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1. Introduction
This release information describes the most importamctionalitiesdelivered by Allocare AMS
Releasel7.9

The ddivery of the software releases is handled via support or project managers. For additional
information regarding functionality please contact our support:

Phone: +41 62 748 65 55
Fax: +41 62 748 65 59

Mail: suppot@allocare.com
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2. Summary

This is a short summary of the major achievements in Allocare A8&sel79. Further &-
hancements are described in subsequent chapters.

Allocare AMS Portfolio

A Quick Access to User Help:The Help buttons in various GUIs are nowabted and fuo-
tional. It opens the corresponding Help topic in the documentation.

A Transactions: Transaction editorare redesigned witha tabbed layoutAdditionally, docu-
mentscan also be linked to transactions.

A Compliance to MiFID Il / MiFIR : Allocare AMS facilitates the collection and maintenance
of data for MiFID Il / MiFIR reporting. Additionally, a MiFID Il transaction report can also
be generated.

Reporting 2.0

A new generation of Rempnmgr2i0§hasgbeen &fineheditte idleaseo as 6
17.9. It improves the repegeneration experience for our customers by giving them the flexibi

ity to design, compose and develop reports.

Allocare AMS Web

A Evolution Tree: The Evolution Tree shows the changes in portfolio values of a selected
Method in a given time period.

A Cash Flow Tree:The Cash Flow Tree shows a preview of the cash flows till date as well as a
forecast of the cash flows in future.

A Extended Data Availability: The range of data availablover the web / mobile devicéss
beenextended tarders and standing dafportfolios, investments and legal entities)

Important Information

A Windows Vistais no more supported.

A Support forSQL Server 2008 / 2008 R2 aidindows Server 20082008 R2will be disca-
tinued from Allocare AMSelease 18.3.
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3. Allocare AMS Portfolio

The Allocare AMS suite of applications has grown over the years providing to our usexs an e
pert platform for investment management and analysis. With release 17.9 further developments
have been made in several arefshe product. User Help has been integrated with the agplic

tion for promptHelp access and various enhancemdrage been madia regard to the MiFID Il

/ MiFIR directives. Last but not the least; the reporting module has been overhauled to allow
more catrol to our users in configuring and designing reports. Each of these developments and
several others are described later in this section.

3.1 Quick Access to User Help for Editors and Reports

User Help for the Allocare AMS suite of applications is deliveasdPDF documents with the
Installation CD. Owing to the complexity and diversity of the features offered, the number and
size of Help documents is evarcreasing. In order for our users to access Help documentation
relevant to their context in the appltéan, the Help buttons in various GUIs are now enabled and
functional. The Help button in a dialog, when enabled, directs the user to the corresponding Help
topic in the documentation.

3 Change Client/External Portfolio - 123456 o o=
[ Link | Constraint | Management | Custody Account | Account | Enty | Calcuiation | Valuation | Retum ) + | » |
Valuation
Futures: @ Zero Price Based Value Based Value Based (FX Comection)
Cumency Forwards: @ Collapsed Expanded
Flexible Portfolio Valuation
Schema: <Default Prices> -
Time Series Schema
Schema Stat
1 Standard
(i) () (@2 () (oK J[ Concel ]

'@': AllocareAMS_Portfolio_1790.pdf -)dobe Reader

File : : elp
QBB | ®® )]/ = @ [w]-]] |
L]

5.15 Valuation Tab

’-G?i Change Client/External Portfolio - Portfolio 123

[ Custody Account [ Account | Entity | Calculation | Valuation | Ret
Valuation
Futures: Zero @ Price Based Valu
Cumency Forwards: @ Collapsed BExpanded

Figure 1: Help Access from Editors
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Various editors (portfolio, investment object, transaction and legal entity), lists, search dialogs
and report GUIs currently offer this Help feature. The functionality will be extended to other GUI
elements with the next release.

Note: Adobe Reader is requiredrfguick access to the Allocare AMS user manuals that
are deployed as PDF files.

3.2 Transactions

3.2.1 Tabbed Layout for Editors

The Transaction Editors are now available in a tabbed layout. The tabbed GUI allows fot-flexibi
ity in including the usespecificfeatures and settings organized under individual tabs.

