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Optimizing trade processing thanks to
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Dexia Asset Management

Optimizing trade processing with IBM WTX and
SATISCO FCT V1.0 solutions

By Alain Kunnen
CEO of Satisco




Dexia AM Ildentity Card

A recognized and well-diversified asset manager with S=—r=, @
a global outlook

Recognized global expertise & customized solutions

= Global strategies in Fixed Income & Equity \

= Long experience in tailor-made solutions and asset Alternative
allocation = Equities

= Sustainable & Responsible Investments -
= Alternative Investments Global

Balanced

= Emerging Markets 38%
= Australian Equities o

. - . |
= Liability-driven Investments Money "50%
Market

= Asset-Liabilities Management 8%

= 83% of funds with 3-4-5 stars according to
Morningstar

Committed teams with solid track record Total AuM: EUR 73 bn

(30.06.2013)

= Senior management working as a team for over 12 years
= 501 staff of which 165 Investment & Research professionals
= High responsiveness of 88 Client Relations & Solutions experts

L



Dexia AM Ildentity Card

A recognized and well-diversified asset manager with a

global outlook

Total AuM:

(31.03.2013)

VHNWI

0,
6% Retail
29%

USES

Paris

Australia

PRODUCTION

Luxembourg

CLIENTS

Continental
Europe

UK/Ireland

Australia
(Ausbil)

Middle East
Latin America

Well-diversified Client Base with own depositary banks

EUR 73.2 bn

Institutional
65%

= Governments \
= Social Security entities
= Pension Schemes

34 DEPOSITARY BANKS)
mBelfius
"RBC

= Banks & other Fin. Instit.
= Insurance Companies

= Funds of Funds

= Asset managers

“BONY Mellon
mSoc Gen
mCaceis

QCorporates

= .




Dexia AM Middle Offices TERT 6

LOCATIONS
— Brussels

— Paris

— Luxembourg

\-

Middle Office is the link between portfolio managers and depositary
banks

\

CONTROL FUNCTIONS

— Trade Matching TRADE PROCESSING
— Settlement

— Reco Cash RECONCILATION
U Reco Position

L

&



Dexia AM first interfaces implementations

Merging's and acquisitions brings technical complexity

~

DIFFERENT

PORTFOLIO MANAGEMENT
SYSTEMS

-DECALOG: Classic SRI Funds
PANORAMA : Alternative Funds

Triple’A: private and institutional
portfolio’s

\-GPMS: insurances portfolios

MANY THIRDPARTY \
COMMUNICATION CHANNELS

« COBOL like proprietary interfaces
« SWIFT-like internal interfaces

« SWIFT-standard interfaces

« CSV-lat files interfaces

« FpML/XML standard interfaces

« FAX/PDF workflows

-

DECALOG

PANORAMA

Equities,Bonds

Funds

Forex

Depots a terme
Futures
Options

Repo, Revrepo

Equities, bonds
(Valeurs mobiliéres )

+ RBCFr

Funds 3‘

(OPCVM actif) o——o RBC Lux
Forex Se——e

Futures,Options A DBB
(Marché a terme) \

Equity Swaps o @wcual SOCGEN

Repo, Revrepo
oTC

Tickets par
impression a
distance

Fund DBB
Fore;
Depots a terme Depos Exts

Via DBB(**)
Options
Futures

Repo, Revrepo DEXIA BIL

PMS existant

OTC Paschi
I I DBB
Equities,Bonds Word DEXIA BIL
Funds Wi RBC Fr
Word CACEIS
ePms oo = SOC GEN
Depots a terme Word Tickets par fax
SANPAOLO
Repo, Revrepo Word BANCA
oTc Word INTESA
Légende
Echange de fl
Intartace EAI/Middleware Formats pivots Protocole d’échange

Depositaire VaEcTisateUrI i NSRS

Instrument financier



SWOT Middle Office

-

STRENGTH

~

-

WEAKNESS

SWIFT Knowledge
WTX Knowledge
Settlement Instruction Knowledge

o

-

OPPORTUNITIES

/
~

Larger support of SWIFT by third
parties
Reorganization Middle Office

\

MATCHING = Manually &
decentralized

Bad monitoring

Different trade processes per TP
High maintenance

No replaceable users

/

Increasing number of depositary
banks, brokers,...

