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FIELD OF THE INVENTION

1003} The prosent invention relates generally to the trading of fingneial interests
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equities and services frequently occurs across diverse
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SUMMARY OF THE INVENTION

10061 n accordance with some enthodiments of the present inveniion, systems,
methods, and computer program products provide for facilitating monitoring and/o
managing foreign currency exposure that may arise from transaction, andfor transacting

in foreign corrency relating to such transactions. Such foreign currency exposure may be
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foreign currency exposure may include executing
transactions with respect to such foreign currency
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or conducting financial transactions
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herein as an FX related transaction,
EE) Some embodiments of the present invention may also provide various
tonls for managing FX exposures across one of more financial systems {e.g., irading
platforms/systems, accourting systems, ¢iC 3} throngh ready access to FX liguidity sources
as well as tools for conducting financial ansactions involving foreign currency

exchange, such as FX hedging or other types of transactions.



exchange, such FX hedgi ng or other types of
transactions. 1009] An bodi et of the present
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collect informati on about FX related transactions
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dates. Alternatively or additionally, at lsast one of the displayed foreign currency
balanees (6.2, BUR) may reflect af least a portion of af least one other foreign currency
balance {e.2., Polish Ziotych, PLN and/or Denmark Kroger, cfc.), which may or may not
also be displayed via the user interface.

10811 Same embodiments of the present invention may provide for real-time

monitoring of various parsmeters associated with the given FX refated transaction, sueh



al so be displayed via the user interface. [001 | J
Sone enbodi nents of the present invention may provide

wo oro7neRB2 t i nme nonitoring of various paramnet er BCT/US2007/066234
associated with the given FX rel ated transacti on,
suchas fluctuations of the r ig exchange rates for the
currencies of the given FX transaction, accrued FX
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12 To facilitate collection of FX transaction information from disparate
financial systems {e.g., electronic trading platforms, financial and scconnting systems,

and any other sources of FX related transaction information), in some embodiments of

the present invention the FX blotter system exXpose one or more application program
interfaces (“APIS”) utilizing a financial information exchange (“FIX™) protoco! or other

finsncial information protocdls {e.g., SWIFT), ov any other type of protocol {e.g., XML~
based) known to those of skill in the an. Hlustrative protocols that may be used in
various embediments of the present invention for exchanging financial data between
electronic trading platforms and the FX blotter system Include, but are not limited {o,

eXtensible Business Reporting Language ("XBRL”), Financial products Markup



financial information protocols (e.g., SWFT), or any

ot her type of protocol (e.g., XMbased) blown to those
wo@booskid2B2in the art. Illustrative protocol s tPer/URBY7/066234

be used in various enbodi nents of the present

i nvention for exchanging financial data between

el ectronic trading platfornms and the FX blotter system
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Reporting Language ("XBRL' *). Fi nanci al product s

;ngl\@pﬂ%k:ﬁﬂgy e ("FpM."), Interactive Financial
Exchange (“1FX'), Mar ket Data Definition Language
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that determ nes whether the FX blotter interface shows
emboln@X posturendiore moliiedrhat daléviidesakhalisethol X fodritea igrdup
(e.g., a bank or trading floor, which, for exanple,
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netted and/ or aggregat ed, etc In sonme enbodi nents, a
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particul ar counterparty. As will be underst ood b
balarkbobe 2 skitichlsd triging petiabe, oTiHIyCiBt HELORPRIC Sy $ - é% fERes
may be applied to the FX transaction data coll ected by
erabdahaedX Jatiat hewy rystadedhd disghsae duonms pgegng only to a
various ermbodi ments f the present invention. [0014)1 n
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provide a plurality of tools facilitating nonitoring

filters nn)dﬁlg.;\ Ladl IQ% o an‘{*ﬁ%h er‘ﬁ% Fé{ ‘eéﬁ SIN:GR s fRboeX BuBlE R blotter

i any FX bal ance nunber i
$3 mtc.,gﬂh g}d ?(%?P?é}%t“tﬁeg hlscr}tig : zfi:?&g '2m *\Q@mp oot the present invention
fi4} in various embodiments, an FX blotter interface may provide a plurality of
tools facilitating monitoring and trading of various FX exposures. For exampie, if a user
selocts fe.g., clicks on) any FX balance mumber in the FX blotter interface, a popup
menu may be presented listing one or more trading tools. In some embodiments, & tool
may be provided that alfows the user to trade away that balance, or & portion thereot, on
an BX liquidity platform. In some smboediments, various tools tay be prov ided that
allow & user to roll an FX balance forward via an X swap, fond it via & money-market
instrument, of to view an audit trail of how that balance was constructed from all accruals
and draw-downs. Various other types of monitoring and trading tools known © those of

skili in the art may be provided through the FX blotter interface.



menu may be presented listing one or nore trading
tools. In sone enbodi nents, a tool nay be provided
W0 bav/18828DwWs t he user to trade away that bal anP€l/US00H066234

portion thereof, on an FX liquidity platform In sone
enbodi nents, various tools may be provided that allow

a user to roll an FX balance forward via an FX swap,

poidiond i tinvibow smndynens, ke X Hsttenineribee provides tdoewoan user

audit trail of how that bal ance was constructed from
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sati sfaction of one or npre user-defined conditions
morelc@hetding sdwcé of Brgg curamencypexposiniye ISYEy COREET PEasure
may relate to, for exanple, anount of foreign currency
ctwSHRASW B ol e BP BB cIRNGy BLHES GAG] 881, @our ce of foreign
currency exposure rel ati've foreign currency exposure
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filled. The FX blotter system may provide for user
direcpoditkie aticOn Thé Fiiridotor spoee ridyalrdgdefortiser rogifipgiita of one or
ticket before sending the FX trade data to sel ected
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may aggttp?m m lOQ‘:L‘.‘“‘S reQbvd s iuem?n%é‘ %%rrgi%rﬁ{‘én?ﬁ’smg;e counierparty,
andior for nsers to send a roquess for quote (“RFQ™) to one or more counterparties,
confirm a trade with a single selected counterparty, enter @ manual trade report or the like
via the BX trade ticket, Once a given FX trade is completed, the resulting balance s
sutomatically stored in the FX blotter database, and reported back through an AP {o the
teadting platforms that originated those orders, and updated on the FX biotter interface.
9417} Aceording to some embodiments of the present inveation, an FX blotler
systom keeps track of the composition of cach FX balance, which may be an aggregated
balance, sccording to source(s), order number(s), and account( (s} and/or other identifymg
parameters. Based on such information relating to an FX trade completed with respect to

an FX balance, the FX biotier system draws down a bhalance and allocates the trade across



confirma trade with a single selected counterparty,
enter manual trade report or the like via the FX trade
WO 2@ka182310nce a given FX trade is conpl eted, tPET/US2007/066234

resulting balance is automatically stored i the FX
bl otter database, and reported back through an APl to
the trading platforns that originated those orders,
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Vari ous enbodi nents of the present invention may
tradeh actdiildsat @ thadgimgyothefioried gay sike hadige ek ey tary
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by the trader or the FX blotter
cimbodiments of the present invention may § f}mwdg through the FX blotter interface
various tools for locating such complementary positions through available FX Hquidity
sourees and for conducting complementary transactions.
1519 1t will be undersinod that vardous embodiments of the present invention
provide for mitigating FX exposures in transactions iny olving present, foture, and
contingent intevests in stocks, bonds, commercial paper, negotiable interests, debt
instruments, commuodities, and energy intercsts involving foreign currency exchange, or
any FX related transaction. Some embodiments of the present invention may be
implemented, for example, for hedging a user’s risk against luctuations m ourency

exchange rates during the period of time between sniry of an vrder and actual closing and



system and execution of a co d trade o the suitable
conpl enentary position. Sone enbodi nents f present
WO pvenis2en nay provide through the FX bl otter per/esifoavasc234
various tools for locating such conpl enentary
posi tions through available X liquidity sources and
for conducting conpl enent ary transactions. [ ( 1)
settipiibt et enceksitiodd, dritfat fvilitdting desrbqebiyient, 8t 0fr oie purposes.
present invention provide for nmitigating FX exposures

Tradef il fRASACTIGBSs RIORRAL 1o diddiBens@BEE @RELDGC ALy include soft,
interests in stocks, bonds, commercial paper,

or n@%@%iba{;&i@r aher @%%ﬂﬂ&% LS4 &%v%ds\. eSS Q{ggo )ﬁxdezs may

and energy interests involving forergn Curr

Eeﬁ,g«swr%é?ﬁcgq 6’%’{’ qu r%é, vte qqr%*r nﬁsgc&gg}g}y? gfre ‘*c\«mu\hmpmga_}«té
ment ed, for exarrple for ing a user's risk
‘mé‘ég‘aiﬁﬁs?% a 1‘%‘&&:%@&@ AP W‘«iéu'rﬂnéhf %%Gﬁﬁ?ﬁtg eOxdatsgnay be for
during the period of tine between entry of an order
straigidalretagationd, si otiprdposet ttheveitnsof an executed trade,
or for facilitating direct paynent, or for other

{062pUr posen valvad esbbdinfehRaT G rcdol BRESIS, ACEREA NG Qs
enbodi nents of the invention may i ncl ude soft, or

m onﬁ@:%% LabY Bxp RLALES var o%%{'*igfi’:tm A5 cﬁ“iag”nf{}‘ilb \ “?'*(»'gi‘?}nu dor. sRchange,

firmtrade pr oposa de" marKket or
e .0r acce tance .
‘é%iﬁ%éugﬁ%%’b&éb“ oA aaliehe s G ﬂeﬁanmfwmgw
previ ousl.y-made bids or offers Orders ma be for
fa‘»‘ﬂg%»f*Brﬁ@m«ﬂ%i@é‘th RudeEEnand Bpy GeHire tppeg cdfurrencies between
transactions. [0020 In various enbodi nents of the
varigyr eseh vl fhnvenehon, beavepstemof doisitbated aront tord R [abidity
FX exposures in various financial transactions
platfbimyeodr wiadthof 081GIgR sexeRaIoNih anshylitad! M8 dMfoXed PRKOLAEL S
associated ith the a c | transactions. The s tem may

systeh@Ciy| xbﬁ}%tcﬁi%ﬁ;;ﬁm'ts?@?b p bﬁk@?:«cys i Bl ;ﬁ],itéb Laélﬁn% recn
faC|I|tatetra|ngo curren et ween vart ous s
bet ween .users of the system d one o
cumz%cv %m%*&ss %{qe if.j[ﬂ e‘? i3 ; Ho prov L0 9
g T i 1V service providdr Who provides the'ttating system, each
other, oy, through suitable commuuications links, banks or other currency traders who are
not functionally, contractually or otherwise affiliated with the FX blotter systom
implementation according embodiments of the present invention.
3021} in accordance with some embodiments of the present invention, a method

for facilitating managing foreign currency exposure comprises receiving from at least one

glectronic platform information representing foreign currency exposure associated with

one or mors transactions, and providing a user interface that displays one or more foreign
currency balances corresponding to the foreign currency exposwre. In some
mmplementations, the foreign currency balances may be displayed according {0 currency

type and value date. The at least one electronie platform may include one or more

&



platforns or trading platforns associated with or

out side of the disclosed FX blotter system In sone
weredodisrent s, the FX blotter system facilitat eBCT/USIOTIY6234

between currency traders a either the service provider

who provides the trading system each other, or,

t hrough suitabl e communications |inks, banks or other
fecoLBRInE e ey Jvardrsnyitaie rootyf unctgeoral dyytoms, frading systems,

contractually or otherwise affiliated with the FX

other BnQb &8s S-Sk &P TREQARALA! iRRcdccor di ng embodi ments of
the present invention. | 0021 J In accordance with sone

§'€§€}m§nb0dl %c vat tz.b&n B %g%& Dfind { &X&QR&Q&S 51&‘5 hog.f Mmprise
! aci Iltat i'ng gn currency e posure
Gonpri ses rece|V| fron1qp lectronl G, ...
rovigRaRE LT ST GICHAYS ACT L atsiiE T SRPergh iy affegvey
exposure associated with one or nore transactlons and
involsraovaddivigh rspesic 4 prrbes acd! eftes gpIofye SpRlawe e
foreign currency bal ances corresponding to the foreign
curreBN BARARYs, eXxhsuserd, [the sofipdinnp! @reniatdoons;g ¢ b request ©
forei gn currency bal ances may be displ ayed accordi ng

condh@ JGHGE §RRYeikY F’ﬁ Al oMb UG dat@n chRendthadRass aeheonducting
electronlc platform may i ncl ude one or or eaccount i ng

1. DU { £ APEREAY the
the ma, 3 Tg @id{, uirn%qﬁl& 1&1‘91 ¥ £t s,ﬁ{?‘?ﬁn oy §£‘f9f§ﬁ %CW g}ygtgggrts ,c of
mbi nat,i o h reof *v2 Th net hod, accor.di.ng
L s R S R R S
via the user interface at |east one tradlng too|
traded st witmge Hrawerorenedlad®etyel y i nvoke a trade with
respect to a portion or all of at |east one of the
{6628 spl ayledictatetgnvidumensybdiahans ebthe presetfi isvanggas apethod
the nmethod nay conprise receiving a user request to

for BRONINGE mBndekadRrdi v @lrinag c?@sbﬁﬁﬁ)ﬁr;ﬂrﬁ&f retdieinp onfetgation
currency bal ances; and conducting the requested trade.

- 098, o LUELDCERERUEAR O o FRRALY b Gk Sand
&gx&s&%{r‘%g{)é: tct 3‘6" gf: gié L{% o&éag‘h 3 ﬁe at” | east one
mov iedlzr?acg 155%0{11%6; %lcgttgcg E’tr‘}%zs %r}g Q%Qo&d agpitdg hgf owrrency types and

vatue dates a foreign currency balance representing a net foreign currency exposuse based

on the received foreign curvency exposure information, and (i) allows & wser to

17

selectively invoke a transaction with respect to al lesst a portion of at ieast one of the
dsplayed foreign currency balanees.

{6248 In accordance with some embodiments of the present invention, @ method
for facilitating muiti-asset class ir gAing coOmprises aggregaﬁng foreign CUITENCY CXPOSUTe

covresponding 1o s plarality v of asset classes, and trading all or part of the aggregated

{oreign currency exposure. The method may further include allocating a trade of the

aggregated forelgn currency eXpOSUIE ACTOSS SOUICES of the agpregated formign currency

CXPOSUTE.

10



traded at | east one foreign currency bal ances, 0Q23]
I n accordance with sone enbodi nents of the present
wo pwents2en, a nethod for facilitating managi ngP€DUS20GTI066234

currency exposure conprises receiving informtion
representing foreign currency exposure associated wth
a plurality of transactions; and providing a user

WezEnt er f apescthri@dtndeivyitidicspd aysodiaenteal theqiesaniphueradont ymefhod
currency types and val ue dates a foreign currency

for fRABRSEABRE S8 IR G @ Rk HORRINGR HCHE Y SNOYLB XPRGRLAnG to
based Oon the recei ved forei'gn currency exposure

<ot Di QL PBL L On, cand (L) }E a. USels 50 .58L8GLE YeLY carrency

oo SRR 800! e SRS KB 0 gBBBELY Lk camnc

ortion of ed.forei

porti. . at_least one of the .displayed foreign .. .
expRyfer GREBENdRBE CPORSATS PG} GANCE WP CROSONE oreien
enmbodi ments of the present invention, nethod for
CUITERGE RRPISHT astpsaatubesay sk spgrems vt hwiingrEsfp i ey
aggregating foreign currency exposure corresponding to
(6024} pl ur ald &ycobnasset schassesiimand of tadiregnahbengonpaltteign
of the aggregated foreign currency exposure. The
currdRY BOChIRYs ik RBtorisBriuder ald MeakidGoanifiade Qbeitligom at
aggregated " foreign currency exposure across sources of
N8 Adgregated farei gn currency. exposure. l0023l e
st 08 PR S AL i R REPRRL el R
invention, a nmethod for facilitating trading conprises.
OB S ALTHGT POFS P Foty: ERpBARes d6F FERRSRAN Y Toe
a plurality of financial systens, and trading all or
foreigactrrofc HEnagFyIag RS iEsP digR et FETEYY SXOEEr a7 S9hHe
met hod may further include allocating a trade of the
implaggnegatsethef:oleastgne puracenc yagbp osul wirat rossel voufyamtiof
t he aggregated foreign currency exposure (00261
FrorPESRELRNS L Wi SQERR The didelss Ghiblhe: {pr éSRAtt assets.
invention, a foreign currency exposure system

§'€§€§2§$ gm 13? £5: AL d:8ASEHR REnPEQAEER ARG GO Al [ FMRGnt Bl RC 8 b Wem
for facilitating foreign currency exposure management comprises a foreign currency
aggregation module configured to be communicatively coupled to a plurality of financial
systeras {¢.g., clectronic trading platforms, purchasing systems, accounting systems, ote.)
to receive data ropresenting foreign currency exposure assoctated with the financial
systems {e.g., trades executed on the olectronic trading platforms, purchases, accounts
payablefreceivable on an acoraal or cash basis), and an engine that allows a fransaction 1o
be invoked to trade all or part of the aggregated foreign carrency Sxposure.