1} Add Account Transaction =] ===

Transaction | Fees/Taxes | Document | Status |

Transaction

Portfolio: | | | |v| Status: |Executed |v|

Date: Reference: | |

Type: | v|  BtRef: | |

Custody A/C: | | A | Comments: -

Counteparty: | = -

Broker: | B3

Amourt

Trade Date: Amourit: | |v| | D.DDl

Proceeds

Value Date: Accourt: | [v]

FX Rate: |: [ Proceeds: | | | I}.DDl | |v| Ref Rate...
[t o] () i) (D [ ok ][ Cacel | Hep

Figure 2: Transaction Editor Tabs

The Transaction tab includes the general transaction settings Hées/Taxedutton leads to the
Fee/Taxes tab. The new document attachment functionality added for transactions is available in
the Documenttab (described below) he Statustab shows the Audit and communicatidaent-

fication information. Other tabs (e.g. Custom,iMD) can be added.
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3.2.2 Transaction Documents

Transaction advice and other documents can nowdued totransactios. The new Document
tab in the editors shows the linked documents:

EEH Add Account Transaction

(o]l = s

|T|Ensadion I Feesf'Taxesl Document |Stat|.|5 |

Documents

Fiter:  [] Show Expired

Type

Filename Language Start
1 Transaction Advice Withdrawal_20171130_007 pdf English  30.11.2017

Expiry Short Description Long Description Comi

4

Ll

Drag your files here

[ Add... ] [Change... ] [

Delete |

[ Wiew

L) (] ] )

Figure 3: Transactio

W

n Editor - Document Tab

[ ok

][ Cancel ][

fooly | [ Heb

New dauments can be added. Listed documents can be changed, deleted or viewed using the

respective buttons in the tab. T button along the lower edge of the editor can be used for
viewing documents.

3.2.3 Portf
The tr a

been extended to includeon e w

Short 6.

olio Transfer

nsacti on g hashegnredaMearince yo6 Pra ratnfsdThegdupiThasa n s f er 6 .

transact.i
The new transacti on

folio to anotherPreviously only cash transfer between portfolios was possible. This feature e
hances the transfer options between portfolios.

on

types &é6Secur
types ful filt-

Z3 Add Portfolio Transfer

(=) e ==

Transaction | Document IStatus

Transaction
Date:

Type:

Trade Date:

Broker:

M

Monev Transfer

Securities Transfer
Counterparty: Securities Transfer Short

-

Status:
Reference:
Bxt. Ref :

Commerts:

|Exec:uted

Figure 4: Portfolio Transfer

Users must check if the local and reference currenciesaam e
otherwise a conversion between currencies is made.

f

(0]

r

both 61 n
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3.3 Compliance to MiFID Il / MiFIR

As of January 2018 the revised Markets in Financial Instruments Directive Il (MiFID II) and
Markets in Financial Istruments Regulation (MiFIR) ghlive. Article 26(1) of MiFIRrequires

firms executing transactions in financial instruments to submit daily reports to the competent
authority directly or viaan Approved Reporting Mechanism (ARM).

Allocare AMS facilitatesthe collection and maintenance of data for MiFID Il / MiFIR reporting.
Additionally, a MiFID Il transaction report can also be generated. The possibility to send these
reports to the Deutsche Borse AG (DBA®)hich acts as an ARMs already configured. Um
customer request, developments can also be made for configuring another ARM.

Note: The MIFID Il / MiFIR module for data setup arithnsaction reportings separately
licensed.

3.3.1 Data Setup

Transaction Editor

The primary transaction data required for gaating the report islefinedin the new MiFID tab
of the Transactioneditor. These regulations are applicable for Trades, Swaps and Stoek Div
dends. Hence, only the corresponding editors will show the new fields.

iEH Change Trade EI@

Transaction Custom MFID  Fees/Taxes Documert Status

General
Decider: |Test Manager 2 v | 4 Executor: Test Manager 1 w | I ]
Trading Capacity: |Any ather capacity e |

Indicators
Waiver: |:MU|tiD|E> ~ | Commodity Derivative: Mo W
OTC Post Trade: |:Mu|tiple> w | Security Financing Transaction:  |Mo w
Shiort Selling: |No short sale i |

Custom
Segment 1: || V|

Concel | [ rony | | b

Figure 5: Transaction Editor - MiFID Tab

The MIFID tabis shownonly if a MiFID regulated portfolio and a MiFID regulated investment
have been selecte@he MiFID regulated portfolios and investments are configured in the system
by assigning the respective portfolio and investment classifiers. Deciders and Executoes are d

Release Information 17.9 Limited Access 19
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fined as legal entitieDetails are available in a separate Allocare AMS MiIFID Il / MiFIR T&an
action Reporting User Manual.

