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1 Introduction

GCP TP-BackOffice Interface is a system which enables banks or any other financial
institutions to receive Forex and money-market deals' from trading platforms (such as
Reuters) automatically and to forward them into any other financial systems (such as bank’s

back-office system).

GCP TP-BackOffice Interface supports a variety of trading platforms and data formats

and can be configured to meet a wide range of customer’s requirements.

Main features of GCP TP-BackOffice Interface include:

o Multiple ticket sources (trading platforms) — data can be received from multiple sources
simultaneously

e Both batch and real time deal processing — data can be received, processed and sent
either periodically or in real time

e Configurable incoming and outgoing data formats — data formats can be changed by
customer without any change in software

e (Configurable error processing — user can configure system’s reaction to exceptional
situations, such as format errors, data corruption or external system crashes

o Accessible deal history — all deal ticket details can be viewed with an administration
interface

e Sophisticated deal routing — more than one target system can be used (e.g. — depending
on the deal type or any other message fields the deal ticket can be routed to Backoffice
and/or Treasury system)

e Guaranteed message delivery — every message passed through the system is stored in
persistent message queue and in the database facilitating robust processing and delivery

e Data-dependant alerts — user can configure scripted actions based on any deal data (e.g.
— send an email to Risk Department if the system receives a deal ticket with a specific

counterparty)

Support for securities is in the works
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e Database independence — the system supports any JDBC-compliant database

e Fase of monitoring and administration — user is provided with built-in easy-to-use GUI
interface, remote access is also available

o Scalabifity — high traffic systems can be distributed across several computers running
different operating systems

o Expandability — channels to new external and internal platforms can be added

e Security — the system supports user access rights and user profiles; data security is
achieved through support of industry-standard 128-bit SSL protocol

e Multi-user environment — several users with different access rights can connect to the

systems administration interface simultaneously
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2 Use Case

A customer needs to automate Forex and Moneymarket deals entry into their backoffice

system (Globus).

g

GCP TP-BackOffice Interface has been implemented in the following configuration:

Deal Types

Forex spots
Forex forwards
Forex swaps

Deposits

Trading Platforms

Reuters 3000
EBS
UBS

Target Systems

Globus

Data Formats

Reuters TOF, EBS TOF, UBS XML, Globus CSV

Communications

Serial, file exchange, TCP, SCP

Database

Oracle

The system structure within this implementation is displayed on the diagram below:
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Figure 1. TP-BackOffice Interface implementation, data-flow diagram

The example screenshots below show user interface for administration screen and Reuters
TOF (Ticket Output Feed) adapter screen.

-7-

© All copyrights and intellectual property rights are owned by and reserved by GCP PLC and its partners 2005 - 2007.



GCP TP-BackOffice Interface
v. 1.0, 01.03.2007

Information from deal storage
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Figure 2. TP-BackOffice deal screen (Globus version)
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Figure 3. Reuters TOF screen
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