10028 In various embodiments of the present invention, 8 computer program
product cotprises 3 computer program embodied on at least one computer readable
medium, the computer program when executed belng operative in performing af loast one

<3

of the methods recited above,

11



| east one electronic systemInformation representing
foreign currency exposureassociated with one or nore
wWo e@nas2Bt ons, and a user interface thai di splPgEUSINE7/066234
or nore foreign currency bal ances corresponding to the
foreign currency exposure. In sone inplenentations,
the at | east one processor may be configured to
oz ecei vaontf ouraishans 6f dopeespltunabiity pofvidd ssetemonincthods,
systens that are trading platforns for different
and L.é«ﬁ\g@%e?» nrobidhdaufts RGGRLEAGEN WS MXSATRreThed BEhk el
presént fnvention, a systemfor faC|f|tat|ng
arei_forelgn currency exposure nmanagement conprises a
b ?orelgn currency aggregatlon nodul e conflgured to be

connunlcat vely coug nanci al . ¢
1003y ot ot 08 B SPRErGERY BAFEST RABYHG Bt Bt s DREB B brier
purchasi ng systens, accounting systens, etc.
descrigioeiane tabROVBSsSEng CpgTpEreg FretP PR Wbﬁé&?ﬁeﬁ
associated with the financial systens (e.g.. trades
inver@Xachiftath fut thtendeliecbe onirtive Hetrag Qphaaz‘ﬁmm‘:m}g, advaniages
pur chases accounts payabl e/ recei vabl e on an accr ual

&'md‘? Lzz?@sﬂi*pﬁ’%& $) iR cA:e N NRCodARL it & dr@eStoRd that the foregoing
transaction to be invoked to trade all or part of the

sumr g gg%t iy %Lxgzrx ltg{lrég%¥ ﬁn@( QS%B%H&%CAQQ%%«J“ in Uaf jon, and is

resent 1 nvention,

f@.‘

nmput er ram prod Qnpri s ter pr !
neith BB EHA B 1T URSE Bt %ﬂ%&% < pdt bR 199‘5?{1@
conput er program when executed being operat|ve
scoppeftheprisay laentieast hen BCERC TR BY RS AP Ed 1o herein and
above. Sone enbodi ments of the present inention provide
consSEhe MRt iedehD dSystrawd: ntotienerpy oifhamprdducys, Papther with the
i npl ementing an FX blotter system as discl osed herein.

detaifeddQeS I‘t‘tfmyl\/l debvdl8 cRApRiasi-atied diyhit hogetskilled in the
art that the foregoing brief description and the

foll owing detailed description are exenplary and
explanatory Ofziit BsCRIPTION OF DRAWINGS

18031 Aspects, features, and advantages of the invention wiil be understood and
vill hecome more readily apparent when the invention is considered in the light of the

following detailed description of illustrative embodiments thereof made in conjunction

with the accompanying illustrative drawings, in which like references rofor tike or

corresponding parts, and wherein:

321 Fig. 1 is a block diagram presenting a system for facilita sting foreign

exchange transactions according to an embodiment of the present invention;

199331 Figs. 2-4 are excmplary user interface screens usefl in tmplementing

various embodiments of the present invention;

12



i nvention, bat arc not intended o be restrictive
thereof or limting of the advantages which an be
wa@edwavead by this Additionally, it is understopdI/UREN7/066234

the foregoing mmr of the inonuon representative of

some bodi en of the invention, and is neither

reprcsentatn e nor inclusive of all subject matter d
{so3gnbodi rEipt Siswi 1w diazhen scopengh ntdipodoive semitoiiny ntigon.

Thus, the acconpanying drawi ngs, referred to herein

EX¢ Qﬂ*@ t@ﬁ&%ﬁ!\ﬁi«%&&@i@ Paklenolin®n: bl e stdsatanesrdod] ment s
i nvention, and, together with the detail ed

‘ escri pt:i on,. Sery e s 3,8t g

@ﬁ%ﬁnvem ."%% Vi B Bkl @%@’&%@%&A\%’ Tt
JAspects, features, and a\ antages,of & ;L NV nt|on

exchighae| TagE it SPEat Aid Pmb%‘cb P r%‘rf’ “r‘%‘a‘d ‘H}
apparent when the invention is considered in the |ight
of the follow ng detail ed descrlptlon of illustrative

enbodi ment s t her eBE THabED PERORE K& i on with the

acconpanying illustrative drawi ngs, in which |like

iéEﬁSé\;ﬁf er en%\? s&&géﬁ&%ﬁsi&#d@% Wl g?{i:ru%ﬁ ncdli&gxﬁg‘ﬁ L4 SwpBBithents of

ereln; ram esent | ng a

systen1for facilitatin excha evtransacL
the PHEEYIBTRYOL SURRTEY fﬁff%efﬁws?*g%i Dﬁfr?éig ATOETRY @RTT6N % T
100331 igs 2-4 are exenplary user interface screens
acileuhottiprigphé pemenign S/ otk ol My dRGrat Iadigd) oy
present invention;[0034] Flg. 5is a flow diagram
currdPE @ 8eRTsirgha Bt dd Soar amppminsertiong Shor Birgan exchEygEposure
transactions according to an enbodi nent of the present

that Y 80kl RRereBRabr Qﬁélucﬁ'n@a} E@: dsSoctatbd QWL dinagri@Miterests traded
presenting a nethod for facilitating foreign exchange

o SRR OB R B B o s

accounting systems {e.g., treasury managoment systent}, or other financial systems or the
like. Embodiments of the present invention allow users to monitor their net foreign
axchange (“FX7) exposure in different currencies and on different value dates due to any
transactions involving foreign currency exchange (hereinafter referred to as FX
sactions), such as trading in foreign exchange, foreign currency-der nominated
gquities, fixed income securitics, commodities, serviees, goods, and other assets. As
N

indicated ahove, sny such or other fransaction that involves, implicates, or i any way

o

sffects foreign currency exposure, whether increasing or decressing such exposure, is
referred to herein as an FX related transaction, and this term may be used herem to refer

to one o more fransactions. Embodiments of the present invention also provide various

tools for managing FX exposure on ong or more financial systems through rea awdy access

13



| 0036) As will be understood in view of the ensuing
description, enbodinents f the present invention
w@eoupnies2 syst ens, nethods and conputer prograreT/US2007/066234
products for facilitating nonitoring and/or managi ng
(e.g., which may include trading) foreign currency
exposure that may arise fromany transaction. Such
to ¥ afcedigreonties ancelispasfe cohdtctinp fibenadniangrddnampiomng
managed may be associated with financial interests

foreidd @HQHARALQETRAAGE ¢ ORQRE Rl LB besiianis,
radi ng pl at for ns, pur chasi ng systens, accounting

go3RY St erraf\(\ & Gl (tcrkgﬁ’? gy sﬁ‘?@gﬁg@ n*% ﬁ%&kﬁm Lus‘?{zii% R8Lvork

#i nanci‘a systens or- nents of

present invention .allowusers fo.monitor. their p, 1
envirgRal gh SEREh AT TP ERpoRu PP TP aRe e

currenC| es and o different val ue dates due t
managrpas tI01RS RV RS FOrBREGRIEHE éﬁ%ﬁnéﬁéﬁgﬁ@a ofthe

(hereinafter referred to as FX transactions), such ss
preschf @dbmpni hf depitaginiretchmrigdjmésribe gpiwork envitonment includes

currency-denom nated equities, fixed incone

one o? 8&HE ELIES 608D LiRB as FBF W :688, 100BEsystand 10f fethasing
assets. As indicated above, any such or ot her

svetend. n} Ve ¢ Qit ' Oilf € bt t 9&_@&{%}&@% W‘ 318
5 B”&é}fé&“ %ﬁ{ #“%& il?Ir"f Qé%}gl% 5 éﬂéliiﬁg?u? g”%vm%i“ﬁe? i ncr eagl nguwr

% B oS YIS Bl LSO, PR i
herein to refer to one or nore transactlons
atenBrtpo diwehps SO LERET preyantely Ave Nt oAz APEORYIR g R ING Station
various tools for managi ng FX exposure on one or nore

107 drkingine iralingystienswhthoughnt shady) mecessd MEguingpegrs of
sources, as well as tools for conducting financi al

othczt L!'%%%@ ehiiQns: &gty bagxbanes gativs (enciraxctangeinasdch
FX hedgi ng or other types of transactions. f98371

wm@(is s‘[t% {wﬁﬁ Jdlagr.an.sehenatiscal iy deRt &lstN@r @Rancial

i'Ve networ’kK envi ronnent or ~system conpri sing
platformfor facilitatin m)mt E}% q4 o
R 1 frms d;@ AUQLss 111 and other

sty ﬁ*ﬁﬁg@éh‘é‘ﬁft“&f‘ OR §Fd “ﬁﬁr‘@rﬂf’r‘g ) sUre SR Accor dance
w th an enbodi ment of the . . e 11 et
rading systens/platforms which are not :3§ wn}. Each of user stations 105 generaily
represents a station that, various embodiments, may be used only with purchasing

system 112 {e.g., for purchasing equipment or supplies), or only with avcounting

: J. e 108 svac e
system 113, Alternatively, or additionally, one or more of user stations 105 may be

. » : 33 L 3 Y ¥ ” e el x 1 33 3
another trading station, similar to trading station 187, In accordance with an embodiment

Py

the vresent invention, an FX blotter systems 120 provides for monitoring and/or

3

Y
managing foreign currency exposure associated with transactions performed on financial
systeras 110 via trading station 107 and user stations 105, Also in aceordance with some
embodiments of the present invention, sn Administrator/FX station 106 may be uzed for

such monitoring and/or anaging, which may include, in some embodiments,

14



present invention. A depicted, in this enbodi nent, the
net wor k envi ronnment includes one or nore financial
weymraeme3Z210 such as, for exanple, tradi ng sysPenusDa7/066234
pur chasi ng system 112, and accounting system 113,
comuni catively connected to one or nore user stations
105 and/or trading station 107 via a comuni cati ons
AdmBehwerk X180iorsushrasading sbnt er et ! de natditercdtfppdgofurrency
wired or wireless network. Trading stations (e.dg.
EXpo $u§ @{jx@%hsii‘@tﬂo@nr év%tz,n@@ S BForlif A kR Ging s adchaB e ¥ rﬁidin&
: shown) be used by traders, i nvestors or
e he users to trade for exanple, comodi t i es,
“yﬁﬁﬁ "gies (e.g., foreign-denon nated equities) fixed
" i ncome securities servi ces, g gﬁ 9 g g nent it
[003%{sset s TBIOTAY ABKEPIZE SPREPRIIREIES bi}"’rrf‘”éir? SFEE man R
various trading platforns (e.g., trading systemlli
furthamibtas, Hes nttedtichtyr syestdnslpnat Fot 478y WIS, &Fe ORpfading
shown). Each of user stations 105 generally represents
st Stiab kvt had indioatedakidvatier, endro dicmemt Stadimgysy yitemusgtbe in
only with purchasing system 112 (e.g., for purchasing

mamgi‘iigbﬁ%‘ﬁ%ﬁw%ktﬁei bReom {00 arRidYootdifi @;ﬁﬁ@unmpe 43y 6hem
ternatively,” or addi ti onal ly, one or nore of

NG C‘Sq.tllf}fhf‘ ar&i}f‘g‘w ""Sdn [? ‘th E}?Q‘tt 1 O? ‘SIL'{E}\@Q?I}\” gﬁ %%{a&hb%nﬂ T 1131&1‘1{% &

accor nce WI

enmbodi ment of the resent i ventionlé ?Faﬁ‘ o 111
trading HatEH 20 HEBW %re%mfiéi P RBRPE gFent ﬂ@i 'SP HAYAS bﬁsgfv’ m
foreign currency exposure associated with transacti ons
or wiglemfor tredone fridiag st/ sirEb ey ECD SYH B PRHETR Ay tEg ov
107 and user stations 105. Al'so in accordance with
sameSOBTeadinE ks fabigihgupreseding phvonti ammaditics trading
Admi ni strator/FX station 106 nay be used for such

pmtf&ﬁzg Of | NGy ANNERLABRAGHRGmMIIredTBYe bNebde uskikiSoame 105
odi nent s, Adm ni st rator/PX station 106 transacting

may ftﬂtr%(-:gaﬁm&y bglugit-:_{ ey oot Ezgr‘%%ai [ Bl %fil:i&f LPEYHBLPOSHER Al

er sys 0 on nore tradi ng

systens (e.g., tradin sstem%lg'lsl
imeres%s‘ For instancg, one OF MNTe g&,er stations 12@&' be used exclusively with a

financial systemn 110 that is not involved with trading financial interests {¢.g., an
accounting system of treasury management system having entries relating to foreign
currency exposure, such as postings corresponding to FX refated transactio 98},

{8639} Additionsily, as will be further understood in view of the ensuing
description, FX blotter system 120 provides a user interface (¢.g., 2 graphical user
interface, GUY) that displays the foreign currency exposure associated with financial
systems 110 and may also provide tools for filtering the foreign currency exposure
information as well as tools for tnvoking transactions with respect to the foreign currency
exposure. Those skilled in the art will understand that access § ythe FX blotter user

2 ¢ 3 £ - s 3 1y vhes S S 7 £
{nterface as a whole or with respect to particular features {&.g., tvols) thereof may be

15



00 8 Prior to describing conponents of the
illTustrative network environment in further detail, it
WO 200mo1e82 t hat for ease of reference and convePCEOSMN7/066234

only one trading system 111 is shown. A indicated
however, nore than one trading systemmay be in
communi cation with FX blotter system 120 and/ or

proviSionimi reatitve bycoedinploagket Rleotte, astusontbotly, usacording to other
stations 105 and trading station 107. Simlarly, in

criterh@TH P URSED AdiRBRIS a1 Bsdr kAGLA IO SLRK hOHnE BGens nAdiNg
station 107 maybe sed with only one tradi ng system

1101 0,008 LLad 7.l
p aﬁa’m wﬁugy%t@aé‘“{ ail (B ER 1“’5’? A RLERLR B GPRe EX
e, foreign equiti es platform. ..o
blotieg GRFoEPALP s HFEE A S AE-Bof st iJ't)i% %%@flaﬁ% FhuPeated
in some enbodi ments, one or_nore of user stations 105
view Faexposurn edaied by Fanpadienp sagingiod Y aip et g atrding Toor
that provides for trading of financial interests. For
admibiesfianeey coigeior Fitrabanuserissteaft oo med 40 be.payn be indgedual or
exclusively with a financial system 110 that is not

cotichN %80 Wink Biohy adicRgs kifnanei Abhdnpt ef:064® (£8., 8, an
accountlng SyStEﬂ]Of treasury nanagenent systenwhaV|ng

aémmﬂ{rgmaiers?aln%%' ) 1';%@ {Q(&QAEQ}E%%&BM'-) Yoy SPRSHS G 15 §§\§n

I NgsS corres on Ia ed transactlon

: 9 Add t e furth
on RO R g el 8 i o B by e kB 0o

provides a i ser |nterface (e.g., a graphlcal user
platfiprsewt asessibul) radve, sel sﬂéld&%mffﬁ%*?fw?é“l}@ﬁ alap Fefry asd
exposure associated with financial systens 110 and ma
mana@k Senprovisdeitt ashs:t foohe fisblaged figeipheukorgicgpowmw Rancy! -
exposure information as well as tools for invoking

over, R0 386Ld GRS W tdind BEPRGIeEQ, diligadiai@itgRvE U ERNRYK may
exposure. Those skilled in the ait w Il understand

access h‘f?éit &‘ﬁ%&%&? L o"ag e B {?d QLLET adSBlsrrh M Lk qg@m@%s&m Mizing in

esp ect 1o parilcu[ar eatures

SR b BRI A
accordi ng to other :
configured such that such administrative leve el users may only effect trades on trading
systems with respect to asset classes in their area of specialization {e.g., foreign eguitics
tvading, foreign currency exchange, commodities, elc.).

