


¢ “ centroia  Brokers are Facing Intense Industry Forces
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Q:Centmid“ Key Missions of Centroid24

-

Better Protect Your Capital
Increase Transparency

Improve Operational Efficiency

e

Increase Trading Performance



“Centroid“ Risk Mgt. in the Financial Industry - Similarities to the Airline Industry

* Riskis inherent to conducting the business
 Risk Management is a learning process (evolving case by case)

* Risk Management means sustainable long-term profitability

 Governmental and Non-Governmental institutions that issue Risk Mgt. guidelines
and monitor
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Qv.cent“”d“ Flying Is Fun ...

... up to the moment you need to land ... And you don’t see anything ...




{8 centroia ... In What Airplane Do You Prefer to Sit ... ?

Manual Steering Automated — 3 “pilots” Highly automated —
could be 1 pilot only

DC3 B-747(200) B-747 (400)
> 180 crashes 37 crashes 7 crashes




Market Watch
Symbol

Net AOI

ELRUSD
XALUSD

Centroid24 - Cockpit in Real-Time

33.76%
EURUSD
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Control and monitor risk and
performance at-a-glance
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g(ﬁentrnid“ Areas Covered in Centroid24 — Risk Management

Risk Performance
Management Management

A

Business Intelligence
/ Reporting

Trading
Monitoring
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@ cenrroia Risk Management Guidelines (Group of Thirty)

I Identify the entire portfolio positions regularly
I Measure revenue components regularly

Measure value-at-risk and compare it to market-
risk limits regularly

Regularly perform simulations to determine how
the portfolio would perform under stress
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Net AOI

VaR 96%

' 4 Supports You in the implementation of a Risk Mgt. Framework
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“Centroid“ Continuous and Automated Account Profiling

Based on risk factors that can be parametrized, you can assess real-time the risk profiles of your accounts,
analyse their evolution and classify them into different categories
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g '&Centroid“

S Moving from Subjective Risk Judgement to Risk Quantification

For a same number of lots, the Value-at-Risk of your portfolio could vary from a factor 1 to 3

Portfolio

Volatility

Correlations
» VaR95%
Size of Lots

Directions




g(ﬁentrnid“ Areas Covered in Centroid24 — Performance Management

Risk Performance
Management Management

%

/ Reporting - Monitoring




Provides Real-Time Profitability for the Current Month

Market Watch VaR 95% Risk Management
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Live tracking_of the
monthly performance
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e

Frequency

Portfolio

$500,000 EURUSD

$400,000
$300,000
$200,000 - XAUUSD
$100,000 ' X USDIPY

XAGUSD
AUDUSD
NZOUSD

33.76% $0 B 2 D)
EURUSD S Rush
usoIpy

GBPUSD
0 20

Gross P/ 525,608
Commision Revenue 88,127
Commission Rebates 150,845 Instrument Login Net AOI
Net PAL 462,887 EURUSD s

Spread Revenue 178,783
Company Net Ol 370.78

Revenue P/M 157




Instrument

Porifolio
AUDCAD
AUDCHF
AUDJPY
AUDNZD
AUDUSD
BP
CAC
CADCHF
CADJPY
CHEJPY
(Crude0 >
Realized Principle
Realized Cover
Unrealized Principle
Unrealized Cover
DJ
DX

Profitability Breakdown at Instrument Level

Gross PIL Commision Revenue Commission Rebates NetP/L Spread Revenue

774,536
276

A7
2,017
674
-12,062
-601

-5

1,091

34,003 10,387 758,214 185,591
0 -25 251 142
0 -6 -24 42

o nne ACC

Drill-down profitability at
instrument level
-348 -325
-1 4
-3 1.088

Compute Break-Even Points

21,402 13,776 88,945 14,738
21,402 13,776 24.0M 14,354
0 0 0

0 76,974 444

0 -12.100 0
94,598 b6,131

-23.279 3.439

Break-Even
Price / Day

Break-Even Price
/ Month
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g(ﬁentrnid“ Areas Covered in Centroid24 — Trading Monitoring

Risk Performance
Management Management

y

Business Intelligence A
/ Reporting

Trading
Monitoring




Empowers the Dealing Room

The positions section provides a real-time view of all aggregated client’s positions per instrument

Centroid24 calculates real-time the daily and unrealized P/L and the break-even market rate’s

Positions

Login Profile

6 High Risk
1188 Medium Risk
700 High Risk
6 High Risk
Low Risk
Low Risk
High Risk
Medium Risk
Medium Risk
High Risk
Medium Risk
High Risk
High Risk