Destaffing

New legal rules




Mission

1 tool per function

Objective
1 process internally

Users can be replaceable on different subjects

1 standard communication
Easier implementation of new clients

L



Dexia AM present interfaces implementations é.;:::é??_.\@
Target solution: 1 tool with 1 standard (communication) process

Third Party DB
SS| repository Confirmation process
Metadata Enrichment

Users
Portal

cT™M

Settlement .
Matching

I Proprietary formats Financial format Interbank format Tickets & reports System
Cobol like = XmL - ... FpMI @ Swift




Dexia AM present interfaces implementations é.;_?.:é??_.\@
Satisco FCT V1.0: WTX Transformation Maps

Third Party DB
SS| repository Confirmation process
Metadata Enrichment

Users
Portal

cT™M

Settlement .
Matching

Proprietary formats Financial format Interbank format Tickets & reports System
Cobol like = XmL - ... FpMI @ Swift




WTX Transformer Maps

Native file

& ax0210sve La.dbb.dexwired.net - PuTTY

Enter the rule for this output,
1 =code code_t datatype:New\alues:validation_Pecord

= @ header 7 3 1# Insert_Notepad (RecordWithFlush notepad)

4 &_finction_sqiname_c sysname_t datatype (0:4) P R
ftle_c rame_t datatype (0

mapped & transformed by WTX

4 &_action- e erum_t datatype (0:1)
Output Rule
% a_creation_d datetine_t databype (0:1) .
= @ Insert_otepad
< filer1 code_t datatype (0:1) v [<7xm]l versio:
= @ Recor

2 5 ety e oy stane. Edstatype (7L o [<Executedorders mins=

4 note_c note_t datatype (0: <Header>

1.0" encoding="UTE-8"25

nttn://DAM. AAA.THS . Schemas'>

% = ot ddslive  dsatype (1) et s s
4 fller2 code_t detetype s e <Source>BRU</Source> H 4
< et e s e in XML SW|ft or
<Sourze ID>AAA120810000036</ SoureeID: ]
<Target ID/>

4 a_hostname_c sysname_f dakatype (0:1)
e = < type code_t datatype (0:1))

# a_medule_e enum_t databype (0:1)

< status_s enum_t datatype
4 a_nature_s enum_t datatype (Dt}

4 FlhLine headerLine

4 filer3 cods _t datatyps (0:1)
4 code code | dakatype
% a_status_s enum_t dakatyps (0:1)
# Filer4 code_t datatype
< Fillers code_t datatype
< Codesubd code_t datatype
% a_update_status_cname_t datatype (0:1)

4 a_user_c code_t datatype (0:1)

@ Newvalues
4 scc2_currency cods_t dakatype (0:1)
4 ace2_exch_rate exchange_t datetype (0:1)
4 oce?_nek_amourt_m amourt_t datatype (0:1)
< a3 _currency code_t datatype (0:1)
4 ace3_exch_rate exchange_t datatype (0:1)
4 ace3_net_amount_m amount_t datatype (0:1)
4 acc_currency cods_t datatype (0:1)

4 acc_exch_rate sxchange_t datatype (0:1)

L
4 a_map_storage_r note_t datatype (0:1) 5 it geID>201208101: )_</MessagelDs t
R other formats

<Executedorder>
<Orderldentifications

<System application="CRTS" type='MS">
<OrderIp>100001</Crderin>

</Sysvem>

<Security neme='"FRANCE 0.A.T.I/L'>
<Securityldentification type='ISIN' id='FRO010135525"/>
<Securityldentification type='INTERMAL' 1d='BFRO010135525"/>
<Securityldentification type='BLO0' id='FRTR1.6-07/25/15"/>
<Exchange type="TELEKURS® name='EURONEXT PARTS' id='00025'>

/
<CatationCurrency/>
</Exchange>
Type="MIC T PARIS' id="XEAR">

/Prinsecondlarkets

<CotationCurrency/>
</Exchange>
<BecurityTyps id='BFIOT0" type="AAA'>GOVE</Secur ityType>
</security>
<ExecutionPrice typ
<ExecutionPriceBonds
<CleanPrice>108.115</CleanPrice>
<InflacionFactor>1.1762586</ Inflat ionfactor>
<GrossPrice>127.171198539</GrassPrice>
</Exscut ionPr iceBond>
<Tradebate>2012-08-10</ TradeDate>
<SettlementDate>2012-08-15</Sett lementDates