Order Editor

As transactions maylso be createds a result of executed ordersrrespondinglythe relevant
order editors havalsobeen enhanced withreew MiFID tab. The MiFID data from orders tran
forms to the corresponding MiIFID fields in the Transaction editor.

Order Detal Varous MFID  History

General _
Decider: |Unknr.wm {Unknown) v| ¢ Executor:  |Unknown (Unknown) v | &4
Trading Capacity: |J°d'q-' other capacity v

Indicators _
Waiver: | V| Commodity Derivative: INa W |
OTC Post Trade: || "] Security Financing Transaction:  [No v
Short Selling: |Nn short sale v

Custom
Segment 1: |Unk:rm\m v

Figure 6: Order Editor - MiFID Tab

Legal Entity Editor

MiFID/MiFIR requires showing the relation of portfolio owners. Therefore a new Relation tab is
available in the Legal Entity editor to model relation between entities:

Iﬁ% Change Legal Entity I Duck Group of Companisl E\@

|Geneml I.H.ddress I Phone Iﬂssignmerrt I Legal Ertity Classification | Relation | Document I Status I o]

Relation

Fiter: [ Show Expired

Mame |dentifier Statt Expiry

Members

Fiter: [ Show Expired

Mame |dentifier Start Bxpiry
1 | Donald Duck 01.01 .21]1?'
2  Dagobert Duck 01.01.2017

() (ite) (i) i) [ ok ][ cancel Help

Figure 7: Example: Group i Relation Tab
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Relation tab of the listed members is accordingly updated to reflect the parent group:
/3 Change Legal Entity {Donald Duck == EcH <

|Genem| | Address I Phone I Assignment I Legal Entity Classfication | Relation | Documert | Status I o]

Relation
Fiter: ] Show Expired

Mame |dertifier Start Bxpiry
1 |Duck Group of Companies | 01.01.2017

Figure 8: Example: A Member of the Group - Relation Tab

Allocare AMS Web

MiIFID data can be viewed ithe Transaction Detalpageas well as the Order Details page
Allocare AMS Web.

ALLOCARE A

Asset Allocation Analysis Performance/Risk Compliance Listings Reporting Standing Data

- Transaction Details
Purchase (Executed) - MiFID Test Portfolio AMS cul (MIiFID Test Portfolio AMS cul) (EUR) as of 27/09/2017

MIFID
Decider: Cristina Ulaje Executor: Cristina Ulaje
Trading Capacity: Any other capacity
Waiver: Above specified size Commodity Derivative: No
OTC Post Trade: Benchmark, Cancellations Security Financing Transac Yes
Duplicative tion:
Short Selling: Ntav

Figure 9: Transaction Details - MiFID

3.3.2 Transaction Reporting
MiFID transactions in the system can be searched for usiniithtD only checkboxavailable

in the Advanced tab of the Search Transaction dialog. The transaction list contains additional
columns fordisplayingMiFID details

Transaction List 1 E@

Int Id AType Portfolio Trade Date Value Date Price Status Valug MiFID Status  MiFID Status Date MiFID Add he

1 28721 Purchase PortfolioDescr387654 (PortfolioNr ... 09.10.2017 12102017 EUR  1000... Booked EUR  1000000.0§ Ready 09.10:2017 17:34:50 v E
2 28722 Sale Portfolio Descrd87654 (PortfolioNr ... 09.10.2017  09.10.2017 EUR  130.00... Booked EUR  -13000.0§ Readytosend 12.10.201713:3521  ~

Figure 10: Transaction List

The process ofeportingMiFID transactions is tracked via MiFID statusé4oreover he search
mayalso be refined by the MiFID transaction status.

Logically the transactionsvi t h Mi FI D St atus = ReRuweaddrgnéactormn be r ep
can be skected in the list and procese d f or r e p o r SendngMiFDyReortieys s inng 6

the contexdmenu.Thetransactionarewritten in a CSV file and placed in a target input diregto

for SFTP server in ordeo be senbverto the Deutsche Borse AG.
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Note: Please refer to thallocare AMS MiFID IIMiFIR Transaction Reportinglocument
for details.The document can be requested Albbcare Support.

3.4 Miscellaneous

3.4.1 Document Tab in Editors

Dragging documents on to the editors is now possiblanaalternativeand fasterway to attach
documents to the object®ocuments can be dragged on to the marked arethe Document tab
(in Portfolio, Investment, Transaction, Legal Entity and Breaditors)as well asin the Add
Document ditog (opened via the tab).