{88461 fn view of the present description, it will also be understoed that in various
aiternasive implementations, different combinations of one oy more financial systems 114
may be configured to provide foreign currency exposure information to an FX blotter
system subscribed to or otherwise associated with an entity {e.g., corporation, bank,
hedge fund, ete.) such that the entity uses the FX blotter system for monitoring and/or

managing that forelgn currency exposure. Accordingly, for some entities FX wlotter

svstem 120 may receive foreign currency exposure information from only one type of

16



criteria. For instance, a user (e.g., at user station
105} not having access to trading platfornms (e.qg.,
w@emesss2snly to accounting system 113) may notPETEUS2007/066234

access to the FX blotter e interface, whereas a trader

(e.g., at trader station 107} -may only be able to

vi ew FX exposure related to transactions originated by
finandibngvbet, 1 Miereas sacdinddg mgtdhooronhdirtmisgtivatioroifayecial

only view FX bal ances arising fromtraders (e.g., on a
\ym«;@@" yhowakaQk raelbe cwﬂemb@s maﬁmg Bydsfifs)f vh@kas phenens

or e| gn exchange manager at admi ni strator/PX
el ‘ ‘a ES RS n n‘ 13l xb’¥ he
\.ﬂtm%x I‘} wQ%mUH%x AT %W@ biﬁ%%{b@ as ?}&ﬁ)mlﬂgl g%‘a%r giq)*; oth

atforrrs, inclu iments, a
plurafsror SRR BREE g 535&@5‘@“1%&?@ LB e AL bR
and al so i nvoke and manage transactions wt h respect
quity ading sylitapl wpedodiprieidye YEcFre Aty exposure (e.g., roll
over, fund, hedge, etc.). In sone enbodi nents, onIy _
gd|dm ni St atdmi&dwqmbw*useﬁs ifregrabiec 8gs at%h@sﬁxmmtdﬁgm ed in
Jn various enbodi nents, adm nistrative |evel users

Fig. BREGI@J @l el cnidislch @k emm@§&e§;\t%@§§@smam AGedssribein
FX bl ott er, and the FX blotter system may be

gmmo&]fcizgur ed such that such adm nistrative | evel users
only effect trades on tradi ng systens with respect

0 assej; cl asses in Of . spegiali zat on e
1004d1°; o ot g R TRt S Uy A AGS | oPeY BR ReaPr ey PR araTed
commdl ties, etc). [00401 v wf the present . . v
cOmpURE COMPTEDA 2 Treceior ragrisnt 456 NEREE PG rEces, g1 mput/ouiput
various alternative inplenentations, different
subvgambindtibons: phvidne conmmpi@ibinant betiv ey SPEPECR BEOMEYISIng
be configured to provide foreign currency exposure

the ngerQ[ B BekOnARchXuRl OLE @R argys be Mrdubankiubeds £ 8, 5aBHx
ot herwi'se associated with an entity (e.g.

c:m‘,;?letr PQ&@ 39&1{{1& &Kiﬁlﬂ edggrd yndanete.dn SPQF& ghat sbohge space,

Uses blotter systemfor nonitoring

and anrh:mes‘nst interface to & network, Other illustrative client devices according to
altemative implomentations of the present invention include, but are not Himited to,
workstations, hand held devices, set top terminals, mobile handsets, ete. Stations 105,
106, and 107 typically run software applications {such as a web browser) that provide for
exchange of financial information with financial systems 110 using, for example,

Smancial information exchange (FIX) protocol or the like. Trading station 107 may alse
inctude programming allowing users to submit communications concerning trades in
financial inferests, e.g., to post orders to trade financial interests, receive communications
from the trading platforms 111, ete,

{0643} Trading systems {e.g., 0ne or more trading systems schematically

represenied by trading sysiem 111) may support trading i Hinancial interests mvolving
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managi ng that foreign currency exposure. Accordingly,
for sone entities FX blotter system 120 may recei ve
WO e00gilgg23z ur rency exposure information from onP@T/O8m®07/066234

type offinancial system 110 (e.g., an accounting

system) or only o a plurality of financial systens |

| Cof the sane type (e.g., comobdity trading systens),

forciph@Eeasy EQhagidge. &{ctgi;ttﬂeﬁzs Eaghkiatddery syistheominmierests that

receive foreign currency exposure information froma

may 1%'»\,’?“ 8l l’*ﬁ}Y e 8E dilhanchal: F3el @8l &BrQky RkAIshal MBodinbtance

ere t types (e.g., accounting system equity

d " o
trs ’nj”’f °1x ﬁra adr‘fr & &ﬁ% coamndi Ly, % F&t %quﬁg?r%gﬁ&egg}:m teborda tols E{?!Q%c

onent s trative he wor
envrronnent depi cted in F accor di n son
trading i GUF RB LSS BR R ‘?Wé@@n‘e ﬂﬁ%ﬁ‘f%ﬁ? RH%F’“ D
described in greater detail. [0042] Each of stations

contid@B] 1lOesis th ﬂ@ébd}{@@ﬁ,é&@@@;& a5 POEBOPE BHIPHI negotisble
conputer conprising a processor, transient and

interddEI 8418 LieftnehBl agenddtibs asd cmngy mparesiout hutkeuBxyspbuy
and a bus to provide &ommunications path between

) a&irr‘ég%@f%ﬂ% NG $ GRS drr%i‘é&gi TNenaeRel drvicBUERASEoReHSPNRL as
ter. A éxanple of 'such a conputer is a 3,5 G

o5 Nt persn , Ut e m,,,ﬁ;L (I - - B
Si‘}og?t : U ﬂ]’j i {}%‘*‘ %reéqlgﬂp EV\M ﬁiaﬁ “'éf “i ot egﬁt i fé g)ce
. to a networ ra1 ve C ent de .
Ewwaié“‘@r%mg s BeT naH% Jéne%fsﬁﬁi’%‘ﬁgﬁsf rigook, or the
present invention include, but are not limted to,
itke.wor kst ati ons, hand hel d devices, set top terminals,
nobi | e handsets, etc. Stations 105, K)Cx and 107
180441y pi cal Aynehasok! wWasscapiioltatito fisafcsachsiass 1 helby
browser) that provide for exchange of financi al

emérﬁfzgr%?é @ﬂg Wkdin bhaned:ahn By et am® (130 aushagy nf@bgement
examﬁg finhancial information exchange (FLX) pr ot ocol

vate ﬂ}% o%’}:r D 1 | ke cmT:E@zg D88La0HP8 cﬁQZer@}{sa%O% hLehad8ervices, or

[Omnng users fO Su muni-cat I ons

concernln trades in ) ST T e
intercsts involving toreign currency exchange. For purposes of illustration of an

accounting system providing FX exposure, a US corporation may vontract to purchase a
guantity of goods from a Japanese company {peshaps to be settled upon delivery at a
fature datel, thus giving rise to an exposure in Yen for payment of the goods. As willbe
farther understood below, upon entry of this fransaction into the company’s accounting
svstem, the carresponding Yen exposure will be communicated to FX blotier system 120
{which, for example, may also be communicatively coupled to receive FX rel ated
transaction information from other systems associated with the US company), allowing
for monitoring andfor management thereofl In accordance with some embodiments, a3
farther described below, FX blotter systern 120 may provide trading tools, allowing for

instance, for a user to fund or hedge an FX exposure viathe blotter.
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financial interests, e.g., to post orders to trade
financial interests, receive communi cations fromthe

wo e@ditmgg3pl atforns i | | , etc. [0043] Tradi ngPGHESBNB066234
(e.g., one or nore trading systens schematically
represented by trading systemi | | ) may support

trading in .financial interests involvingforeign
[0848Ur r encyinexciiaggent il 1 @rin dolterapd athionss sup poride oadiargnge
in financial interests that may involve, inplicate,

of ﬁzﬁiw\é% IS8 kiOn WOk Afifoest ol DOBI TIY (G BRGY :BNIROSHE I
For 1 nstance, trading systeml 11 rmy conprise one or

info 8y SRTRHLE i RY LGN GO gy Pkl G 1ah & iy radiag

gresent futqye and thlnﬁ% nterests in StOCKS, ..

PIORHEHGSE P@%&i@gh‘f@%%% BOCEREE F—‘E&W‘iﬂﬁﬁb‘é‘i“ “ﬁ“&ﬁo%‘i‘*a‘%’r%‘ e
Jinterests, debt instrunents, conmmodities, and enerd%)(]

statignyt 160 eBlos [ UOr Fpeeigt |<k%§i’mExé‘?r1§1ﬁaﬁly"ﬁt€F sure csgstobarpdatgmses
may be operated by a financial services s stem

or othpefateiatitchasy Blstordier goting Bseraudern weling exiBinoowberiy, as
Executi on Managenment System ( E S ) Bl oonberg B nd

may 1{;@@ \;‘«*(1@\531_ ‘uirbt 0FREhY ol Xx0Q7e o Bhioanbesg:ih agdebook,

like | 44] As noted above, in sone enbodi ments,

;‘m&%g%gﬁr% S &ﬁ b ﬁg%f%&gi% ngggmﬁ | 5§ &%@hﬁé&%ﬁmm

asur rranagerrent

ste may,. for _exanp o ntlonila

concp gy 7 P mtarfaﬁ%%{ PoEr T onab i wgRy 0By g » particulor

i nterests inmohing foreign currency exchange For
secuqdmsp@y;é%irmsmiﬁ%gﬁmaﬁdm sgfiozn) 03 666 G PRgRa gy gpseived and

provi ding FX exposure, a US corporation may contract
proct@epby chéise sgsrgudmti ty of goods from a Japanese

conpany (perhaps to be settled upon del Kcry at a
€}§}~’-‘>§syt ure gad@krdahdtSeBh ik BELELISR & (AR RXNO SABHbH) aX@TX blotier

for paynent of the goods Ls wii! be further understood

yst c,Qze lE Q(W!% %Q&Q Ees'f‘mé{ &&%P&J&; & BRSRGLLAR0, BEOwE B&s or more of

accou
users at stations 103, 106, 107 to monitor net foreign exchange (*FX”} exposurs due to
irading on trading platforms {e.g., represented by trading system 11} in foreign
exchanges, foreign currency-denominated equities, fixed-income securities, conumodities,
sorvices, goods or the like, as well as due to any other FX related transactions such as
those reflected on purchasing system 112 and accounting system 113, FX blotter systom

&

120 may provide various tools for managing FX exposures across financial systoms 110

{c.p., including across one or more irading systems, represented by trading system 1),
as well gs tools for conducting financial fransactions involving foreign corvency

sxchange, such as FX hedging or other types of transactions in FX iuterests. FX blotter

w5

ystent 120 may be operated by a financial services system operator, such as Bloomberg

<

L.P., in conjunction with one or more aforementioned trading platforms provided by this
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system the eorrespondng Yen exposure will be
communi cated o FX blotter system 120 (which, for
wex@nple32 my al so be communi catively coupl ed PCTES®IVE66234
FX related transaction information from other systens
associated i th the US conpany), allow ng for
nmoni toring and/ or nmanagenent thereof. |In accordance
operdibt, ha Bonehehh dd e bisier furdh 20 deg be bpediel @y avihirfXarty
bl otter system 120 may provide trading tools, allow ng
operdi8f, i nstance, for a user to fond or hedge an FX
exposure via the blotter[ 00451 Fi nanci al systens
anadd O un gof ) appld.catd gns. that. provide. QL 8XGhangs of
I D U R T
using, for exanple, financial informatiog exchange . .i.q
PPl RIS PBRGEGET 6P (R IPREY” SrHEEr A1 ey ot BRRECE ey 110
i ncl ude programm ng enabling reception and processi.ng
and grchgmmnd BBl tepscter éﬁé%-s:’%?g% 65 PROMEd (€08t NEIEeS,
106, 107, Financial systens 110 .may further include
exchas@atTBO B grdatd basesotber wphef pmbrsMelgatiMe-meadirthat may be
systens for storing user, order, trading informtion,
used8o ComASnFRY tREFRNRLORELAHS ONI:e g d BidideRendi-ng RNised in
the type of financial system (e.g., accounting,
varidiy r(:‘-ﬁ}!?}gﬁilnﬂzgﬁs &Y Q&hngt »éﬁ{ﬁgﬁiﬁ&aﬁyzﬁg E%*E:GIFQ e Qg@lt%ma} 110 and
CONMINI cat 1 ons . COnCer ni ng a trade 1n a financia
qehbstrument, spch as an order,.to buy or sellza. oo o
e bRl A R e iy T 05T psfehtY pRlpoF Bl Ringar Beporine
station 107 and correspondingly received anﬁ\%’ processed
Langspet {adiing Jeiieresa! PIAduEhOASTOP h 2B B8F Hdipbel Wi Freanive
enbodi ment of the present invention, an FX blotter
Finasgisit orhaRg {'F3h oMedetDuh R cfiodependisnged VIRRE), oic.
i npl emrentation, allows one or nore of users at
(00481 at | ONg; LS erdBimdAY, dn@ oFBRE OF figbial Seingnl Oxahapgh FX
("FX ) exposure due to trading on trading platforns
relatbEuBhsuct GRLASEOL ST LY blad ﬁgtiﬁi/ sl bhhie i 08 L 0RA time
exchanges, foreign currency-denom nated equiti es,

fixed-inc ecurities, copmodities . .
upon executing an PX ¢ Ged frhitalion ST a,g regu%: br other irregular intervals,

which intervals may also provide for real-time monitoring. Alternatively or concurrently,
FX blotter systems 120 may periodically query one or more platforms/systems 118 o
resrieve FX transaction information through APIs 123, In any such implementations, a
aser of FX blotter system 120 may specify, for example, through a settings interface

provided by system 120, (an exemplary embodiment of which s Hlustrated in Fig. 4 and

which will be described in greater detall herein), which platforms/systems 110 arc baing

w2

used for FX related transactions, so that FX fransaction data may be collected by FX
Hotter system 120 from the specified platforms/systems 110.
18049) ‘Through APIs 125, trading financial systems 110 may report to FX blotter

system 120 information on the status of the transactions, sccrued FX balances, associated
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sen ee goods or the like, as well as due to any other
FX rel ated transactions such a those reflected o
weoochsesng s>stem 112 and accounting system 1RGI/US2407/066234

bl otter system 120 may provi de various tools for

managi ng FX exposures across financial systens 110

(e.g., including across one or nore trading systens,
currch@ps, eakptiats hyvohicadithy, Sysdeenithidil Ssas: wehd (a8, todhs

for conducting financial transactions involving

ple §tf$1ﬁ{ 191, GUEF QOGN E%X6HANE/ 1]UGR. BSehXdied 08 Rhctions may
oilier types of transactions in FX int rests FX

o TR b - RIS TARRArnon,
at u,E vi?w wges Sy"S @@s}geg a{r@ be %&gg%ﬁgf%lcg%{ﬁfg Lnfﬁn 9‘%1} @ t

. C th one or e af orement i ‘q R,,.WD . AT
Throgfnt By aS: PRV 8y 7Y S5 E5ats POy BF RAIVE |'~gwf@fi=w 0
FX blotter system 120 nay be operated by a third-parly
inforopbratetic P00adys copdetahiiodi FntigiermetbRdefdrat sy sirdnt
120 may conprise a plurality of application program
balaricpd afbhasebh( ARlsinkRbg flomotdmmiancat i on with financi al
systens 110 and exchange of the FX transaction data.

swﬁpl S 125 B s%%}%aﬁnéﬂw@ﬁ% Blesbdfi@lcABid K exGhangeiat
("MFIX") protoco or any other type of protocol (e.g.