W' currency="EUR'>108.115</ExecutionPrices

<BrokerInformation>
<SalesBrokerTrading>
<ID type='EMS'/>
</SalesBrokerTrading>
<Clearingbrokers
<ID type='PMS!>NULL</TD>
</ClearingBrokers
</Broker Infornation>
<Executeduantity cypes"N'/>
<HLAEPBUY</Sider
<Instruction type='70'/>
<OrderComsents type='DealToFrent'/>
<Dealers
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Advantages of WTX Transformer Maps l

e Short time to market

e Connection between internal applications or
with external business partners (b2b)

« Treats high volume/Scalable

o Swift Package
— Easy implementation of standard messages
— Easy maintenance with yearly release

e Easy implementation of Tailor-made exceptions




Dexia AM present interfaces implementations T=S L
Satisco FCT V1.0: Routing ====YVS, @

Third Party DB
SSI repository Confirmation process

Metadata Enrichment

CT™M

Matching
System

Settlement

Proprietary formats Financial format Interbank format Tickets & reports
Cobol like — XmL - ...
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FCT Routing

Set up routing via XML parameters
Select transformation process
Setup Input & Output channels:

— Queues

— Folders

— Database

Select archiving location




Dexia AM present interfaces implementations T=S L
Satisco FCT V1.0: Recycling ====TE, @

Third Party DB
SSI repository Confirmation process

Metadata Enrichment

Users

CONIROL
TOWER

CT™M

Matching
System

Settlement

Proprietary formats Financial format Interbank format Tickets & reports
Cobol like — XmL - ...




FCT Recycling of messages

@| H ) fu |: PRD-FISE_TMROALL_TRACING - SESAME MONITORING TOOL = [ £8
Home Create External Data Database Tools =7 e o g 23
» || PROJECT M_ CIMPUT MM MOPRDZ05 OM W45 OLSTPT_DES_ACK_IN.OD0T -REFRESH 300 MES

SUBFROJECT ITB 16384 -event 72201
SEQUENCE |3gngg

ENYIROMMENT IPF!D I

UNIGUEID [201306147247367670030000_7=201
EXECORDER lm— SELECTFILE trra001_501_chonoze wml
M4P [frnsw320_B02Z ain LOGFILE Vo Mer_tmew320_502_201 305141247 3676 7003000072201 log
FAILED IE
UITILMAP [
MSGTYPE |MT320 UTILSTATUS IU
REFERENCE [z34430347695070 UTILOPTIONS

BICFROM IGF\IFF!PF'A UTILIO
BICTO IDXAMBEBB
&RCHIVEFILE

LA NAS farchive /swift M T 3200201 3061 4 Amew320_502_arc_ 201 306141 24736767003

INFO1 | FEEE 0000 72201, bt
2 || inFD2
£
~ | coese WMT320
s
=
B[[FTATE o ARCHIVEEXEC [0
5 | DATETIMEBEFORE [2073061471247:36,7810 EECHET

DATETIMEAFTER |2D1 30614/12:47-36:8000

TAERRMSG

View View Log Recycle PRD |
USERERRMSG Archive File [
OPTIONS Send to SESAME - UAT |

T - -AEW= log/Mer_tmsw320_502_201306141247367670030000_7=201.log

Switch to DataSheet view | Send to SESAME - TST |

Record: 4 4 80of1336 * M ¥ “f Filtered | Search 4 1}

Farm View Num Lock  Filtered |




Dexia AM present interfaces implementations T=S L
Satisco FCT V1.0: Tracing ====TE, @

Third Party DB
SSI repository Confirmation process

Metadata Enrichment

Users
¥
ct

CT™M

Matching
System

Settlement

Proprietary formats Financial format Interbank format Tickets & reports
Cobol like — XmL - ...




