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FIG. 1
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FIG. 2A
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FIG. 3A

Base currency Quote currency priority

EUR USD 1

EUR SGD 2

Exposure 

No.

Currency 

pair

Delivery 

period

Base 

currency 

Exposure

Quote 

currency 

amount

1 EURRMB 2022-08-25 -1000 +7370

2 USDRMB 2022-08-25 +200 -1480

3 SGDRMB 2022-08-25 +2000 -9860
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Order 

No.

Currency 

pair

Delivery 

date

Base 

currency 

amount

Expected 

closing 

exchange 

rate

Expected 

quote 

currency 

amount

1 EURUSD 2022-08-25 +194 1.03 -200

2 EURSGD 2022-08-25 +806 1.39 -1120

Exposure No. Currency pair Delivery date Base currency 
Exposure

Quote currency 
amount

1 EURRMB 2022-08-25 0 0

2 USDRMB 2022-08-25 0 0

3 SGDRMB 2022-08-25 +880 -4340

302 304 306 308 310

FIG. 3B

FIG. 3C
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FIG. 3E

Exposure 
No.

Currency 
pair

Delivery 
date

Base currency 
Exposure

Quote currency 
amount

1 EURRMB 2022-08-25 -1000 +7370

2 USDRMB 2022-08-25 0 0

3 SGDRMB 2022-08-25 +1000 -4930

Order 
No.

Currency 
pair

Delivery date Base 
currency 
amount

Expected 
closing 

exchange 
rate

Expected 
quote 

currency 
amount

1 EURSGD 2022-08-25 +719 1.39 -1000

2 EURRMB 2022-08-25 +281 7.37 -2071

302 304 306 308 310

304 306 308 314312301

FIG. 3D
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FIG. 3F

Exposure No. Currency pair Delivery date Base currency 
Exposure

Quote 
currency 
amount

1 EURRMB 2022-08-25 0 0

2 USDRMB 2022-08-25 0 0

3 SGDRMB 2022-08-25 0 0

302 304 306 308 310
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FIG. 4
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FIG. 5

defining a priority dataset, the priority dataset comprising at least 

a first data indicative of a base currency and a first priority quote 

currency

500

502

generating an exposure transaction dataset, the exposure 

transaction dataset comprises linking the first priority quote 

currency as a first temporary base currency and a central 

currency as a platform quote currency

504

calculating the base currency exposure and the quote currency 

amount of the first priority quote currency and the platform quote 

currency

506

closing the multi-currency transaction based on the generated 

exposure transaction dataset by selecting the first priority quote 

currency amount against the base currency exposure, and 

closing the multi-currency transaction by using the central 

currency amount against any reminding base currency amount

508
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FIG. 6
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