*cnoz%(M‘bxp 2 %ﬂ\ d.‘ SYR c{mW P%s?é‘a : f‘ﬂ@ﬁ'(ﬂ?}mr}*a 2{; fﬁ; Qg;ﬁg?ﬂ’i }'% and

ansactlon Ive pro

ari ous ment.s for exchan |aI
storelat et (RBAOT Hindrae Sy ok 1 F gk TR DRaY paver
system 120 i nclude, but are not |imted to, extens(l bl e
FX relosil s g Repdeie Fevghved AgundieraraixBrEnyal spptnd i afen mciﬂﬁmg
products Markup Language ("FpM."), interactive
fromFdispantd abdifx ofsangd i STRXY wth/ﬁmmem Bat agdefit ditifomat for
Language (MDDL) 5 etc. 1 48] In sone enbodi nents, one

stors@F ofiPhRs@atibhnanE :Bbrs S $1ean® bhl0r fRKPUBH i@éﬁﬂ&‘i{ﬂt fd
transaction |nfornat|on to FX blotter system 120

0:.,53 {ngﬁ% ARl é@*@b& vﬁ Ly dde MR ARAR 't*%%@ hxﬁgp AR on the

ated trans on an or at regu ar’or oth

XV

ular intervals, N L
rece u §: 1“r nsaciion data, such 48’ conversion between different currency unls,

computation of various measures of risk associated with the FX exposure, or the hike.
The collected and calculated transaction data may be stored in a portion of the FX data
siore allocated for the given user account,

{8031} I accordance with embodiments of the present invention, FX blotter
system 120 further comprises an interactive user interface 135 that allows users to
monitor their net FX exposures and conduet varions FX transactions using tools provided
by FX blotter system 120, In onc embodiment, user interface 133 provides g user with a
record of outstanding FX balances in different currencies and on different value dates for
transactions conducted by a user on financial systems 110 and nvelving foreign curreney

exchange {e.g., FX related transactions). All FX balances may be monitored by the
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which intervals may al so provide for real-tine
monitoring. Alternatively or concurrently, FX blotter
wGeyBrem2320 y periodically query one or nore PCT/US2007/066234

platforns/systens U O to retrieve FX transaction

information through API's 125, In any such

| npl enent ati ons, user of FX blotter system 120 may
systesped dpyiatel on texaplngsridch i Bt ghreal -Set b Asaientrent aceange the

provided by system 120, {an exenplary enbodi ment of

guioMn Rob® clidrdldstabRbRE, Ll &itQlandesandinohiaed Wdl decRBsed by
described in greater detail herein), which

g@ ahLal Ws&é%?«tf%{é%%z | QLR 1081 19 USEEnf liorfes! @E%@qm
ions h transac |on
k ted | tter st,[nlf20 the Spec
11 Wﬁ%f‘s"% ‘ fiBmF‘ §T‘* THY B é‘HmABF%* R ‘~“if"r3<ai‘éi‘ij rﬁ‘* e
flnanC|aI systens 110 may report to FX bl otter system
inforEBOOR HITBISRBRG B IR FHEECR FaRSISLRs: PHeEP AHEHOE SRgxampie, for
accrued FX bal ances, associ at edearrenaes val ue dat es,
montetng difparddtabirarsotione shat famarist Gbmdyss aem?innm@e:( by ﬁmsa
tradi ng platformnane), order nunbers, accounts or the

execkibl 8y HIRQINIQPQAELE dorftuhanaas b & Wy dafibeblbutyeystom.
types of FX bal ances at once; the long and the short

ﬁﬁ}S%I I des Otxntch )m Sl PR b B %Aﬂ:}& %321"%_’ %cei!‘: ed in Fig. 2.

otter al'so rep orts |nanC|a

rades ondu
The GHBURRTHY IH%@ &@a@m PsghiaD by b Rt iranestd 40 ¥
subm tted by the originati ng f| nanci al systens. 1005QJ
listing vieges ShbalinTRenTerBrct REUPIESSAPUTAYe AT PBAT wER (6.8, Which
transaction data reported by financial sy t ns 110 may
may be bied cessedpbyi iEKpodtrangee p odssi mipncts ©88sem thatwd pradunt of
in the FX data store 140. For exanple, FX data
oxpoRiQ CRSSNEUR ebe 3R ABY asfdek B halie dater NS 8 buOimed atfarmation
recei ved o di sparate financial systens 110 (e.g ,

is re {ﬁ?@g%ﬂjﬁql gﬂi&grﬁggggg Vb ;cﬁgé gdtrﬁtﬂ gﬂd%)orﬂm Wi 8RARY i reul-

ormat's nerl ata for stor age and

interts

ntation

tirne 1(26’ P, éd‘d‘r* % Sﬁéal’rl]{? ﬁ\gmwiommﬂ Qom e fszg?iLjE thyg i %X\%E‘ﬁm}&iv}ls
As depicted in Fig, 2, the given user is short CHF 10 million and long JPY 32.30 million
on value date August 10, 2005, and on value date August 11, 2005, the user s long CHF

3 miilion.

053] fn FX blotter interface 400, just beneath sach currency header label
appears a composite spot rate 410 for the given currency. The spot rates represent the
prico that a buyer expects o pay for 8 foreign currency in a home currency. [tis also
commonty knows as benchmark rates, straightforward rates or outright rates. In some
embodiments, the compeosite spot rate may be the Bloomberg composite spot rate. in this

example, the spot rate for Swiss Francs (CHF) is 1.2492 US dollars ("USD” denoting US

dolfar} and for Buros (BUR] is 1.2426 USD, wherein USD is the user-specified home
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processing unit 130 nmay performvarious statistica
and anal ytical conputations on the received
WO e@ns sl on data, such as conversion between PCT/18208T1066234

currency units, conputation of various nmeasures of
ri sk associated with i he FX exposure, or the like. The
coll ected and calculated tran ct data may be stored a

currepoy. t o wir whe & Xtk diStoarecatdnog at g ifeorutheygiekps to
user account. 1005! | | accordance th nbod e t of the

EURPHESSS rhidy SRTHeATK biodePheifes 48V 611EMsh20 abibiibienty to reflect
conprises an interactive user interface 5 that allows

r, EX exposures and conduct
}kﬁ£§§£§hhﬁggy #g%sgﬁggg%gﬂﬁéan tools provided b > FX
<plotter s st.e ope enb g@nt user terfac
wosoe o7 aiE it Rant s F BeSPH 5kt et AR 1 s,
bal ances in different currencies and on_different
and 4781cgeipgane dicidsdor ylinbdiet s Uns teorglvtedobhe gogropnn the
frn&sicial stenms 1li and involving fo eign currency
user'ekchanges(cs, gg.. UBK. ridbatspdeificahs detiions)zed AblueEE20 shows
bal ances nma> be monitored b> thesystem and updated on

the xbﬂl@n&@@f}f 0 EQEfAcR pdBrds FRathrelliHB taSudXs hahQSuBWE, tlng
change the equival ent home currency anounts, nmid as

the 'a,%%%r‘%ﬁin?&% &aggﬁe@g&t g@ 5 %tﬁ?%ﬁ& %gw §g bufholt

I nanc sone enb
he FX bl otter terf ay al so provid or o
590 HeROAF Qe J 50 RSP COLEHERS 5PV I A e Bl T bR ureacy
i nformation corresponding to EX rel ated transactions,
has bepusccaIcdoPaM S thy ororclBxamp P ehowothe rmial 6r hgplurd et
rel ated transactions that nmay arise o transactions
Urnreolidvérootunams. t hose executed by financial systens
contmnieatively coupled with the FX blotter system

16053100521 ppoexesRharysebati Mertiueisanafpballabt@iomprising
interface is depicted mFig. .1 | he central portion

cells Q-Imi *ﬂ%%gk% QJEQQ keleabinighfiace M Qgtuﬂé? QQMBDL $8: RAANEEIn the

IS I'ng various FX ba ances expressed in
J ons ds. o t her o
sums ni t‘gas; valnds § ur ?m %*an a‘c!'t?ssf »::0(31: it 42 H and % (‘??eagwfm Cot :m‘ 425,

~y

respectively. Thus, in this example, the user is short net CHF 7 million and long net
Hong Kong dollar (HKD)Y 11 million, and the user’s total net foreign currency exposure
{displaved in cell 430a) is equivalent io short USD 16.88 million.

{60561 In varipus alternative embodiments, FX blotter interface 400 provides
information on the FX balances in different curvencies and value dates and, depending on
the implementation, may or may not alse provide information identifying the underlying
transactions that gave rise to these balances {o.g., transactions in foreigh exchange,
foreign currency-denominated equities, fixed-income sevurities, commodities; serviees,

3,

goods or the ko). Those of skill in the art may recognize that the information collected

by the FX blotier system and presented through the user interface and the manuer in
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pi a> be based on user -specified prefe e ce ) which
bal ances represent the net anobunt of exposure the user
wha®7iims2sach currency and each val ue date. ThePEMXUS2007/066234

bal ance information s received fromvarious financi al
systens (e.g., trading platforns) and updated in rea
time to reflect any recent trading activity com ng

which tideptchenial oghaade: ngyldiians vafiosysttedimetsotbppoted in
Fig. 2, the given user s short CHF I Qmllion and | ong

tnventRX. %%ﬁﬁ@r@ri 21,8 ARy Y@t SRl Bio alibis M the2BRBIniRRde
on val ue date August il 2005, the user is long CHF 3

*nciuggnéﬁﬁg&am LQQQ\% ngéxgl @ I’%EI“‘"&@E 51&1{9&%@%400 just beneath
rency h ears a conposite spot
ate 410 for .the given currenc
1005T3pr e eRECEHENEIEE R DBy oS BXBe TS T PRy P54
foreign currenc) ma home currency it is also comonly
may Rerdiseraibe besidningRde Aol wiicapgit o Wapep gTanws hedging
outright rates |I sone enbodi nents, the conposite spot
polictal Fonpyaber, tiheisB mebergeeanpost h&@p‘@tﬁsﬁﬂtw appli gdhinsthe
exanpl e, the spot rate for Swiss Francs (CHF) is

baﬁar@r&zﬁ%‘gm%sf@%l hahs of R1 e ek Qﬂrly@ﬁ@xb@&l}wfk sh@ated by
Hiiros i 1.2426 USD. wherein USD is

kgﬁéﬁ S&@gm { %Rd ‘99@ %H!: [netrm)fm ! N MHQ hl'{s%ﬁ{my‘@w& ]gqu,f g v &ihe

other currency
_ t he, spot rates o the EX . blotte gterﬂg 1
usor W“TFE CEHagen SR GMEOPEAT TS Fi Bt ey B BLT e
resgect to the new hone currency. 0054 Al ong the
srvepef baled DS figenooden eatips srayi srseps a%%ica&p@af—f@ et EETenCY
415, 425, and 420 conprising fields (or cells)
halargks Bls@iyaﬁrtgoﬁhﬁ%meaﬂm ab deffondnt theaspoditdsend/or diffdmet value
user's hone currency, e.g., USD. Mre specifically,

dated {@es dniveal doze thy GRE BRb R AQs &h@wdzhﬁibaeﬁg RUBEALS; Ol 7 drer Y
orelgn exposures translated into the user's ho e

for Lgﬁir{, s &%l&‘{lgmtag ?w@w‘ém X }Ji@ ﬁ;glﬁ CHEEERL n%oi%%l 580%P9b%

ST war o such erg coﬁbos

for BUR oxposures greater than month and up to and inchuding two months; .30 or 33%
for BUR exposures greater than two months and up 10 and including three mouths; (.15
or 15% for BUR exposures greater than three months). Altematively or additionally, by
way of example, the user may configore 8 hedging policy such that at least one of'the
displayed foreign currency balances (e.g., EUR) may reflect at least a portion of at sast
one other foreign currency balance {e.g., Polish Zlotych, PLN and/or Denmark Kyoner,
ete.}, which may or may not alse be displayed via the user interfuce.  That s, for
example, where a first currency s highly correlated with one or more other currencies
and it may be desirable or advantageous {o.2., due to any of a variety of factors, such as
types of transactions available, iquidity, exchange rates, related costs, eic.} 1 execute

transactions with respect to the first cwrency compared to the one or more other
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spot or forward rate. The Realized col um 425 shows o
ch actual honme currency has been accrued/spent, and
wo b@7Te2ad col utm 4 15 sh s the sum of the ReaP¢wHES20aTI066234

unrealized colums. 1 5] Below the rows associ at ed

wi th val ue dates appears ro conprising cells

containing the totals for each colum, for instance,

curre@eliel, Shd@Rananavidsivcetptaitn tiheersuns hof the Wiesplegkd bslafarior

the Unrealized colum 420 i the Realized colum 425,

the R QTREEAIVMEIYors T RUS of 1R LREBLEXRTMEhe BRE cus@lTylssd shehd
net CHF"7 mllion and | ong net Hong Kong dol |l ar (HKD)

1'{25@3@1’:&&(&%&1%11\9 (s { é ES rl.geigﬁgﬁ H&%ﬁﬁ 02)%8@% m@&ﬂ.ﬁf 1 E «lrF@mﬁ&Hﬁ{‘;{é}{}

ure I's equi
short USD 16.88 mllion. In,va . ,
the a3hE N O LSBT EHP SR aTiE s, AF R demresiyd: te use
oVvi des information on the FX bal ances in different
é‘ztergw rat b eonged sich dhag athedeardicy Selrarmyi g e fspHey according
i npl enmentation, may or may not al so provide
1o the ndep kpmtii-arhell depsiidas gy tdelashddy ldysphged.r ansact i ons
that gave rise to these bal ances (e.g., transactions
poskn foreigpcexehange, b OB CHEBRRGYmIENARENRRE (¢ g
eqU|t|es fixed-i ncome securities, commodities,

click3 S{z}"ﬁz&%‘s‘( b QQ;Q S“r %(bah nﬁht heﬁ%c@ & ﬂ?ﬁ% %c@rki #z] inhel & {bﬁzay be

recog nf“or mation col [ecte

t he | otter s m and _present ed
presriian waw?@waﬁ%ﬂ Al R AR 8%5%@‘?’%‘*
the user may differ in various enbodi ments of the
balarpre SenexanVents e TRHIRARIWEY Biat plaweoniay Cparediiapiadem
various aspects of the user interface including the
assodTRRd edthahdF Arinettit spfierpri 88 enved tiinforhatridon plROCBY ol /
accordance with sone enbodi nents of the present

forwhiAAEALL OR, su@pUSEaR iAY 5 GOREL- SR TREuHSE], stdeniiacaitd how
dlsp ay val ues according to one o nore hedging

that Q&Q 1{;.% 8% cofd Qﬂruc c@ S RANEE nodnt %ﬁ%lﬁﬁf raei&-f%w%s,t & ONCe Ofy (AP ERent

ratros be applie

the mqu;este{i information is not available in the dats store 140, in some embodiments, FX
system blotter 120 may retrieve such information through the APIs 125 from the
originating financial systems 110, Hustrative balance operations that may be facilitated
according to various embodiments of the present invention will be described in greater
detail herein with reference to the various trading tools provided by FX blotter interfsce
400.
jBH59] According to various embodiments, the nser interface may further
comnprise one or more filters for viewing the collected FX transaction datg, allowing users
to see their toial FX exposures or narrow the view along a particelar line of interest. As
depieted in Fig, 2, in this iHustrative embodiment, the set of filters include Scope, Source,

CiePty, Account, and Order, as displayed above the balance grid 403 in fields 435, 448,

s
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bal ances bl otter systemto one or nore of the foreign
currency exposures aggregated by the system
woewondi2eyl y, at | east one of the foreign curre@ys2007/066234

bal ances di spl ayed via the tsser interface may refl ect
S user specified hedge ratio being applied to an
actual foreign currency balance. Different hedge

445, B8S, 1488 . nMaYhibemdpaiaichi, adséatadid bahaiiterboritigng outisency
bal ances, such as those corresponding to different