FCT Tracing: transmits tracing and log files to
business application

/2 amadeus Web Interface - Dujardin Ludovic [¥] - Windows Internet Explorer provided by DTS

(el |ﬁ, http:,u',l'damwebapps.internal.dexia—am.com,l'Operations,u'nmadeus,u'vlIl'palj el - google.be
S, st i

File Edit View Favorbes Tools

Help

.7 Favarites | o &) Siggested Sites ¥

,"_’é Amadeus Web Interface - Dujardin Ludowic [v]

Asset Management

DEXIA

AMADEUS - SWIFTS

Swift ‘ Target ‘ Source | Message ‘ e
[l 2| |7 @[ |
500003187956 DXFSBEBB
= 500003187956 DXFSBEBB
= 500003187956 GKCCBEBB
[rar] 500003187956 GKCCBEBB

«

|Dc-ne

P tmswack_501_Arc_201305071053539290036001_2601[1].txt - Noteps - o] x|

File Edit Format Yiew Help

Hl:FDlDKAMBEBBAXXXDDDDOOOODD}{2:IED4DXFSBEBBKXXXN}{3:{108:50000318?95:J
(15A;

20:500003187956
PA2AIMEWT

(S4A L ASET

1837 AACCTNS6204522065
SMAMEDEXIA EQUITIES B WORLD TELECOM
1824 DAMEEEE
1B7AGKCCEEEBE

:156:

P30T 201305808

DA 20130507

:30:1, 35074
3Z2BIEURZZ29463, 06

1534 GKCCEEBE:
YRTALSRT

GKICCEERE
133B:USDI00000,
1534010964284

CITIUS3S

(57AICITIUSES

1581 /ABIC/GKCCBEEE
SHAME £ UKW

SACCT S10964 284

4




FCT Tracing: transmits tracing and log files to IT

9= ZJ0ARES | PRD-FISE_TMROALL TRACING - SESAME MONITORING TOOL o = 58

Home Create External Data Database Tools Datashest L] o (=R

o . —ONQUED TEXECORDE | WAP W FALED .| _ WSGIYPE .|  REFERENCE .| BCFROM .| B0 <

I 1 201306171456075230030000_107e01 |10 |tmsw320_502.aix |NO | MT320 |FC62621595001001 |EBABEBBD | DXAMBEBB =
1201306171320061960030000_f3401 |10 |tmsw320_502.aix NO |MT320 | 23466471/775130 |GRIFRPPC | DXAMBEBB
'201306171258034760030000_7001 10 tmsw320_502.aix NO T30 748328541 \REGBEBBA  DXAMBEBB
|201306171257054220030000_f6a01 |10 | tmsw320_502.aix MO MT320 | 74932691 |REGEEBBA | DXAMBEBB
| 201306171255353820030000_f6201 |10 |tmsw320_502 aix MO | MT320 | 06997PECE239232A | OGEFRPPD | DXAMBEBB
| 201306141309077290030000_80c01 |10 |tmsw320_502 aix NO | MT320 | 74867661 REGBEBBA | DXAMBEBB

20130614 1308076650030000_80601 tmsw320 502 aix ,:.MTg‘?U 7486725~ 'REGEIEEIEI:%_ XAMBEBB ]