Low Risk

Margin Level

1150% E

1337% E

104%

5029% E

767%
767%
1150%

416%

945% E

492% E

379% E

Concentration %
40.1%
45.3%
32.3%
17.2%

66.1%

Instrument

USDJPY
NZDUSD
USDJPY
XAUUSD
NZDUSD

EURJPY

% GBPUSD

% NZDJPY

% EURNZD

EURUSD

% EURUSD

XAUUSD

EURUSD

GBPNZD

Login Net AOI Company Net AOI

-16.34
42 65
-16.34
29.87
42.65
11.18
72.26
-30.19
43.74
58.78
58.78
29.87
58.78

23.95

Volume Long
83.47
72.89
8347
1218
72.89
53.28
144 41

3.06
47.05
238.93
238.93
1218
238.93

38.31

Volume Short
-99 81
-30.24
-99 .81
-91.93
-30.24

-42.1

Login Daily P/L
-13,278
-18,480
8,956
4,200
3,400

-501

Login Unrealized P/L
137,712
-23,890
94,144
132,930
3,400
-501
3,800
45,960
55,650
-210,800
6,938
46,070
164,340

3,228

Login AOI Cost/Day
119.27
0.7477

1193
1,225
07434
136.44
1.6757
89.19
1.6317
1.145
1.1448
1,225.32
1.145

21114
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QCentrnid’-‘“ Areas Covered in Centroid24 - Reporting

Risk
Management

Business Intelligence
/ Reporting

Performance
Management

A

Trading
Monitoring




{7 centroig»  Standard and ad-hoc Reporting

Full statistics on risk, revenues and accounts

$454'300

$2'372'725
$1'096'305
$514'326
$43'591
$7'500
$642'875
$65'145

$345

$22'469
$7'598
$8'980
$11'145
$700
$1'095

$975
$3'646
$49'679

$454'300 $239'645
$572'601
$2'372'725 $454'037
$1'096'305 $277'918
$514'326 $0
$43'591 $0
$7'500 $0
$642'875 $0
$65'145 $0
$8
$345 $0
$0
$1
$22'469 $31
$7'598 $2
$8'980 $419
$11'145 $5
$700 $0
$1'095 $5
$3
$991 $9
$3'646 $6
$49'679 $321

$694'171
$449'631
$2'827'838
$1'374'072
$514'327
$43'591
$7'500
$642'875
$65'145

$345

$22'500
$7'600
$9'400
$11'150
$700
$1'100

$1'000
$3'652
$50'000

713.23%
452.65%
312.81%
370.56%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

598.97%

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

0 days, 18 hours, 18 minutes
1 days, 11 hours, 37 minutes
1 days, 3 hours, 03 minutes
2 days, 20 hours, 32 minutes
1 days, 22 hours, 50 minutes
0 days, 18 hours, 13 minutes
5 days, 1 hours, 28 minutes
1 days, 3 hours, 35 minutes
0 days, 10 hours, 31 minutes
0 days, 16 hours, 30 minutes
0 days, 4 hours, 58 minutes
0 days, 19 hours, 12 minutes
0 days, 2 hours, 30 minutes
22 days, 2 hours, 53 minutes
0 days, 10 hours, 09 minutes
2 days, 18 hours, 06 minutes
1 days, 3 hours, 08 minutes
0 days, 13 hours, 06 minutes
1 days, 1 hours, 48 minutes
1 days, 13 hours, 31 minutes
0 days, 19 hours, 09 minutes
1 days, 0 hours, 09 minutes
3 days, 8 hours, 33 minutes
0 days, 11 hours, 17 minutes

Example of an
“Accounts” Report



gl’:entrnid“ Analyse your Revenue and Profitability

Generate reports per button click

REVENUE STREAM 2014

Coverage Revenue

. - 0,

Commissions 6%
Revenue

13%

Net Profit (2014)

Thousands

Mnmi Al



(¢ centroio Main Functionality - OVERVIEW

Compute Market

Risks (VaR95%)
A Generate
Aggregate Net b PHEdgmflé
Open Interest V | ‘ roposals
Manage
Positions of
your Book
Conduct in-
depth Business
Intelligence s

C - Performance



g(ﬁentrnid“

WHY CENTROID24 ?




Q_{’Centmidu One Tool to Support Key Stakeholders to Better Achieve Their Goals

Risk Committee to Monitor
Board of Director to better protect stakeholders & Control Risk

Dealing Room to execute risk
strategy in line with risk appetite

CRO to implement risk framework &
Manage & Report Risk

CFO to monitor & control
Performance




(& centroid*  Turnkey Solution - Highly Secure and Easy to Implement
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Q:cEntmidu Centroid24 - A Return on Investment from Day 1

* Improve operational efficiency
* Increase trading performance
* Increase transparency (“Insurance” Police)

* Improve your business (through business intelligence)

* Less costly than an internal solution (The savings illusion of the “Do IT Yourself”)




gftientrcﬂtlM

Questions ?

Looking forward to exchange more with you...
During Lunch

or
at our booth at the IFXEXPO on the 27-28t" May

THANK YOU