Lorregﬂw *EW%E@ APE 48 nﬂi50 Bs@lidsh er enblay alddeh-Hak£ 85 Mier options

90A)for EUR’ exposures up to and including two
for miés o £ B b S %‘;’Bgﬁ%éﬁ‘ﬂ%%% B ERHSE LB b e
El JR exposures gre te goq nmont h and f‘t'* A,
be higplaghien) B¢ WO Mo *§ AeyrogGuly 03598 FHmlER RE é&@é‘s GPaen
greater than two nonths and up to and including three
beingiplhsed 10 o FmBHRisTY BURYSRpOSTHBE GRBEHEIE N, 145,
three nonths). Alternatively or additionally, by way
450, of 5 exd ol Eottdhialsess oy waafel go ceraphetigi thg spel fadyhiter
such that at least o e of the displayed foreign
optickWr rency bal ances (e.g., EUR) may reflect at least a
portron of at |east one other foreign currency bal ance
o0 ) &%ﬁ‘l@ﬁ’g 1%' SRS, h‘r\,}f ENt &“;dlu%ﬁ ro@%g'&%l% az%{é‘?é‘ﬁﬁ Bt
user |nterfac g is for ex ﬂ@_ “3h”%ﬁ a. t
dm@w%m & Uy @Fﬁ* §F SEBWS BYRSEE WO I S B lres%f’%%‘r
currencies and it nay be desirabl e or advant ageous
expofeeyfor tatese s canye &k eedgardh Buyinaflehaneors thesigder aag former
types of transactions available, liquidity, exchange
Scopeali@es opticeb ateithiabat Sicakbde”) faﬁO‘Persemlf ‘ectpramesdg tvidns
Wth respect to th first currency conpared to the one

“Dred@odd® B&@EE@MQQ{ 806 b8anpib BROMSRIFIFRY WSt ifer settable via
confrgure the bl otter such that the displayed bal ance

fisid @%p g m &‘%\% ﬁ? g{\ﬁﬁ@f@( {i E%ﬁi{ﬁ‘%i@zﬁc}s Q%frei é@%%i@g bl The

irst currenc respectlve
endi n

Soup 8%@%%%“’%&&5 ¢ Bns e T er DAl TABEERY o Fheees

0 e or nore other currencies. As naybe apprecrated , ,
that AheuUeEly represented in the FX blotter system 120, CirPty fiter settable via field
445 identifics exposures relating only to a particular counterparty, providing an effivient
way for users to monitor their credit exposures. The CurPty filter selectable values
inelude “All” plas the dealcodes/broker codes of any counterparties currently represented
in the FX blotter system 120. Account filter corresponding to field 450 indicates the
trading acconnts to which the balances can be atiributed. The selectabls values for this
fitter include AP plus any account numbers that are currently represented in the FX
Blotter system 120, Order filter settable via field 455 allows filtering based on exposures

attributed to a particular order number and platform {e.g., EMS, BBET, ete.). The Order

filter vatues that may be sefected include “All” plus any order numbers that are currently
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interface maybe configured s ch that a hedge policy
bal ances bl otter display according to the user
waepeeitis2erl hedge policies may be sel ectively dPEpUS20eT066234

(0GB8J accordance with the illustrative enbodi nent, if

a user selects (e.g., clicks on) any FX bal ance nunber

in the balance grid 405, a new user interface may be
reprepiRaEntipdr Khddicakions (0he insenc elbodiechn, perdbiuinvalue for

various transactions on the given bal ance. For

the SEXARLE is tRQIMIEF R RASIBUAY: hhabubalanes fwan: b
Ii'quidity platformassociated with the FX blotter

eie? BELEM 120..a5 0 8¢ L ik def Feali | D% Rl LM b slons. &
onef HREE R af L AR R R Hshhe R e Aeb BBk lsony.
cinstrument, see an.audit trail of how thai bal ance,was

variops R FREREHOTY G AR Heees Ty §ﬂé‘%’dﬁg~?ﬁ*§é%€w§§% GG o
like. In the event the requested information is not

the nawaifrelbreacen Tivabaw bst of SFes 1400t cxhausErp sedbadpente flters
FX system bl otter 120 ay retrieve such information

or filtdhmpughnighes Plesvili2Ghdseaiskitian drd i may bogsditnaned fhancial
systens 110. Illustrative bal ance operations that my

data BEIL RGN Lot €41 A6E W2 E QevatihoUS LR diBBakEqalohe
present “invention wilt be described in greater detail

el W th reference to the various trading tools
p“'”ef)“g‘éi\/“fﬂd”g‘}d“ by FX blotter interface 400. QS9J According

ancdO Various enbqdi.nments, . the user interface may fur ?erw ,
1006Kompr | 5@ GG BIOHGREL 41 PP TR R (i FHE T Bds ey
FX transaction data, allow ng users to see their total
also EXVERPOS OF BSTOTHEEOR riE YT WeaR R T i aradciapdpth one or
line of interest. As depicted in Fig 2. in this
mord FX gatrsationselve nd Gdtigs nishat herssefuatatfonk teetsed metkade

Scope, Source, CrPty, Account, and Order, as

sararflb SRl avedcabovant bavbalaneewdrind AO5inRILE edE8isdBHs the
© U440, 445, 450, 455. In this enbodi nent, a ser may set

mars§RE b b REL (DAL Gl Dedlal DR EOLLBSRONMING B thecified

. 440, .321, 4&9, 4550 I'spfay ‘a drop-down |i st ot
szés.%elulsae Ll %‘\J,losn tnd Horizon period, the corresponding values being displayed, in
order, in the cells w the right of felds 460, 465, and 470, The VAR may be expressed in
the home cwrrency in the same units {millions/thousand/units) as the balances. In this
example, the nser interface 400 shows the 1 day VAR at 2 99% confidence level fo be
USE 764,000, This represents the maximuom amount of value that this portfolio of
balances might lose overnipght within a 99% confidence level. The VAR calculation may
be hased on worst possible movements in the various interest vates and exchange vates
involved, and their volatiliies and correlations, based on Bloomberg Composite data.
The Confidence Level (CL) may be sxpressed as a percent number and Horizon may be
expressed as any nunther of days, weeks, months, or years, In one embodiment, the

default value for CL is 99.0% and for Horlrontis 1 day. Those of skill in the art roay
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for that filter, and then noving the cursor over the
desired filler option (which ay then be highlighted)
w@nw7ai828ki ng on the desired filter option, reBRCl/UBI997/066234

inthe filter option being displayed in the field

i mredi ately bel ow the corresponding field 435, 440,

445, 450, 455, and the bl otter bal ances bei ng updated
secogdn@zeabiiraspensihtondibecs ped kfdigibaf kteresathondicCREFRIncial

In this enbodinment, field 435 provides for setting a

data RGOBE 3£dx4‘{§£%r’(‘j,’tip@t xRS FiAG8 oWhRINGknt ReehiQt ter shows
exposure only for the i ndi vi dual "user or net exposures

Sﬁﬁ£ or t hah%ﬂu? &l ﬂ%&r%{:‘l { g §d1%%1 an(%d i aﬁe zﬂgco* tmfs Ei:aat facilitate

nplenen tter a ope
tlonﬁ are listed as "Deakode” gg ? C dinents of
mmzﬁig gwng RS i.sg.tmw Tdi‘E%{éllUﬂt, A BOCO; %Wéﬁ ?‘s“&l néyexamlxﬁ TREES of
exanple shown is Fig. 2 . Source .filter sellable via
the pfasetidnvepbonsAa ﬁemf@g saFr 2 ofluftrabive Whatn TR o0 arovides
system 110 the exposure canme. The Source filter
severabhee tabliely aloliestidrs, goldab Gradioid tofieliciTs) Sdtmadsud deld
“"All" plus any sources that are currently represented
480, BRiah F@w@é&?h@i Rl Ryat 8 Med 2o Sardionk i Ea 498! ahie
via field 445 |dent|f|es exposur es relatlng only to a

;nwi&a{{%} 1,C l’tlg lig &g %J On ?{cﬁiai P %\{ L%’\n&ﬁ Iéi%h %iw% S

el'rcre exp osu
filter seﬁectable val ues

reqUEHE B 6 B S PR e C “"aic?/ﬁgouﬁ £ Pp(éﬁ‘t i %s‘gga E R on
represented in the FX blotter system 120. Account .
tradipg)l [Serecdor theSpbngr iyl banEs BpEr WEOSTIHAR RS, Pheh aliows the
tradi ng accounts to which the bal ances can be
user &t def ipukdhs Therseteactabt ecwalg@sinbiol infirvstibi koldgcted by the
include "AI'T" plus any account nunbers that are

FX b@{,'*{fc‘? @{Lﬁéﬁ! 1P EPLESERL Sk BiladRBodDsbbaleh ericBysb@mtd 2 user
ilter settable via field 455 allows filtering

enter ‘i%f?%df‘{}% a‘g@(&o@ﬂ»&%ﬁlﬁ%t r*%%}élbg%%?ﬁ’éx}» E<§E'<' lﬁﬂfdﬁgfrﬂ?fmng all

[Aatform The

information on the FX blottey interface 400 into Microsoft Excel” or other spreadsheet
software. Selecting the Options tool may provide for invoking & Clear All Balances tool
that zeross out all existing balances. Those of skill in the arf may recognize that various
other tools for viewing and conducting FX transactions may be provided by the FX
biotter system of the present invention.

1663} if the user elects o trade away the balance using the Trade FX tool by
clicking on field 475, an FX trade ticket is generated by the FX blotter system 136,

Fig. 3 illustrates an exemplary trade ticket 300 according to one embodiment of the
present invention. As depicted, the trade ticket 500 is generated with the currency field
565, smount feld 510, value date Seld 515, and direction feld 520 filled in. The user

may modify any porsion of the trade ticket 500 before sending it to the seleoted
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filter values that may be selected include A 3" plus

any order nunbers that are currentlyrepresented in the
WOo20mho2ser system 120. I n sone enbodi nents, tPEI/US2007/066234

default \alue for the Scope filter is "Dcal code," and

each default \ah e for Source, CrPty, Account, and

Order filtersis ' AIl," "Al" indicating that no

ounferpdredd A ihs rdoeneciak anrgsthesecwiie 8t ORgeanking VAT faaUsS

|nplenentat|ons i ndi vi dual users may t the filter

*w:z ief aun ‘;si& ah "?F§m%%cs% i Pk QndNe « SR 3 RESELRENGEE: (“The
ove |li1st of fil ters S not exhausti Ve, and vari ous

{1 Nhnot h(EEiwf i!:itfig{)iig one t@z ﬁﬁé}% %J‘u%m‘qga%{l[‘é QHI%%“I mg, Wi af %%l%gce

0°\icw f1nancl

gollected by the X bIotter s>stern 120 aQ%ordlng to
seleria OB HETRERB o™ TR B DBt FRECS PR B N YIRS BIRETSH 2PB061J

0 e enbodi nents of the present invention, the user
afordngriaioeraSemay tel twde Briovioas, Batadr mapbesdurities 1 5%

and anal ytical nmeasures of risk associated with one oi
blotteiveeiX 20nabs dati:ahkd tdue tuforiaiigm @xehedfe gyatem 111) from

fl uctuations or other narket parameters. For exanple,
whid;& hiee YRIV D8k ERRN O f&‘%ﬁfa heg‘UStﬁé bhipARIhACE: dRRAasRIaY S

he mar ket Val ue at (VAR) of the ‘conbined foreign

EEQLIE)&(%E? Sg:l?] §§ﬁ%ﬁ i!.:'l EQ ‘."g‘ﬁl{ﬁ&eg \S(P%C‘J gggﬁ%@fé&gg qg?id"‘ g’%!'!?]

zon périod, Frespon

- di spl aye rder n. the.cells tu.th
X<y o TS RS g8 oo B0 L uARey Dol eadaeen ¢ b
home currency in the sanme units
plasfm VaidoHs A Ehobsaid funt ¥)blotr therfisg 13 deupdaias Wik e new
exanpl e, ths user interface 400 shows the 1 day VAR at
halarte® g0 ficgdene eohdyald O rhbdd STheABLo0OMeoils tor trading FX are
represents the mi u anount of value that this

kmnﬁp{at £l @ <of1 (R ARCHS, GREHHRSA-OMERBEGRE] WdelaliMegei® 9%
confi dence | evel The VAR calculatlon may be based on

etm*é@é gt s*@%%é%u@ i g* ex&%ﬁ%l Vegna;}@@m\/ l‘t}c‘%}é’fg}tzter‘a ﬁ&a&%@t&%sm

han I nvo and e| r Yolratrhties and

15188 i%oér 43,6 6§t ,giitg?ﬂ %Asgﬁgt i9, M\ & 3 and m{nq Wﬁﬁ,&% ‘\zdlagﬁ‘.{ TRADING
(F INTERESTS,” which {s hereby incorporated by reference herein in its entivety.

100641 Aceording o other embodiments of the present invention, the FX blotter
interface provides several different ways to trade FX balances. For example, to cover
exposure from ail value dates in a single Spot ticket, the nser may click on 8 “Total” field
at the hottom of the balance grid 405, which will generate a trade ticket for trading the
entire amount specified in the total field. In another example, clicking on a date in the
Syatue” column allows the user to bulk Srade/roll all the balances, across all curreneies,
for the given valne date. Yet, in another example, the user can elect to roll & balance
forward via an FX Swap. Choosing this option also brings up the FX trade ticket, with an

FX Swap instrument pre-selected and afl other relevant information filled fn. As
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The Confi dence Level (CL) may be expressed as a
percent nunber and ori on may be e p e sed as any m
worb@r/1o23day weeks, nonths, or years. In one PCT/US2007/066234

enbodi nent, the default \ alue for CL is 99.0% and for

Honzon i 1 day Those of skill mthe art a>recognize

that various odier statistical and anal ytical neasures
indicoref abde, telbectedhfigeany bithedatd awmie bewgprtoyirsdtidkeybetore

the FX blotter system of the present invention. f b62]
sendinB@ MBS orletr QB 68 IBYartibg ERQGuPROVITEes@ tRAiad tiawsofo

tools that facilitate nonitoring and conducting FX

mterta; @\Qﬁﬂxcztdv%zﬁm{xﬁ a8 ﬁ.@#&?{k £+ W LBy v .@xﬁg Q8§00 0MI- IR Rons
0 e on.

present i nvent depicted in F g. 2,

4l lustratjve user interface 400 provides several, user. .
will S PHBELY Fo0r St 16 A5 RHEE LOPRET HaEe E0 FRT Predigting
475, Setti ngs infield 480, Balance in field 485, .
batarown bbistpive i Bled X400 ave it aerpdpisd pr st Agslanyygterface
i nvoked (e.g., by clicking on Sold 475), the Trade FX
i35.tool generates a dealing ticket to request prices on
ai |l outstandi ng bal ances a bulk trade/roll {e.g., ALCC
jsoefr C- al | Reak&iaR tf At AgodiDeheol iaGrdbe: iBaliongsX banler
brings a user to a Settings screen, which allows the
g}f&tc#i? 24 kmﬁf&%»ﬁuﬁﬂ WA LA E u’? mt@[cx fsb&sﬁ?%g bé%@ e

" g+t
I nanci a ormation collecte X bl otter

system 120. lpvoking the Bal ance Q(g wgeneratres .a .. ..
St i SR R

short bal ance. The Downl oad tool provi des faor

systegfoivd] baiditags &P 1o avrassarat FonX nlepte HDEEIeaRpete allocated across
interface 400 into Mcrosoft Excel*'' or other

ali osprseadsheetasofitovr e bSehac tThngrttheaOpticsnssinpBle Segjng too
provide for invoking a Clear Al Bal ances tool that

