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Wallstreet FX — The VWallstreet FX Sigma release is the sum of many years

FX market experience condensed into a radical new technology platform

The Wallstreet FX Sigma release is the sum of many years FX market experience FAST FACTS

condensed into a radical new technology platform. Wallstreet FX Sigma is orientated

specifically for the FX and STIRT user community fo deal with the challenges they = Incorporating a pure Java solution
face. Wall Street Systems has worked with the leading players in the FX market fo built on top of industry standard JEE
deliver successful projects for over 20 years. This expertise, product innovation and application servers and an Eclipse Rich

best market practice now comes together in Wallstreet FX Sigma. Client User Interface.

Designed with the user in mind, Wallstreet FX Sigma offers front office sales and

‘ . QSIS ‘ Hee s L - Designed to redefine the user experience
trading users a flexible workspace in which to manage client relationships, maximise

trading performance and control risk. Flexible workflow tools ensure that trade and sef the new standard for FX

processing operations can efficiently handle increasing volumes in a complex and solutions.

dynamic environment. Wallstreet FX Sigma delivers robust controls and an open - FX and STIRT focused.

architecture that positions clients to handle the changing regulatory environment and

new market processes. Wallstreet FX Sigma release is the new generation technology - High volume, fast consuming FX trade
platform for the FX markets. processing engine designed to work in

concert with the FX market infrastructure.
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WALLSTREET FX SIGMA
RELEASE PROVIDES:

STREAMING
EXECUTABLE RATES

* Sales Traders have the ability to execute frades
on sfreamed rafes.

* Rates are userdefined and dynamically
adjusted based on pre-configured customer
margins and limits.

» Quote processing for over limit trades.

« Trade booking for both fully completed and "to
be completed’ deals.

* Ergonomically designed interface provides
the trader with views of all in rates or points,
inverfed rates and customisable end-user
layouts for currency pair configurations.

COMPLETE FRONT
OFFICE SOLUTION FOR
FX AND STIRT DEALERS
AND SALES TEAMS

« Configurable multi-entry deal capture.
« Configurable trade blotters/deal queries.

* Real time spot positions and P&L by currency/
currency pair.

FX value date position and P&L ladders by
currency/currency pair.

Short term funding and detailed liquidity risk

views.

Inferest risk views including spof risk, PVO1s
and hedge equivalents.

Consolidated position, risk and P&L reporting
by desk, branch, region and company.

Customer dashboards, including customer
positions and P&L, sales margins and volumes
and frading statisfics.

Consolidated margin and volume reporting by
customer type, sales region and sales force.

Counterparty credit exposures, frader
limits, position limits and trade surveillance
monitoring.

Complete audit history of frade life cycle and
system processes. Open database model to
comply with regulatory reporting requirements.

Standard market and cusfom interfaces for
seamless integration fo external frading
venues, 3rd party vendors, in-house
proprietary systems and market data providers.
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COMPLETE BACK OFFICE SOLUTION

Infegration: Standard inferfaces fo popular industry platforms
and development toolkif fo interconnect with other applications.

Exception management: Dynamic rule and role based
exception handling configured to client policies.

Workflow and escalation: Asset aware transaction lifecycle
definition and escalation criteria.

Confirmation and matching: Muliimedia and customizable
confirmation generation, extensive end client confirmation
preferences, efficient matching machine.

Cash management: Daily and shortferm bank account
management, longer term liquidity profiling, cash concentration,
targef balancing, balance justification, interest charge
reconciliation, error financing and claims.

Setlement and custody: High and low value payments, receipt
management, allparties CLS solution, current accounts, netting,
custody and stock records, commercial payments.

Cash reconciliation: Infraday and post day cash account and
ledger reconciliation, bank balance and transaction reporting.

Client services: Web based access tfo static data management,
transaction verification, netting management and sefflement
status.

Key Performance Indicators (KPls): STP profiling, work
allocation, transaction throughput, non-STP fraffic, processing
fimes, historical analysis.
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FEATURES

* Seamless integration fo your internal systems and processes

* Dynamic workflow management and case escalation

e Centralised monitoring and surveillance tools to intercept

suspicious activity

e Performance metrics and efficiency modelling

* Proven, reliable and extensive back office processing

« Ongoing solutions fo sfay ahead of changing market

practices

0

Ruie Set Overview v

®

2 Static Data
SROADefault Rule 5

¢ ~ WHoesrooers

(B

T

it Centres | [ SERMonitor | §, Customer X
RTFC1 BKNK

Tokyo  MewYork London

o *
EA0] [
)