1 201306141244366280030000_7d801 |10 |tmsw320_502.aix |NO | MT320 |ARB1214036701 |KCCBEBBA | DXAMBEBB
1201306141240384770030000_7d601 110 |tmsw320_502.aix NO | MT320 | 06997PECE236888A | OGEFRPFD | DXAMBEBE
201306141210350800030000_79e01 10 tmsw320_502.aix NGO MT320 0374302N662T7 36AA REDBEBED DXAMBEEB
201306141156043890030000_76401 10 tmsw320_502.aix NO MT320 ARB1214033401 KCCBEBBA DXAMBEEB
201306131300505470030000_c4el1 10 tmsw320_502.aix MO MT320 FCB2597872001001 EBABEBEE DXAMBEEB
= 201306131300205260030000_c4a01 10 tmsw320_502.aix NGO MT320 ARB1213888401 KCCBEBBA DXAMBEEB
[ 201306121136155400030000_9fc01 10 tmsw320_502.aix NGO MT320 747593441 REGBEBBC DXAMBEEB
o 201306121134454620030000_97201 10 tmsw320_502.aix NGO MT320 747593041 REGBEBBD DXAMBEEB
= 201306121105396670030000_92001 10 tmsw320_502.aix MO MT320 ARB1213721301 KCCBEBBA DXAMBEEB
E‘ 201306111403092140030000_96601 10 tmsw320_502.aix NGO MT320 23388670/424219 GRIFRPPC DXAMBEEB
2 201306111308050110030000_87801 10 tmsw320_502.aix NGO MT320 FCB2574883001001 EBABEBBA DXAMBEEB
201306111250363360030000_84c01 10 tmsw320_502.aix NGO MT320 06997PECE230339A OGEFRPPF DXAMBEEB
201306101306195970030000_76401 10 tmsw320_502.aix MO MT320 0B99TPECE2279T4A OGEFRFFD DXAMBEEB
201306101253170860030000_72001 10 tmsw320_502.aix NGO MT320 23368843/336800 GRIFRPPB DXAMBEEB
201306101231060870030000_69201 10 tmsw320_502.aix NGO MT320 74673841 REGEBEBBA DXAMBEEB
201306101231060870030000_63001 10 tmsw320_502.aix NGO MT320 7467398-1 REGBEBBC DXAMBEEB
201306101224357700030000_68001 10 tmsw320_502.aix MO MT320 ARB1213443801 KCCBEBBA DXAMBEEB
201306071417061980030000_8b001 10 tmsw320_502.aix NGO MT320 FCB2551074001001 EBABEBEBC DXAMBEEB
201306071343347040030000_74201 10 tmsw320_502.aix NGO MT320 ARB1213291401 KCCBEBBA DXAMBEEB
201306071313035730030000_71e01 10 tmsw320_502.aix NGO MT320 FC62550910001001 EBABEBBA DXAMBEEB
201306071311335180030000_71801 10 tmsw320_502.aix MO MT320 0B99TPECE225750A OGEFRPFF DXAMBEEB
201306071309013470030000_70c01 10 tmsw320_502.aix NGO MT320 23349932/253593 GRIFRPPA DXAMBEEB

201306A0R144A0720R0030000 /1201 10 trsw3?0 A02 aix MO MT320 ARR1213145001 KCCRFRBRA MXAMBFRR b

Record: M 4 80f1336 » M ¥ | 5F Filtered | Search 4 [} »
Datasheet View | Num Lock  Filtered | Elﬂ il El 8 .

L



Advantages of FCT V1.0 solution

TCWER

« Easy Setup

— Routing el
— Management meta data §

N
» Easy Testing
— Tracing .
— Recycling
e Easy support
— Alerting
— Errors handling
\ — Tracing




With FCT: Ready for the future LEM:©

e Scalable
— Can treat high volumes
* Flexible
— Taillormade exceptions
e Easy Setup of new thirdparties
— Routing
— Testing (Recylcing & tracing)
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Financial Control Tower V2.0
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TOWER

e Dynamic Routing

« Powerful transformation engine
e Automatic tracing

e Archiving

* Recycling

(L
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Version 1.0
Summary




ci Version 1.0
TOWER Summary

IBM WTX existing packs

SWIFT: Society for Worldwide Interbank Financial Telecommunication
FIX: Financial Information eXchange ("FIX”)
SEPA: Single Euro Payments Area (SEPA)

FPML®: Financial products Markup Language
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ci Version 2.0
fOWER " New features

Dynamic Routing editor

Tracing browser module

Easier recycling module

Monitoring and Alerting O Priority’

Administration module




ci Version 2.0
fOWER " New features

e New business features

— Business processing time control
— SEPA payments validation
— Operations workflows monitoring

» New technical features

— Quick access to technical logs
— Automatic technical alerts
— Production updates monitoring




PER O
¥ Version x.0
CE%M%OL Roadmap
SEPA Reclaims control
AML (Anti-Money Laundering)
Tax Reclaim

CLOUD

xCT




CONTROL Screen shots

TOWER

e A b e i

&

potr
‘ocume rt/ATsFICsImrCdiTri/CATe Txdat/ CavAqt/Finkstale /8C. 1. 8)

,_gg‘.arjw\i\ga.w 1 s Vi | s I I : - Tnl‘g. .p
IBM WebSphere Transformatlon eXtender
sats - Alert Dashboard [ALE < | 40
nllnmm mnf | :

Monltorlng & Alerting module

N

Tracing module
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