(Gl BYOCS MLt X reddsSHeh e datangaSirstEhdise caf ( SKFQT) Hagis or
the art may recogni ze that various other tools for

acm%i&%v%%‘@&* ?g’% GORGUEL LRGIRK d 80888 b SRS IRYe BREPEGYI ded

y the F Brotter dystem of e present invention. [0
reprRlo T Bpop Gy bl A8 PR 0GP A68 43l:00uny
accounts within an order propertionately. Those of skill in the art may recognize that
various other balance allocation schemies may be used in other embodiments of the
sresent invention. According fo one embodiment of the present invention, the FX blotter
system 120 also allows users to fund balances from the FX blotter interface 135, For
cxample, if the user elects to fund a balance, a Depo/FRA (DepositForward Rate
Agreement) ticket appears in which the user can specify the smount to be fanded either
long or short, the new value date, and Interest rate of the funding, ete, When the process
is completed, the amount of the deposit may be deducted from the balance at the old

vatue date and the smount plus any accrued/paid interest is added to the balance at the

new value date, In one embodiment, using the Depo/FRA ticket the user may send a
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clicking on field 475, an FX trade ticket is generated
by the FX blotter system 120. Fig. 3 illustrates an
wez@nmpisasy trade ticket 500 according to one ePdDUBIIBTI066234
of the present invention. As depicted, the trade
ticket 500 is generated with the currency field 505,
amount field 510, value date fi e d 515, and direction
Depo/ ¥ 8 [RPG200xdd dr hede bunidbativg eccasny smadiihy degusitpaie tioans
of the* trade ticket 500 before sending it to the
ches&ﬁﬁcﬁﬁiiﬁd;&@{eﬁ%@ LPANHHRS: QA Wites bhadeplit thaketile asQhal

can sel’'ect io get a Streaming FX rate (i ndicated by

cencdat Bl f LLrom a sl pghecount erparty, send a request

s ”f‘gg“‘EQﬁgf g@ & %%%%’ gg‘ibg”g tgglﬁ E@gcgﬁétﬁd 530) to one or

.. fore counterparties, ‘gogf irma trade w fh a_si ngl‘@(w -

1006¢e| ect UFPHIRE 8 FARRY SMBPUBEE Ot PSRRTEL Y PHEE ¥ 8P ry
Havi ng nodi fied any af orenmentioned paraneters in the

persoppiicietne Falddetigonstindvel Xraad evamyr bevisubiitiraapaionyxe
bl otter system 120 to be forwarded to the trading

monipdréd fef mndRddy, the FAdilagr sysére it ddipg Broofatupsedolt{he clicking
trade has originated. Alternatively, the bal ance may

on §08 4@{3_)@6&% g DR Aot S Y YrsBhAlE 958 $86HARSOWELH
the FX blotter system 120, such as Bl oonberg FX<go>,

el W€D case the results of fhe txade. are.reponted

cramgle % % BEF S (IR G DB g e RIS

. Finally, the FX hlotter interface 135 is updated with

thouPRES. REWBET RHEESIF SR FilNG T HERPOHE BIHIET et ERY r ade.
The various nethods for trading FX are known to those

{fieldfOS K The uian midyepesity lankk SelA & Blislualt Far @uRbIPAiYs 88 Yed
in detail herein. One exanple of FX trading is

curreflt § phia STk diver aag ahvoptyfydunade DXSovpatenty @ppl dedtzonto
serial no. 10/643,663, filed on August 19, 2003 and

the s%xh& Brgoeie ¢ SQVRE ENENTARE s THRARIENG 6ol NIFERESTS banhThudes may

ereby incorporated by reference hereininits

alee SNLIA €1 X1 kOSR4), 1ASERLA 19 (L.e.0fherk: eabQdl pepisH gf the
also (fjggr;]”}és ﬁr{ Moia QR A, 4 ﬁﬁ@eﬁﬂgﬁ %Iltlo:fbkt L herk. eabadl peats, of

invention, r I nterfacé& provides
several different s.to trade FX bal S.. FOr .o 44
rOPRERISH “&éf quso&“C):? %ﬁld@% aliow a user 1o se?gsp eBNEERs {identified by

oV
Deat Code) to cover balances with respect o currency pairs (Coys).
{6867} In accordance with various embodiments of the present invention, a user
may set awto-cover balances rules, such as all balances as soon as they hit, balances in
certain currencies, balances within certain value date ranges, balances above or below a
certain size {absolute value), balances from a certain set of sowrces, balance due to an
order as soon as the order is complete. Regarding past due balances, e.g., balances with
value dates carlier than current dated, the user can select in the field 615 0 leave the past
due halances on the blotier, to delete balances automatically, or to auto-roll balances up

to today at the specified composite deposit rates.
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exposure fromall value dates in a single Spot ticket,
the user may click on 'Total" field at the bottom of
whadoance3nri d 405, which will generate a tradePCT/UR®D7/066234

for trading the entire anount specified in the iotal

field. In another exanple, clicking on a date in the

"Val ue' - colum allows the user to bulk trade/roll all
{i6sdihe balabeegscificsibs swat kkiad nehe ke syill hodertthad Gisvarording to

val ue date. Yet, in another exanple, the user can
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Choosing this optl on also brings up the FX tra
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user can change an .the i
inrG@ABR A FAHE Of PORCT ABL P FERiF PG %@%ﬁe gt “ne or
nore counter part ies for a quote., The user may als
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ticket as well. Any of the above transactions will be
cond@ishe paAtirgab yrefeportedy bgotthe Bodlgimat ivmge danpiabomprise
systens 110, and the resulting balances \ be stored in

aserleb@i %ﬁq %ﬁ@uﬁ?, Q&& %400and Hpdated anet hes lndal ane@ions
interface 13 gd According to sone enbodi nents of

say b e.rvet.vf.-,x
o HSe ?%n BE R Rl gD s
._.source, g nunber, and acco r
curr g e eh fr Bt B e Saan T h e iR b e BT B
that draws down the associ ated FX bal ance, the trade_.
betw ARISOTRERCRIZ| Q56 &F SWTRBHBESY BITRS:¢ilfe Faatteo dt SRR hiEIGnS
up the bal ance. The user may choose using the Setting
may boohplehicakd W88 antpde, MIOT bibticFXstenatisaagaitnstly grdesisg an
on a first in first out ("FIFO') basis or across al

FX %ﬁg 8L5:t RROROKLIcoRatigly 1o Hogedr@id e vpas r%i}ﬁs}te@i DBgnding on
bal ance each order represents. In one enbodiment, the

the Qig & ‘ 10{ a8l t}hﬁ%%n L§iok 08t 9cal & %zﬁe{t@g\§§ it z§§§ Q%XY not

an order proportionat el ose of
n t recogni ze that
be ¢ dzsg?avcﬁ §E11€’-L3.” the §t B
{H69] For example, a rule may be established to trade away any foreign currency

exposurs {or foreign currency exposure specified by currency type) amount received by
FX blotter system 102 that is fess then a yser-specified amount. Accordingly, in some

implemeniations of an FX blotter system applying his rule, upon receiving from a

financial system FX related transaction information satisfying the condition, the FX

blotter system may trade away the FX balance amount corresponding to the FX related

sransaction information without displaying that balance or otherwise indicating that it was

traded away {theugh it will store and appropriately account for and report information

regarding the trade). As another illustrative example, a user pre-defined rule may specily

trading away the entire balanve corresponding to a particular currency wpon the balance
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vari ous ot her bal ance allocation schenes may be used n
ot her enbodi nents of the present invention. According
wo 2ong1esbodi nent of the present invention, theCHKS2007/066234

bl otter system 120 al so allows users to fund bal ances
fro the FX blotter interface 135. For exanple, if the
user elects to fund a bal ance, a Depo/ FRA

exceddBaposictdfosdane. RAke, Agheambnty fdrbigk etrrappeapssurdla an
whi ch the user can specify the anobunt to be funded

amoih BRGS i gﬁ%n?& wihORd o8 RaM MAL M8 aLeaaRdohfiRli 88 beeds

rare of eudi ng, etc, Wien the process conpl eted,

e nt€amount of the deposit nay be deducted fromthe,

e piSTo{ER THE A T 00 G ArLe S PRG dnba Dp M Gy o
accrued/ paid interest is addedkiqfthexﬁslaalce at the

that HERDVAFHECEROdE S0 AL BB U HERTONY g & %PBe po/ FRA
ticket the user may send aDepo/ FRA RFQ to one or nore

{867¢8ount er'Past pdgkil actesy nastecegmiaihaidepess oihenpasdpbmtign
chosen liquidity provider, or confirma trade with a

optio@OHRY OF pankdedia veXeauntodmant ufthe brade inkdnghnw | | be
reported in the FX blotter interface 135 | 6]

perficcording § Q VALl 4SRN ARD LS Qbod BE nRIGSERE forcign
I'nvention, a user ay personai ke the FX blotter

.,,;Sj tﬁ J@Q@t \3‘\; 7 R T I i“C,h( F o G \§ ." b M R
exe SR o A PR B g B A0SR APB, P e
using the Settings tool (by clicking on fjeld 48Q). .
presc I3 C0f e G e BIRDIE IS 1 BF SEHIG PRV Pl [ X bloter
interface 600. For exanple, the user may set type of
systepmidooréedes addsspheppimigstE I Bal mrreasoulas, 4 s ficp thd s ay
t housands, or other units), and specify home currency
provids vanoexResuiidnluheent Yot (fpl wldr 6058) axbhepassesrdimyecity one or
specify in the field 610 default FX counterparty,

moscdOLOE] SHIHRNGS Yo BRInttorelS (hSBRILIMRY « &R 1SIEC kh¥ink Qutivity,
route FX cover on any equity deal back to the sanme

s WELL 48 speci Ty at . ETSGLR lf ) AT HInED SYeriteg i .‘-,_‘,\; i‘t‘ aft herels
o L PSR Dby RRES N S MR 8 08 ey
h

..haw to aI,rJ.ocat FX trades agai nst orders, e.g., FIFO .
with gterence to Fig. 4 Zem, provided nser ,gfomla%m} mayq:m stored gv the gystém in 8

user account data struchure maintained by the FX blotter data store.

{8872 Having crested an account for the given user, the FX blotter system
exposes one or more APIs iilizing FX or ather type of financial protocol to retrieve FX
transaction data fom the user-specified financial systems {e.g., including various trading
platforms), step 210, The collected FX transaction data may then be stored i the FX
data store in the user account data structuve, step 215, The system then generales an
interactive user interface for presemting the coliected FX transaction data {o the user, step
A

220. The generated interface may be personalized based on user preferences stored in the

user account, Tn some embodiments, the FX transaction data inclodes balanves in
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proportionately. Fields 625 and 630 allow a user to
set up default banks (identified b Deal Code) to cover
whadoances2 wi t h respect to currency pairs (CcyspCT/USI067)66234
In accordance with various enbodi nents of the present
i nvention, a user nmay set auto-cover bal ances rules,
such as all bal ances as soon as they hit bal ances in
diffecefl f@idcked ardngdiedsicdbl antes miithinnoletrgt ardgvalkuecdat e
ranges, bal ances above or below a certain sii'.e
exchk:@Rsol ute value), balances froma certain set of
sour ces, bal ance due to an order as soon as the order
‘Eé}?g’%onpl et TOF ﬂE%e E%J&Qﬂ@%&a@ﬁ& 5@; ane a%sétﬁ, e 1;%@9]( 20GES
Wi th value dat'es eartli Urient dated e user
can sel ect t he fleld}615 to Iea e the
SatihENARE 4871 ’ﬁ*"@ RESBITOr P8 858 Heret ﬂB‘*ng%ﬁgg
automatically, or o auto-roll balances p to today at
compheicapd ohdabird of Srpesh TRl spEdht rare sIREs crposure, or the
specifically, those skilled in the art will understand
tike, tept2 Achosdditng:, the syastehqusvidnbosibmEnt s difa §hes fresiént users
invention, an FX blotter interface 135 provides fools

to vidPEheBolS BK hQo88d:aRlih Shhob kRS 110f - RuERIRE Ligab] Yudt Zotep
wi t hout user invocation or |ntervent|on) i nvoki ng one

2300 % ur{[sgln?( N r.@g €9 mg ﬁ *a%v*éc'@'[ 1 ,m ¢ xj\{‘b lféﬂjgltndgi{ﬂ%af§ &&Isums B&Gss

transac I'onsS W bal ances up

< ‘J&“i b”)biﬁ”s

Lsfaction of one use def i ned cond
it BERG! ES PO Gy R e Sk SR SRS 1 Pty
nore trades may conprise a series of trades and may
sourepe pPicl @5 B10és for costuetiag Beancl Heamstionagvpiviieciatery: curency
conditions y relate to, for exanple, anount of foreign
exchEufel endys EXpiasigivg drpilenepes clpreadimsenci es, source of
foreign currency exposure, relative foreign currency

snm@;x POSUr B¢ Bel WL ROy RIDRG: 0RE:S8F infiBY, S hAMHRENEYudey B ation
date, tinme, etc. Such automatic trading may he

of ¢ oﬂcr}p NI rrgF AL %’3 »e far L;%%&'gp H&s *JQXI:@ %Rleglzjt; 8 :%%ﬁk"i‘{]% 10 interface.

cal 1y ‘gencraii pg ticket and
In m%}gg%n ﬁ%‘ggﬁtdlcﬁiki%}ncg %E‘xﬁlﬁsg reger:]qucﬂ a(.bx ﬂeceq\b%zytes & eval of

additional FX transaction data from the originating financial system, For example, ihe

user requests so filer the data by the account, the system does not need o retrieve
additional data from the origination financial system and the requested data is displayed

to the user, step 230, Ifhowever additional information about the transaction is needed,
such information 1s requested from the originating financial system (2.8, 2 trading

system} via the provided FX APIs, step 245, and presented to the user, step 250,

18781 Fig. & is a flow disgram presenting a method for faciiitsting forcign
exchange transactions according to an embodiment of the present invention. Atstep 305,

X

the system receives a user request to conduct an FX trade one of the balances presenied in

user interface, step 303, Such a request may be generated when a user activates an ¥X
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the rule and/or the inplenentation, an FX bal ance
automatically traded ay or may not be displ ayed
wo boooae231 he bl otter interface. f0069] For exapP@l/E$2087/066234

rale may be established to trade away any foreign
currency exposure (or foreign currency exposure

specified by currency type) anount received by the FX

radifed @bl proveyd thenudORe FhGtioita hiesscd Hamespowsethespecinfrbedves

anount. Accordingly, in some inplenmentations of an FX

usor BHOTLE! (h8 ¥ @M BRI MliRGrchiSod Sh@ thdPONnLRGalNhOE! HEQM via
a f| nanci al system FX related transaction i nformation

eI f ydn Ren condi b ¢ L, o VS
. i:& cgr %/1}\5\/&% éhg{} F d’afrggg% gﬁ%ﬁﬁ%%&r r es%éﬁ"gl*n'g t g%d%e

FX | at d t t f
e B RGP ot M BT Y (a7 R “PHIEL 1 pB Tedt Hekct

traded away (though it will store and appropriatel
The WEEBGHELIEE O8R 67 PEPOPEANHEGRRECIAGH Vagaraichd ¢ Hede if the FX
trade). As another illustrative exanple, a user

tradeprogedefy A28 rul e may specify trading away the entire
bal ance corresponding to a particular currency upon

wa7éhe bal apgeexcerds bEngicRieIehdnade! fkthe TReNhe HRMM
rece|V|ng foreign currency exposure in an anount whi ch

“’smﬂ &t,‘ib SEH:'W? i@‘dtﬁ}x {rt{ffscgwtutﬁl@ Rﬁl@ﬂ&eﬁ waul dy %qlc!élﬁa@ R Aa}]u.dhy

excee fined Timt ) curr

non Z ro bal Ire di s ay, d..on the bI tter\
&ﬁiiﬁ'ﬁé?i 8f‘r*e % Y& 8 g%ﬁ‘%se "‘ﬁtp‘i} a dg dTg‘ Oﬁ,ﬁ 63 no eon Ci.}xgch
satisfaction of the condition. [9G/S] Those of skil]
anspiiopHee dpetinyherseoyarye Seliatrugirg BuBe Bie store, siep 330 1F
personal i zati on options may be provided in various
the Fehhadietentesro hot vedpried daughrmemtzioting (00T pfatfong, the
is a Sow di agram presenting a nethod for nonitoring

recoii bEEGNr8XE AN 8. rtHaRSas tHe i iMting Gratilte PRXiphabeg rading
system according to an enbodi nent of the present

systehl Y BNLLOR, 00! § zﬁg \,Lay %}t«?mlx‘ %p BUDIELERES Ji0dsRE conduct

servi'ces provi X'blotter system and creates

2 mﬂf\h «er?é.‘gg%g};i?n&w By uca& nw CW Ve mr&t CHL“* w W'l‘* Ehe B35 ER0n for

another FX transaction data is retrioved and a new FX trade tickst is generated. Inthe
event that the user does not wish to perform another transaction, the FX blotter interface
is updated with records of the new balance resulting from the conducied FX transaction,
and the process ends,