= owor = o
2ot Cantiguration G111 I ] Refresn Al &
53] Positions &7 = B[ margin crart 52 =
sews 5000000000 6949500000 -1029,100.00 e oume
| mwews . seozss00 ssBass2 600000000
|GG 1620711102 40405000000  SASOZS0000 337276747 15522000000 e 2,000000,000
rowews 00110000000 5000000000 5647257041 = -
| wwaws 10000000000 3575479000
2 2,250 1,500,000,000
T 00000000 1440001000 2000
| movams | 10097713073 ~100000,000.00 1750 1250,000000
| omecmer 110813196800 4500000000 16583156484 1500 1,000,000,000
1,250 -|
o o 13015000 &0 58000000
_— 0 so0000000
=
] =] 2soama00
O o .
S
= &é & £ i il
O (s 53] =5
O o ) o 0 570
= py— P T——T—
O oone BTSNy
O B 42w
_ © Largest Deal 19,542,045.00 10,000,000
= 200,
1 !
P A S PSS
F&wEE
[ | anmsooso  aaseezs  semaasisi | &
 —— —— 0

5 @ I100A Quee # Agpoved
= [ actions.
(5] Mot Vet Approved
= @ I PaylReceive = PAYHENT
= @rastue
= 5] actions
as
= G trpay ssivenng
= (] Adions

CEE

[ ilatersl Nettings
5 @ If Counterparty Type = INTR
= B adions
Internal Settlements
= <@ 1551 Pyt et ~ INTERNAL
= 51 actions
[ Internal Settlements
& @ 1Pay Accontis s Curt Account
= [ adions
Internal Settlements
(= <@ I Satienent Crtr does NOT suspertPaymrt Hethod
= B actions
5 Outside Adjustments.
= @ TFvshn Dte < ToDAY
= ) adions
5 Outside Adjustments.
= B actions
(=] Future Payments

Diasnoe
G Corterprty Type = NTR
G i Vawe Date < TODAY
11100 Gueve # ggrovea
1t pay Accaun i 2 Curent Acoaunt

G 1 SSipayment Metho « NTERNAL.

< tpay sSiveting

W Receve Acoourtis a Cusrent Acsount

& it Recene sSineting

G Settement Certr does NOT support Payment Wethod
oo

5] Bltersi Nettngs
as
5] Dus for Reease
5] Evecate Defot Rules:
Extermal Agproval Pending
External Approval Review.
] Extemal Receirts
5] Fuure Paymerts
ntornal Setemerts
] Not et Approved
L] F v =

Back office rules engine

50001

5 P i CT—]

(] 5 Postions ] Liauiay (1] iy

Centies [ SERMonitor | 8 Customer
FAC1 3

BRI

Hew York

7 Positions ) |« 5 @
746X FORWARD

EACls) -

H

A <

=0

ot G S| o s

A
*

Refresh Al &

000 -1,029,100.00 0.00 ~50,000,000.00 000 0.00 69,495,000.00
000 9825477 000 -50,000,000.00 0.0 0.00 68397,70129
000 9825477 o000 -50,000,000.00 0.0 0.0 68397,70129
1,000,000.00 -151,748,087.48
1,000,000.00 ~151,748,087.48 -109,364,146.40 101,975,083.46. 9722491922 -5,047.221512.00 14,934,084.59
1000,000.00 5277562548 -109,364,146.40. 101,975,083.46. 9722491922 -5,047.221512.00 15934,084.59
32857244
12,000,000.00 -152,775,626.48
-109,364,146.40 -5,047.221512.00
612968.33) 132857214 157.224919.22. -5,047.221512.00 3080211541
12,000,000.00 2,953,413 612980.33
12,000,000.00 2,953,413 612988.33

3 ot v v - [ ol

O || Liouidny Bloter 52 |

Asof | 01052009 [7) Configuraion -

-1029,10000

-50,000000.00

69,495,000.00

o

1127,354.77

1,007.20871

1000,000.00
15181634225
-109,364,146.40
101,975083.46.
97,224,91922
-4,106,121512.00
500895371

T 5

[0 [ e e e | o0 =

1000000000 ZAREF 2005060100032 10862005 P
4500000000 ZAREF 2009060100016 0302008 P
10000000000 ZAREF 200906010003 03082008 P
13534000000 ZAREF 009080100012 03062008 P
$04T25T041 ZAREF 2005060100015 10082008 P

100000000 ZAREF 200300100120 02072008 P

42154478 oaosz0s P
-1.396,20016 oaesz0s P
99810008 oags208 P

 BANK OF NKLTD
xF X
Fxs 5
Fxs 8
Fxs. B
3 il
~ PrsaLe
L 80
 zerx
Fxc s
Fxc ]
Fxc 8

Liquidity risk and short term funding

CONTACT US

North America HQ
+1 212 809 7200

info@wallstreetsystems.com

Europe HQ

+44 (0) 20 3170 3000

www.wallstreetsystems.com

Asia HQ

+65 6232 2365

Wall Street Systems — Empowering Treasury, Trading and Sefflement
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