilities

SUPPLIER

Support and Maintenance Service Business Rules & Notes

Requirements

free of charge, prior to authorisation on
whether to proceed with the change.

* Regular updates on progress of
development, testing, and planned
release date(s).

* Appropriate training and support
documentation.

The Supplier will adhere to Change
Control Procedures for software and
configuration changes to the system.
The system will allow for integration with
external datastore(s) in order to produce
a continuous dataset with historical data
from the current system for reporting
purposes. This may utilise the use of APIs
(See NF_MA_009).

The system will allow current
configuration to be viewed and easily
imported/exported between
environments e.g. to support
configuration management of non-
production environments.

The system will maintain an audit history
of changes to configuration, including
usernames and times of changes. This
audit history will be reportable.
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PART B - SERVICE REQUIREMENTS

[Note to Bidders: For the purposes of Contract signature, this Part B will be populated by: (i)
setting out an overview of the Supplier Solution in Paragraph 2 below; and (ii) setting out the
detailed Supplier Solution using row by row responses against the Customer’s Service
Requirements (from the table in Part A of this Schedule) and setting that content out in a table in
Paragraph 3 of this Part B below. The content to be populated in Paragraphs 2 and 3 below will
also contain / align with the Bidder’s solution as set out in the Tender.]

[Note to Bidders: For the purposes of responding to the Tender, Bidders to review the instructions
in Attachment 3 of the ITT.]

1. INTRODUCTION

1.1  This Part B of Schedule 3 describes how the Supplier Solution shall comply with all of the
Service Requirements set out in Part A of this Schedule.

1.2 The Supplier shall provide the Services without any disruption to the Customer, save as
otherwise set out in this Contract.

1.3 The Supplier shall supply the Services in accordance with this Contract, including the
Implementation Plan to meet the Customer’s Service Requirements.

1.4 In the event of any conflict between the provisions of Paragraph 4.3 of this Part B of
Schedule 3 and the provisions of Paragraphs 4.1 and 4.2 inclusive of this Part B of
Schedule 3 then the provisions of Paragraph 4.3 shall take precedence and prevail over
Paragraphs 4.1 and 4.2, inclusive to the extent of such conflict or inconsistency, save
where Paragraphs 4.1 or 4.2 inclusive provide for an enhancement to the Services, in
which event the Supplier shall deliver the enhanced Services.

2. OVERVIEW OF THE SUPPLIER SOLUTION

2.1 [XXXXX]
211 [XXXXX]
212 [XXXXX]
2.2 [XXXXX]
221 [XXXXX]
222 [XXXXX]
2.3 [XXXXX]
231 [XXXXX]
232 [XXXXX]
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3. SUPPLIER SOLUTION

[Note to Bidder: the table below (note: this table below is known as as the “Requirements
Response Template” in Attachment 1 of the ITT) will be populated as part of final tenders prior to
Contract signature. The Bidders will also be required to provide content in relation to the table in
this Part B for the purposes of its ITSOS response. The Customer reserves the right to change the
table format and headings of the table post OJEU but prior to requesting the ITSOS response.]

The Supplier will re-create the table layout below for each business area.

e Columns Part A Reference ID, Customer’s Requirement Code and Customer’s Service
Requirement: the Supplier will copy the content from Part A.

o The next 3 columns (Is Service Requirement Available as Standard software with
current version, If not, will requirement be delivered in full by end of 31 Oct 2018 and
Additional Supplier Solution response (if required)) will be populated by the Supplier at
the ITSOS stage

o The last column (At Final Tender - Details of development to be completed by 31 Oct
2018) will be populated by the Supplier at as part of final tenders.

e The 3 rows (C5A_049, C7A_005 and C2A_002) below are only for illustrative purpose.

o The final three columns will be removed prior to contract signature, having been
included below for the purpose of enabling the Bidder to provide a response to each
Service Requirement and to denote the priority level ascribed by the Customer to each
Service Requirement.

e Bidders to review the instructions about how to respond to this Part B in Attachment 3
of the ITT.]

Part A Customer’s | Customer’s Service | Is Service If not, will | Addition | At Final
Referenc | Requireme Requirement Requireme | requireme | al Tender
elD nt Code nt nt be Supplier
Available delivered Solution | Details of
E in full by response | developme

Standard end of 31 (if nt to be
software Oct 2018 required | completed
within ) by 31 Oct
current 2018
version?

SE_PR_007 Ability to receive Partial Yes Zero
market data with values
positive, negative not
and zero values. currently

supporte
d

PR_TB 06  Ability to accessthe No Yes On
Bond calculator Vendor’s
(algorithmic/calculat road
ion engine) via an map for
API. delivery
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Part A Customer’s | Customer’s Service | Is Service If not, will | Addition | At Final
Referenc | Requireme Requirement Requireme | requireme | al Tender
elD nt Code nt nt be Supplier
Available delivered Solution | Details of
as in full by response | developme

e GET end of 31 (if nt to be
software Oct 2018 required | completed
within ) by 31 Oct
current 2018
version?

Dec 2017
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