B Add Client/External Portfolio =] =]

Report I Order Mgmt I PPS Firm | PPS Fee | Scenaro I vaider| Document |Stat|.|5 | Permission | | 1 I r |

Documents

Fiter:  [] Show Expired

Type Status Filemame Language Start Expiry Short Description Long Description Comments

Drag your files here

DGDD ok || Cancel Help

Figure 11: Document Tab - Drag Documents

3.4.2 Report Definitions

Report Code

All reports havebeen assigned a unique Report Code for identification. The code string is small
and includes alphabets corresponding to report names (e.g. AA for Adseatddn)followed by

a running numberwhich makes these codes more uegndly (readable)than the Internal IDs
used in previous releaseéghe report codecanalsobe usedn the RPJ files(cdReport).

Release Information 17.9 Limited Access {12
Allocare AMS Portfolio



e Change Report Definition - Asset Allocation
General | Advanced | Component | GUI | Status | Permission
Descriptions
Language: | | - | [ &
Menu Report/Table of Contents
Title: |f'|sse°t Allocation | |J"'|sse°t Allocation |
Structure: |Asset Allocation | |Asset Allocation |
|‘|ﬁsse*t Allocation | |‘|ﬁsse*t Allocation |
| K |
Definition
Type: rd | - | Show in Menu Show as Subreport/Selection
Set- | | Code:  [AA0D1 |
File: [AA_D01_Atrbute |
Stored Proc: | |
Baze Report: | | - |
U@ o) e [ [ =

Figure 12: Report Definition - Report Code

Quick Search by Report Code

Shorter report codes enable users to instantly open up a report GUI by providirespleetive
code in the Quick Search toolbar (witie Report Execution option selected).

@ Portfolio (Docu_DB, skh)

;File Edit View Graphs Reports Data Tools Profle Window Help
A B| 289 0 |kx|B| O continer: [53 root -]
- I
- Working List: aList—VaICcy(GBP} - Quick Search:  Report Execution~  |AA-001 ﬂ

Asset Allocation (AA-001) (\\ahfsrl03YWAHFPROO4)

General | Advanced | Output | Settings |

Ready Portiolic | Segment | Classiication | Advanced |
wwe: ]| 5] @) g
ReferenceCey: | || Valuation Cey:
Type: | [~ Portfolio Status:
Investmert Style: | [~ Cortract Type:
Manager: | [~ Function:

Figure 13: Instant Report Search

Release Information 17.9
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List
The Report Definitions list can bgrouped by columns.The New Group option is available in
the column header context menu.

_) Report Definition List 1 = | ===
Group (Type) Title Code Filename Last Updated Type * ILI
7 # Import Import Import rpt Impao E Search...
3 # Master Report Standard Mast I—I
9 = Module Modt Change...
38 o L
11 = Standard Stam Delete
12 Account Statement TRX-002 Account Statement mpt 26.05.2017 11:51:15  Star
13 Analysis of Portfolio Constraints COM-003 30.11.2017 16:28:54  Stan Close
14 Analysis of Portfolio Constraints COM-000 Constraint rpt 26.05.2017 11:50:50  Star _
15 Asset Allocation AADD AA_001_Attribute rpx 26.09.2017 11:50:38  Star Help
16 Asset Listing AL-000 INV_002_Invertory.rpt 26.09.2017 11:50:57  Star
7 Asset Listing AL-008 30.11.2017 16:28:53  Stann
18 Assets and Liabilties Structure AAD02 AA_002_Asset Liability mpt 26.05.2017 11:50:40  Star
13 Audit Trail TRX-007 TRX_007_Audit Trail rpt 26.09.2017 11:51:33  Star
20 Breach Factsheet BER-001 BR_001_BreachFactshest.pt  26.09.2017 11:52.17  Stan
21 Breach Overview BER-004 BR_004_BreachFallSummary.... 26.09.2017 11:52.22  Stan
22 Cash Flow - Overview AAD0T AA_007_Cashflow rpt 26052017 11:50:43  Starn -
4 m »

Figure 14: Report Definition List

3.5 Reporting 2.0

Allocare AMS has an extensive library of standard reports as wetlsmerspecific reports
developed on demand. Users generate t@sslesignedreports for their required dafaelected
via a report GU). Customization of reports is possible, howepessibilitiesare limited and the
proceduranay cause overheads for both customers and developers.