10877} While the invention has been described and 1llusirated in considerable
detail with reference to certain preferred embodiments herein, other smbodiments are
vossible. Additionally, as such, the foregoing lustrative embodiments, examples,
features, advantages, and attendant sdvantages are not meant 1o be Hmiting of the present
ivention, as the invention may be practiced according to various alternative

embodiments, as well as without necessarily providing, for example, one or more of the
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provi de various personal information, set up a user

name and a password, specify one or nore financial
wWGEymram231 0 be nonitored by the FX bl otter sysPEnUSINT/066234

FX trading activity, as well as specify various

personal i zed paraneters described in a greater detai

herein with reference to Fig. 4 . The provided user

featutRf ahembian ambydadastadveddoy tHaheag s hermidad tay s &rregoing

account data structure nai ntained by the FX ‘bl otter
fuseat @ osholgds/2| Having created an account for the

gl ven user, the FX blotter system exposes one or nore

{67 Pl s Uté Sltf,%lll %v%x&ﬁe“ %eb&[‘mgy}?re‘! 1:}‘1‘1‘{5 L&?Egéeaga*t% 194 ??‘%L& ‘are,

0 retrleve ‘transaction

user -speci fied financi ate i ncl udi o
hard\f] Sy CPRAIHG 1&1 L f%if}@fpfez@ s SeBTecE e

FX transaction data may then be stored in the FX data
purpeepdesciihed hacins Sefwarnd mth ol ar@iuEe Mt igyide 0B AR5,

The system then generates an interactive user
worksntiefd, aggoid coppesentdmgitéded calibte Aibgs, BXd tiandactdsanitadble

data to the user, step 220 The generated interface may

for tREPRIEONALEZEThPAS € do BwhieQhd RURT 8RNRE $1aStR:06kshiBlt e
user account. |In sone enbodi nents, the FX transaction

.mdr%m n&' %eg% Jlé' \QQE%\A gtggt %&?&eﬁg}y cg{gmg % g%mﬂm, oF Via

currenc exgchan e 3 t he [ -
olhenipgass ab%ff G Serpdes Sﬁ)é’%‘g?ﬁr gy ?’)‘réfﬁeﬁ %ﬁ%{émm herein
statistical and anal ytical neasures, such as
may egnysesicsrubs tikse rrdivls arre EuBuRs éﬁém§fﬁ2§@ﬁ%ﬁ“{ga¥”h6ﬁ% or
of measure of risk associated with the foreign
sy dcivangeiexpisusiengo sitles b kiethodt, ep s22 Bominataddittdron
the systemprovides a plurality of data filters that

ba‘m@ﬂcl@z\’\(bysﬁ%s&%&&i B0 hBesl Atk (RS IRXRASIERSIREATE@ herein may
concentrate along a particular line of interest, step

- o h o + +H
e

. sterrs g t radi ng C|oJ Eor nms)..t hrou access
mi‘crfa@ewztr. 2 E‘P*g e yurposes duscn rerern.  Except oY 1& X um ISCCSSAry or

inherent in the processes themselves, no particular order to steps or stages of methods or

processes desoribed in this disclosure, including the Figures, 1s imphied. In many cases
the order of process steps may be varied, and various illustraiive stops may be combined,
altered, or onsitted, without changing the purpose, effect or import of the methods
desertbed.

{86781 Accordingly, while the invention has been described and Hustated in
connection with preferred embodiments, many variations and modifications as will be
svident to those skilled in this art may be made without departing from the scope of the
invention, and the nvention is thus not to be limited to the precise details of methodology

o~

or constriction set forth above, as such variations and modification are intended to be
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sources as well as tools for conducting financia
transaction involving foreign currency exchange, such
wW@2007X192821gi ng or ot her types of transactions.Pdrvdj007066234
step 235, the systemreceives user input, which my b
user activation of one or nore data filters or trading
tools provided through the interactive i e interface.
inclufi@t wakipaRseobhe! by shenidet Brartoes tdwhetires! thheppended clatms
requested action necessitates retrieval of additiona
shoul¥ot 6ANSARE koM ARl O R Maxelical BatREERARE @htained
system For exanple if the user requests to filter
wu%he data by the account, the system does not need to
Petrieve additional data from the origination
financial system and the requested data is displayed
to the user, step 250. If however additiona
i nformati on about the transaction is needed, such
information is requested fromthe originating
financial system(e.g., trading system via the
provi ded FX APls, step 245, d presented to the user,
step 250. | QS| Fig. 6 is a flow diagram presenting a
met hod for facilitating foreign exchange transactions
according to an enbodi nent of the present invention.
At step 305, the systemreceives a user request to
conduct an FX trade one of the bal ances presented in
user interface, step 305. Such a request may be
generated when a user activates an FXtrading too
provi ded through the FX blotter interface. In
response, the systemretrieves user data fromtlie FX
data store and if required fromthe originating
financial systemvia FIX or other APi, step 310. The
retrieved FX transaction data, which may include
currency, anmount, value aie, and trade direction, my
be displayed in an FX trade ticket. The user may
change one or nore paraneters associated with a given
FX trade in the FX trade ticket, step 320. [00761
Havi ng recei ved conpleted FX trade ticket fromthe
user, the system
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conducts the requested FX trade on the specified
bal ance using an associated FX liquidity platformor t
we2@ritgi2eat i ng trading platforms, step 325. ThRCT/ESWNTUE66234
of the conducted transaction are stored in the user
account data structure in the FX data store, step 330
If the FX transaction were not conducted through an
WhaOkkgisat isng trading platform the records of die
transaction are reported to the originating trading
1. Pl at omnGE s&- facilif-Bdh %ﬁ%ﬁé ?d?-l:i!un %&z)mﬂﬂdu&%s&é QWmet}m&
f| nanci al system stéep 3 he user w shes to
coms onduct anot her FX transaction, the process flow
}&78%3 to step 310, in which the i nformation for
anot her , FX transactlon data |s. retrleved and a ne
t r adEETERSE TR EPRPEEF NE OIS BUEREY FrReY *t"h?é"“hé"é?* with
does not wi sh to perform another transaction, the FX
a plupilior etransptientiaed i s updated with records of the new
bal ance resulting fromthe conducted FX transaction,
and bheifiheeess i ﬁﬁﬁ&wﬁbﬁQ?ﬁmﬁW&ﬂ@ﬁ%ﬁheianu&ﬁﬁwoﬁmhmmm
been described and illustrated in considerable detail

ty peswﬁt:in R RI8NGErd 2 Gefhal Muptehgntedugphadi MRALScurrency
herei n, other enbodi nents are p033|ble Addi tional ly;

exped] X%‘\%‘p%m ’mtt%g roedly @sg\%ré} 1 a,mtr&%t» a%éx\{f T %{g@r&g {ii} allows

res,
advan es are not neant im tha
ERivan

_ Aot t n : esent o
user RASPRRIT R RS ¢ RV G BewES) ‘Bl 'p?%%twé@ aisrdicng o
to various alternative enbodi nents, as well as w thout

the dvpbosd frbiey cproviydichgsest or exanpl e, one or nore of
t hef eat ures, advantages, and attendant advantages that
ay be provided by the foregoing illustrative
enbodi ments [0078] Systems a d nodul es descri bed

2. hereim, W}a&pﬁﬁ{\ﬂ&%ﬁ, Sofdmar ehefeld MORER:viNAE TR BvatiOf
any conbi io of software, firmware, or hardware

com 3%“85 QQHS ite3h d:li#]} C\R‘L&Q}O 5@7%& 8365HHRehN8ESEDed RALLRLS Iy of

e on servers,

elentronic systems.

3. The method according to claim 2, wherein the plurality of electronic systems

nchudes ditferent glectronic frading platforms.

4. The methed according to claim 3, wherein at least two of the differe

ectronic trading platforms are operative in trading s respective asset class.
3. The method aceording to claim 1, wherein the recetving of information
comprises receiving foreign currency exposure information associated with at least one

glectronic system comprising one or more of an sccounting system, a purchasing system,
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wor kst ati ons, personal conputers, conputerized
tabl ets, PDAs, and other devices suitable for the
wEeoposes2 descri bed herein. Software and ot herP@DUS108%066234
may be accessible via local nenory, via a network, via
a browser or other application in an AS? context, or
via other nmeans suitable for the purposes described
a redy@yahmagbata ssiiemct trdsg desan) dedy bembimtiomihesoiipr i se
conmputer files, variables, programm ng arrays,
progranmm ng structures, or any electronic information
st orage schenes or nethods, or any conbinations
6. theragl . sultable,far ohe 5DH{«&%§3§§ A3 PeaREREM
User I REErtace el erents described hereln yconpri se
el enment.s. from graphi cal user .interfaces, . command. line
ot ORTATES ORI GO PHERE dtBe ST Shies RO fterHY
pur poses descri bed herein. Except to the extent
clectipaasserglafomitherent i the processes thensel ves, no
particul ar order to steps or stages of nethods or
processes described in this disclosure, including the
Figures, is inplied. I many cases the order of process
7. St epTHARKERE ARG to AR \FALLENE: tht katstwal éMafskeps: ay
be conbined, altered, or omtted, w thout changing the
e LD, effect ar. dnmpart. of .t h Jnods. descri b 4th an
conP 50838, Eh LS50l TR ot P TR P s wi
__descri bed agq illustrated in connection with preferred
BCCOBRRS Y HEREEY AEAEFAFF St i ons and nodi fications as will
be evident to those skilled in this art may be nade
wi t hout departing fromthe scope of the invention, and
the invention is thus not to be limted to the precise
8. det aiths seetifednetdidthg] togiitors, sbastr Betrimiviget! hmhtion
above, such variations and nodification are intended
comprRebRl-a¢ludedcnifdorifl E8ree PP RfirctinfoRveitd MBociated with a
herefore, the scope of the appended clai should not

el WL 8DHQ LRedogeni ption and il lustrations of the
gnﬁcenﬁ%&?%ents contthég'%ereln.V%at is clained is:

g, The method according to claim 1, wherein the plurality of transactions include
fransactions of different asset classes, the foreign currency balance thereby representing

the net foreign currency exposure corresponding to different asset classes.
i The method aceording to olaim 1, wherein the plurality of transactions
comprises transactions conducted on & plurality of electronic systems via a given nser

station.

1t The method sccording to claim 1, wherein the plurality of transactions

comprises transactions conducted on af least one eloctronic system via a pluralily of user
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1. Anethod for facilitating nmanagi ng foreign currency
exposure, the nethod conprising: receiving information
WO e@resesl i ng foreign currency exposure associ BCBEUS2M0T/066234
a plurality of transactions; and providing a user
interface that (i) displays for each of a plurality of
currencytypes and val ue dates a foreign currency
statidadl ance representing a net foreign currency exposure
based on the received foreign currency exposure
information, a d (ii) allows a user to selectively
invoke a transaction with respect to at |east a

13, Por ti of“l«.ﬁ%t*%cwgl%t §8 r(ll?aﬁrgf‘ gw oy I;:@éé dit,;‘{g ei*lg‘rébpeneﬁ‘ {0

curr accor

. mhereln he rec IVI |nfornat|on ‘ .
the o G BT rP U Gy RO Y f.ﬁ%&eﬁ GHiplays at least
associ at ed MAth a pIurallty of electronic systens. 3.
¢ phisebivstidog teclcordibhy for dhactsat in slomhler ahviekiget tpidgralt weypec
of electronic systens includes different electronic
{0 ot Waaedi el af hordioiedlfordibe coedchodazocor ding to claim 3,
wherein at |least two of the different electronic
trading platforns are operative in trading respective
asset class. 5. The nethod according to claim1,
wher ei n Ol i;nf s for P Ty
13 rece|§|ngﬁﬁﬁ‘“*%hggugﬁeggf”egﬂggiggﬁxg%ggg %mw@ﬁnﬂﬁb&&
. §SSOC|a%§ | east one ctraoni.c s SN
seleCEBRPPS 8 @?eﬁe lo fraing Beb L%ﬁ%@%@mﬁdﬁ SPHpt g at least a
purcha3|ng systema treasury nanagenent systen1 a
portiby atihngelsyisd Envizpruaemeydoiibnhat i on thereof. 6 . The
met hod according to claim5. wherein the receiving of
i nformati on conprises receiving foreign currency
exposure information associated with different

14. The method according to claim 13, further comprising allocating the trade of

the at least a portion of the displayed foreign currency balance across sources of the

displayed forcign currency balance.

pes

5. The method according to claim 14, wherein the allocation across sources 18

based on a user selected allocation scheme.

6. The method according to claim 13, wherein the traded foreign cuwrvency
balance corresponds to foreign currency exposure information associated with at least
one electronic system, and the method further comprises reporting results of the
conducted trade to each of the at lesst one electronic system corresponding to the traded

foreign currency balance,
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el ectronic trading platforns, 7 . The nethod according
to claim5, wherein the receiving of information
W@0Upni1es8s recei ving respective foreign currenkgr/Us2007/066234

exposure information associated with an accounting
system and a trading system S The nethod according to
claim5 wherein the receiving of information conprises

17. r eceitkk Rgticeispeatingao bdeiignhcuty @naycrexpdsts, & response (o
i nformati on associated with a purchasing systemand a

the ubdrReRthSH 3E8Mine of TREHBRENAGLALS R GRBy blakled] Mplays a
whereinthe plurali ty of transactions 1nclude

Sa6 o I ALY I g}eq Yion of
s FORREL Ol A Sl eSSl 5L B0
cur r(g ' exposure rrespond| ng io differ ent asset
the splpeies BECI8H GV Y M88PRod according to claim !, wherein

t he pIurallty of transactions conprises transactions

conducted on a plurality of electronic systens via a

gi ven user station. 11. The nmethod according to claim
18, 1, wigeeigthdcheopkiimggbicdymfl 7t whasache onding opriiisaseast

transactions conducted on at |east one electronic
exﬂﬁyﬁ&%ﬂl%ﬁ%m@s@kHﬁﬁkéﬁ%a@& userstations, 12. The nethod

according fo claim1 wherein the user |nterface in

response to the user selecting at |east one of the

di spl ayed foreign currency balances displays at Ieast
.o One possihle ;ya%%g) $0| | abl e . 90 T
19. sel ecteARAGHFS  Fde! %“t‘*ﬁ“r“@&“bfé%ée SR kg,

ortion of the selected forejgn currency . balance 13

interfPie & vet HoRealde sp e usg e fradeinapiiient gk s patoR Bhirirast hge of the

in response to the user selecting one of the possible
dispibyadiongst aotscy bonshest dndgotdeting dbecwitshedriespect to at

| east a

ot

. The method according to olaim 1, further comprising providing for
sutornatically trading at least g portion of at least one of the displayed foreign currency

balances according to a user set rule.

