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New Features

Additional Exchange / Segment
e NSE Debt Market

e BSE Currency Derivative

Market Data
e View INDIA VIX index feed in four decimal points
e View yield in market watch & MBP for;
o NDM segment based on XIRR / Periodic / Money Market Yield
o CDS FUTIRC based on Periodic Yield
¢ View additional details for NSE Debt contracts
o Credit Rating
o Coupon Frequency
o Last and Next Interest Payment Date
o Years to Maturity
o Days to Maturity

o Base Price

Order Entry
e Place order either in price or yield for NSE debt segment based on Periodic yield or XIRR or
Money Market Yield methodology
e Place negotiated order in NDM segment

e Place order either in price or yield for CDS FUTIRC contract based on Periodic yield methodology

Order / Trade Book

o View Accrued Interest and Total Consideration for NDM segment

e View Counter Broker ID and Counter Account ID for NDM negotiated trade
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Position Window

e View Accrued Interest and Total Consideration for NDM segment

Risk Management
e Following RMS rule added
o Don’t Allow Fill Giveup
o Check holding for Debt
o Scrip margin order level for Debt
o Consider Collateral Only FO including Premium
o Scrip Group Overall Position Limit for SLBM

e View and update holding for NSE Debt segment

NSE Debt Market plug-in
e View NSE Debt segment in new layout with following features

o View active contracts in ‘Active Watch’ for NSE Debt segment

o Contract search based on ISIN and add the same to market watch

o Place order either in price or yield based on Periodic yield or XIRR or Money Market
Yield methodology

o Place negotiated order in NDM segment with Counter Broker ID

o View Accrued Interest and Total Consideration in Order Confirmation, Order Book &
Trade Book

o XIRR/MMY bond yield and price calculator

o Periodic bond yield and price calculator

Other Feature

XIRR based Bond yield and price calculator

Periodic bond yield & price calculator

IRF Calculator

e Generate trade report for NDM segment
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