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FIG. 8

(57) Abstract: A method for identifying and capturing all relevant features involved in a margin call process so that the root cause can
be automatically identified by using machine learning is provided. The method includes obtaining data relating to securities portfolios;
automatically determining a data pattern relating to triggering a margin call and a corresponding characteristic contributing to triggering
the margin call; automatically generating a margin call model based on the data pattern and the characteristic; and evaluating the first
securities portfolio using the margin call model to determine the information relating to whether to trigger a first margin call with

respect to the first securities portfolio.

[Continued on next page]



WO 20217119133 A | [0 10000000000 D0

EE, ES, FL, FR, GB, GR, HR, HU, IE, IS, IT, LT, LU, LV,
MC, MK, MT, NL, NO, PL, PT, RO, RS, SE, SL SK, SM,
TR), OAPI (BF, BJ, CF, CG, CI, CM, GA, GN, GQ, GW,
KM, ML, MR, NE, SN, TD, TG).

Declarations under Rule 4.17:

— as to applicant's entitlement to apply for and be granted a
patent (Rule 4.17(ii))

— as to the applicant's entitlement to claim the priority of the
earlier application (Rule 4.17(iii))

Published:
—  with international search report (Art. 21(3))