¥

21, The method aceording to claim 1, fiwther comprising providing for at least

ene of the displayed foreign currency balances to reflect a user specified hedge policy.
22. The method according to claim 21, wherein at least one of the displayed
foreign currency balances reflects a user specified hedge ratio being applied to an actoal

foreign cwrreney balance.
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portion of the selected foreign currency bal ance. 14.
The nmethod according to claim 13, further conprising
w@bdooas28ng the trade of the at | east a porti oPCDUSI00E066234
di spl ayed foreign currency bal ance across sources of
t he di spl ayed foreign currency bal ance. 15. The net hod
according to claim 14, wherein the allocation across
23, sour Gés ncshcdaseddong ta clider? | sehaeined ekl meatiitlondisghpre.
16. The method according to claim13. wherein the
foreibil agRG el 8LBLGR rGULEEN 4 NAANGE o CANERERANHIBat fOrd @ irGRcY
currency exposure information associated with at | east
balardD 8o GHEGLS QL SY SE&Men § Q-ti"'esi e JBLhad f urt her
conprises reporting results of the conducted trade to
each of the at |east one el ectronic system
corresponding to the traded foreign currency
) bal ance. 17. The met hod according to claimL wherein_
24 the usemancacraes P laaspBReein B¢ uKe HEERCEPBEL] 1y
at | east one of the displayed foreign currency
maniphbatncelSy fodiigpbaysica ekpadiang i, elcbwhérom 1 ¢eragpardingd
select for invoking a trade with respect to at leat a
displ PRIt haR-Ofurichey aheetiedpdardeicgnrdaiprt eednthal anegn clBency
e nmethod according, to claim 17 wherein the trading
wnnbl CKet . Is at least partially prc-filled upon display
t“‘\"g‘}%iﬁcf‘étLg(F?éé’(“user. 19. The method according t claiml1,
further conprising recd\ uig via the er interface a
user request to conduct a trade involving at |east a
~portion ui' at |east one of the displayed fo g o
25. eur r énesthipd fandisiating oo Han ity PR FeFtesredht paed
20. The nethod according to claimJ, further
com@Omyi sing pro\ iding for automatically trading at
| east a portion of at |east one of the displayed
f or eif@neaGHBF £REYatity of currency types, aggregating foreign currency

exposure corresponding to & plurality of asset classes; and

providing a user interface that (i} displays according to carrency type a foreign
currency balance representing the aggrepated foreign currency exposure, and (i) allows a
user to selectively invoke g transaction with respect to at least a portion of at least one of

the displayed foreign currency batance

w

28, A method for facilitating managing foreign currency exposure, the method
comprising:

for each of a plurality of currency types, aggregating foreign currency
exposure corresponding to a phuality of electronic systems; and

vroviding a user interface that (i) displays according t currency type a foreign

carrency balance representing the aggregated foreign currency exposure, and ({1 allows a
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bal ance? according to a user set rale. 2 1. The nethod
according to claiml1, farther conprising providing for
wa@rooress2 one of the di splayed foreign currencBCT/US2007/066234

bal ances to reflect a user specified hedge policy. 22.
Fhe net hod according to claim2l, wherein at |east one
of the displa> ed foreign currency bal ances reflects a

user 1 welespedy fiivelle hedgeciiat wah bephag \@ppkised phoicaniatiuslone of
foreign currency bal ance. 23 The net hod according to

the AkbBLER Brdipn WASLRL BaRheds€ast one of the displayed

foreign currency bal ances reflects at |east a portion

of at |east one other foreign currency bal ance based

on correlation between the respective currencies. 24,

., The nethod according to claiml, wherein the user .
27§ nt erf AEETHTRVE GRYER B PrBR AT REAFGEBE (U ED BT Y Sxposure,
currcncv exposure val ue, and wherein a correspondi ng

the SHItEPL@BBUSR®r ei gn currency bal ance i s updat ed
according to the entered foreign currency exposure
Val uet 1e28 ondproethodihbion obaeiivé hateargngadagingnirarreseghng
currency exposure, the nethod conprising: for each of
forei @ Blbal EEdbsOrel as CIEAQNE L b YDAy ”Y BERG8EH:RYadDr e gn
currcnc> exposure corresponding to a plurality of

ass efg R ds;ﬁﬁtg 8 gg&‘i&@ 'aﬁgi}%i%és?}ggé f@% BL&drachfidtes(1)

di spl'ays "accor currenc orei gn currency

__bal ance representing the a grg‘ﬁped‘fqngjgnwchrgpgjﬁ
cureg Bt 810 G DL FT S TG 8100 BT REE TR ! Rk e
a transaction sviih respect to at least a portion of
corregey Pawstrednecdom hpeecaivep fueial CHITREIYGHPOTFS Biesation, and (1)
bal ances. 26. A nethod for facilitating nmanagi ng
allovf puek gnscdemtivencyvolx posusaiiot kethmetrizodo at feast a portinn of at least

one of the displayed foreign currency balances.

28, The system sccording to claim 27, wherein the recefving of information
comprises recetving foreign currency exposure information associated with g plorality of
clestromio systems.

28, The system according to claim 28, wherein the plurality of electronic systems

includes different slectronic trading platforms.

30. The system according to claim 29, wherein at least two of the different

electronic trading platforms are operative in trading a respective asset class,
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conprising; for each of a plurality of currency types,
aggregating foreign currency exposure corresponding to
w@2phareaBity of el ectronic systens; and provi dPEIyUS2007/066234
user interlace that (i) displays according to currency
type a foreign currency bal ance representing the
aggregated foreign currency exposure, and (itj allows
. ausertieysehectinigkyo thitoke, ahdreansatttion cicteregspactie
to at least a portion of at |east one of the displayed

inforhPigh HhsSEHEN Y RAlARGRS clcdfonibs SYSh 8FnbAhg bie or more of
operative I facilitating managing foreign currency

an &Cc)t(}%%% &Ss%hm%ﬂg pg%ﬁtlsq%%‘%%m{ Ia%i‘e%%rg g{e 11\%5?@5‘1 Q¥ n & tmdwzg
re resentl for n,currency exposure aSSOCIated mnth

SY§@¥%§Fﬁ?%F?W fm}$5%§actlons and a user interface that
is operative to (i) display for each of a plurality of
currency types and val ue dates a foreign currency
bal ance representing a net foreign currency exposure

32, basedienyithe sewdinged cfodn 81 grhatinnbnfiyeiex OSSR exposure
information, and (ii) allow a user to selectively

inforn Ok & RsdLABS @%'ﬁ?ﬁe Mhddci-eaReakid.oiatorhgast a
portion of at |east one of the displayed foreign
currency bal ances. 28. The system according to claim
27, wherein the receiving of informtion conprises

. receiyin fore| curggqcy exposure. inf.orm n

33. associKrud R R g‘%li‘u{“ FTrey: BFC rt?e“lnég’t #’%ﬁ‘ §1§§ SEFEP Y
The system according to cIa|n128 wherein the

inforphatioalis Byodiied MEBERGAFETEYE P PREF HAGSE aYeer ent
electronic trading platfornms. 30. The system according
to claim?29, wherein at |east two of the different

LS
P’

34, The system according to claim 31, wherein the foreign currency exposure

rstem and a trading system

'.’ﬂ

information is associated with a purchasing sy
35, The system according to claim 27, wherein the plorality of transactions
include transactions of different asset classes, the foreign currency balance theredby

representing the net foreign currency exposure corresponding to different asset classes.

36. The system sccording to claim 27, whereln the plurality of transactions
comprises transactions conducted on a plurality of electronic systems via o given user

station.

(e
ok
werd
[

The system according to claim 27, wherein the plurality of transactions

comprises fransactions conducted on at least one electrome system via a pi turality of user
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electronic trading platforns are operative in trading
a respective asset class.31. The system according to
w@eb@rmf32 wherein the foreign currency exposuP&r/US2007/066234

information is associated with at |east one electronic

system conprising one or nore of an accounting system

a purchasing system a treasury nanagenent system a
statidezadi ng system or any conbination thereof, 32. The

system according to claim 31, wherein the foreign

currency exposure information is associated with

different electronic trading platforms. 33. The system

38, according. ‘1%&!1‘{%%%0 het b vité% aﬁ’é Séeﬁf’xt%&%?@%ﬁma

exposure nf or ma I's associ af an account

stemand a tradin stem 34 T, ste ccor di

such ST aF Tbfirae o (b FICENE Fore g Sbs NRyS BhOEeR: Birdhey

information i s associ at ed MAth a purcha5|n% system and
balanpef,thviiesy isrsice i omBsativee disploy ehicat OB BT e Sadpaient

27, wherein the plurality of transactions include
availsblansabt bonso oflediff:fieveats agsdt wih aspes fo ttHessdt opeitgn of the

currency bal ance thereby representing the net foreign
scla @&{%@ﬂgyu§%§@§ggﬁp&prrespondlng to different asset

cl asses. 36. The system according to claim27, wherein

the plurality of transactions conprises transactions

conducted on a plurality of electronic systens via

glven user stati stem according t im .o
9. 3y R R B FT bt R OHEr PO BORioBsBL e tha
transactl ons conducted on at |east one electronic
is opeygivent wsgorsepd theasbt splastingiges st the pondle Balingels st em
according to claim 27, wherein the user interface is
condaoidyd iy reds sith hespbato krfcse s ponge dichd hctssidorssl ectiing
at | east one of the displayed foreign currency
halad@l ances, the user interlace is operative to display
at | east one possible trading too

Lad

£y

48. The system according to claim 39, wherein the transaction engine 1s operative
in allocating the trade of the at least a postion of the displayed foreign currency balance

across sources of the displayed foreign currency balance.

41, The system sccording to claim 40, wherein the allocation across sources is
ased on a user selected aflocation schems.
432, The system according to claim 39, whersin the traded foreign cuprency

balance corresponds to foreign currency exposure information associated with gt least
one electronic systen, and wherein the fransaction engine is operative in reporting results

of the conducted trade to each of the at least one electronic system corresponding o the
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avai l able for the user to select for invoking a trade
Wth respect to at |l east a portion of the sel ected
w0 oooeitg23zurrency bal ance. 39. The syst em accordi/nsRiD066234

claim 38, further conprising a transaction enginet is
operative, in response to the user selecting one of
the possible trading tools in conducting the trade

vadod i grospeaty bhgalk, | east a portion of the sel ected
foreign currency bal ance 40. The system according to
claim 39, wherein the transaction engine is operative
in allocating the trade of the at |east a portion of

8. 41, TR ELRdCLREEL A0 UL DINGH DR A0GE, AGLOSS i PQUERRR. in

rergn cuTrency

system accordin claim erej n the al l ocation
respQF BB ST B A oS (B t}émg‘r*} SUPEFLEH S SO ©

scheme. 42. The system according to claim39, wherein
displehe s adenkedbeiignsels sdadyioniar aoe 2 6oy BEpapmecite at least a

foreign currency exposure information associated wth
portiah of grsticoné febgatcname isysiem and wherein the

transaction engine is operative in reporting results

of the conducted trade to each of the at |east oris

el ectronic system corresponding to feetraded foreign
44, C ur r %%é*?%lmtaﬂgﬁmié%ﬁ Ll-gapﬁ gg’é&@ﬁﬁ&&&ﬂkgg {e(? C*I"‘ L0

onse to fee user selectlng a Ieast one o f the

”ﬁﬁaaggq 1§EF§’§‘V‘% ¥8fcy bal ances, to display

atradlng ticket for Hle user to select for irrv oking

a trade with respect to at |east a portion of the

sel ected foreign eurreuc) balance. 44. The sy e
45, accorfiengsit® eb@tiingdd clanhdieiunhthemtradizg digokebatiis

at least partially pre- filled upon display to the

operkt$&Yin (1) receiving via the user interface & user request to conduct 2 trade invelving
at least a portion of at least one of the displayed foreign currency balances, and

{itjconducting the requested trade.

46, The system according to claim 43, further comprising an engine that is
operative in automatically trading at least a portion of at least one of the displayed

foreign currency halances according {0 a user set rule.

A7
XN

The system according to claim 43, wherein at least one of the displayed

foreign currency balances reflects a user specified hedge policy.
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45 The st maccording to ¢ a 44, further conprising an
engine that is in (i) receiving via the user interface
w@2wm3~18282quest to conduct a trade invol vi ng apCT/E881D7/066234
&portion of at |east one of the displayed foreign
currency bal ances- and (li)conductng the requested
trade. 46 The system according to claim43, further
48. cunpfhs ayptam sewgling tt Heitn Sheviatdivet kst aut ohdtidewldyyd
trading at |least a portion of at |east one of the
forei @i aprayeHalfQebacsUrIsengyciiiall abdesRE bangdkRgicdas an actual
User set rule ? The systen1accord|ng to claim 43
&rjmhgﬁgkgvﬁga}035| one of the displayed foreign currency
Tances reflects a user speci fied hedge policy. 48.
The system according to claim47, wherein at | east one
of the displayed foreign currency bal ances reflects a
4%, user Tapegidi: actohEidge ciahi 07 baichgn apphdt eds bdihadiabdyudl
foreign currency bal ance. 49. The system acco n |ing

i‘hreiévpuﬁ{”&.l% mce‘@@&f&*k% aasd: ﬁ&%}ﬁ:@@*’e&@&ﬁ &ﬁ SAhsrbayedorrency
orel gn Currency bal ances reflects at | east a portl on

vataf o R Ao e A PR A BB e e

r'especti Ve currencies.
50. The system according to claim 27, wherein the user
interface is operative in providing for manual entry
of a foreign currency exposure val ue, and wherein a
50. corr éspeyitirngoadirSpl ayddint df.etprcis dﬁ%ﬂ%@;ﬁt%@mmtw tve in
updat ed according to the entered forelgn currency
provid¥ROBHAn VA iy o ba Treifn systemckbaturd saioperdbiveit o
facilitating managing foreign currency exposure, the

correRYTHEP GQMRThRGN &%eh&a@éh&@ €5 PF RGN ERND Heded
to receive fromat |east” one electronic SySt em

foreign currency exposure value.

51 A systers that is operative in facilitating managing foreign currenoy eXposs
the system comprising
at least one processor configured o receive from at lesst one electronic system

information representing forelgn currency exposure assoctated with one or more
fransgctions; and

a user interface that is configured to (i) display one or more foreign currency
balances corresponding to the foreipn currency exposwre, and {if) allow a userto
selectively invoke o transaction with respect to of least a portion of at least one of the

displayed foreign currency balances.
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Information representing foreign currency exposure
associated wth one or nore transactions; and a user
w0 paoenisgse that is configured to (i) display OPET/U82007/066234
nore foreign currency bal ances corresponding to the
foreign currency exposure, and (ii) allow user to
sel ectively invoke a transaction with respect to at
52, | easfhaspont bowrdhg at cibieas!, voresiothetdi beadi (aplpay@dsor 15
foreign currency bal ances.52. The system according to
configh@h B Rodive MIBRRIRLIHRS: abik8as b SRE-RI OGRS thhSare trading
configured to receive information froma plurality of
: O CiSystens. thal. akedrading platforns for a
p"?‘tﬁgjf“%%é{? %@ﬁ?’%ﬁfcﬁﬁgzﬁég?ﬁ%@g& émc':l asses. 53. A sy mthat
is operative in facilitating nmanagi ng foreign currency
exposure, the systemconprising: a foreign currency
aggregation _odul configured to be coupled to a
. pl ur & Diprobat s pageityt DY R BHEE PELPERR VBB APHENCY oxposure,
representing foreign currency exposure associated wth
the sydnen Compnoi@l systens; and a user interface that is
configured to display one or nore foreign currency
bal anees:HafHesRoNG NG s onbhglorRhgal Gy ®AGYd to a plurality
exposure; and a transaction engine that allows a

it 3 'ﬁ."\ : .‘ VL "t'l SCIEY | ".‘\ AT ORI O3 .‘ ‘%t'i' ASBICIIL
of rz%a%&ﬁ%%@&iﬂq@o k‘%\éﬂt&ﬁ gg;ttg.,r. g'lggsegﬁﬁé g(?{bz%g }?ﬁ%ﬁi{xp{ﬁ, @iiif 8GRed

4

b

conduc east one

. af the df spl ayed foreign currency bal ances. 54. A
‘“ihg‘t?n%“tﬁ“é‘? %’Pﬁﬁ\&éa‘?ﬁébr oduct conprising a conputer program

enbodi ed on at | east one conputer readable nedium the

CoNpEtEs IpEHEraRrViR S EBERLOSEIIE Hy B FETatIeEnicHTTencY

performng a nethod for facilitating managing fo reign
balereuy cencyoekposuheioreign curtency exposure,; and

a transaction engine that allows a transaction invoked by a user via the user

interface to be conducted to trade all or part of at least one of the displayed foreign

currency balances.

4, A computer program product comprising a computer program smbodied on at

[#1]

least one computer readable medivm, the computer program when exccuted being
operative in performing a method for facilitating managing foreign currency exposure,
the methed comprising:

receiving information representing foreign currency exposure associated with
a plurality of transactions; and

providing s user interface that (1) displays for each of a plusality of currency

types and value dates a foreign currency balance representing a net {oreign currency

N

exposure based on the recefved foreign cugrency exposure information, and (i) allows a
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the nmet hod conprising: receiving information
representing foreign currency exposure associated with
wa@2praigBi ty of transactions; and providi ng a BGEDS2007/066234

interface that (i) displays for each of a plurality of
currency types and val ue dates a foreign currency
bal ance representing a net foreign currency exposure

user haskdiody trveke ecenssedod otk rgpec tr nidnay 2 grposutet least one of
information, and (ii) allows auser to selectively

the dloPMOKEIR:iLS aNSaRLHaRnWst h respect to at least a
portion of at |east one of the displayed foreign
currency bal ances,
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