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Business Function and Financial Instruments »
LIBOR to Risk-Free Rates (RFR) Transition

Wealth Suite is enhanced to support Risk Free Reference Rates (RFR)
calculations that replaces IBOR. Daily transactional based, backward looking
RFR rates are captured and used in the financial calculations. The following
RFR calculation methods are supported:

« Plain Arrears

Lookback - Narrow Definition

Lookback - Observation shift

« Lockout

o Lookback with Lockout

This feature is additionally offered as integrated solution with Transact-Wealth
Suite.

The topics related to this feature are given below:

LIBOR to RFR Transition

RFR Calculation Methodology

Setup and Usage of new RFR Rates
TTI - Functional Guide

Operation Positions and Fusion » Positions
Update

The Operation Positions and Fusion module is enhanced now with the
introduction of the Positions Update adjustment nature that allows updating or


https://docs.temenos.com/docs/Solutions/Wealth_Suite/WSFO_Foundation/Business_Functions/GUI_Guides/Foundation/Business_Functions/Valuation_Function/Processing_and_Tasks.htm#202212
https://docs.temenos.com/docs/Solutions/Wealth_Suite/WSFO_Foundation/Financial_Instruments/GUI_Guides/Foundation/Financial_Instruments/Fixed_Income/Instrument_Data.htm#202212
https://docs.temenos.com/docs/Solutions/Wealth_Suite/WSFO_Foundation/Financial_Instruments/GUI_Guides/Foundation/Financial_Instruments/Fixed_Income/Instrument_Data.htm#setup
https://docs.temenos.com/docs/Solutions/Wealth_Suite/WSFO_Multientity/Multi-entity_Configuration_Guide/Resources/PDF/TTI/TTI - Functional Guide.pdf
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splitting existing positions without impacting their gross/net amounts through
adjustment operations. This nature facilitates changes of deposits, reference
codes, acquisition dates and so on for positions without impact on the cost
values.

The topic related to this feature is given below:

Position Update



https://docs.temenos.com/docs/Solutions/Wealth_Suite/WSFO_Foundation/Operation_Positions_and_Fusion/GUI_Guides/Foundation/Operations_Positions_Fusions/Position_Management/Operation_Natures_and_Logical.htm#202212
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