The reporting mechanism in Allocare AMS has been transforgnedtly with release 17.9. The
newgeneration of reporting in Allocare AMS referred to@®porting 2.06improves theeport
generation experience faur customers by giving them the flexibility to design and compose
reports

The significant enhancements introduced in this regard are listed below:

Data Configuration

Access to data has been madmpder for developers by means of a configurable data service.
This offers the flexibility of selecting columns / values as per individual requirements. An added
advantage is that SQL background is NOT necessary for handling report data.

Column / Value Chooser

The Column/Value Chooseallows users to configuréhe column (method) display as pe-r
guirements. The visibilitycolumn order, parameters and shapes in the display cacubgm-
ized.

Support for Multiple Languages

A centrally managed database Heen set up for translationgdserscan manage the library of
words in different languages within the application.

Technology Upgrade

The Reporting 2.0 module is developed based on the latest .NET technology. The new reporting
engine and designeare built for easy integration of thigiarty tools.

Release Information 17.9 Limited Access 1 14
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Available Reports

With release 17.9 the following reports written with the new technology are available:
A Cover Page (COVERO01)

A Table of Contents (TO®©01)

A Asset Allocation (COMPAA-001) i A Compositionof the Composition Modules Assets
byé (CHMODOl) and Assets bAWO02) Graph) (CMOD

Asset Listing (AL-008)
Performance by Category/Levels (PEREL)
Analysis of Portfolio Constraints (CO{A03)

> > >

For Compositions, the following Composition Modules awailable:
Assets by-AA-GQOOMOD

Assets byé (&ANADP2h) ( CMOD
Evolution of Performance (CMOIPERF001)

Evolution of Performance (Graph) (CMGBERF002)
Performance Overview (CMOIPERF003)

Additionally, customers may buy additional licence whalows them to compose, customize or
even develop their own reports.

> > > > >

3.5.1 Report Customization

Existing reports and modules can be customizexdking it easierfor customers to adapt reports

to their individual corporate identity.he key features in this moduéee:

A Style Sheets Style sheets defining the visual traits of reports (e.g. fonts and colours) can be
created in the new Style Designer.

A Master Reports. Master Reposd that configurepage size, margind)eades / footers and
watermarkdgor reports can bereated in thélasterReport Designer.

A Chart Templates: Separate templates for controlling the display barts have been int-
duced that can be designed in the r@&art Templatéditor.

3.5.2 Report Composition

A more flexible solution focreatingManagement Summariegth the following mainfeaturess

available

A Basic Composition: Users can select from thavailable modulesand compose individual
reports with the desired information.

A External Components: External components (e.d?DF, Word, Excel,PowerPointdocu-
ments) can also be included. These can also be opened directly from within the Report D
signer for viewing and editing.

A Composer Layouts Besides a selection of existing layoutgw layoutscanalso be designed
now by users themselves

Release Information 17.9 Limited Access {15
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3.5.3 Report Design / Development

The application now also allows users to develop new reports independently. The reports are
built in the Report Designer using the available components (e.g. charts, panels etc.). Report data
is configured via the Data Service.

Reports can be exported as a complete package for deployment instead of exporting the reporting

components individually. For development / update of reports, a Source Control feature is also
included. The reports undergoing changes must be checked owgueammnsistency.

Note: A specialized training before designing / developing reports in the application is mmandat
ry. Please contact Allocare AMS Support.

The Customization, Composition amksignDevelopment functionalities are available as three
distinctmodules (licensed separately).

Release Information 17.9 Limited Access 116
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4. Allocare AMS Integration

Allocare General Data Format (GDF)

A Layout version 5.0 is available for export / import P11 in order to process MiFID fields in the
transactions.

A New optionsare available to supprefiglds definedin export of GDF files.

A New edit functiondFois available in PO1P04 and P05. This function is the same functidd
with forced insert without warning.

A A new layoutversion(P14) for delivering fixing informationis now available.

Allocare AMS TOMI Service

A Theservicehas been enhanced by optional export channels. The syntax and settings-are do
umented in the template configuration file.

Integration Server

A The &Change Messagésiew has been improved with a new grid context menu i6€wpy
with Headebwhich copies selected rows with column titles to the clipboard.

A An option to delete selected message details has been added to the context menu of the
&Change Messagésiew.

Release Information 17.9 Limited Access 17
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5. Allocare AMS Web

The Allocare AMS Web application offers access to qaiteubstantial subset of the Allocare
AMS Portfolio functionalities maintaining the application performance at the same time. Given
the importance of a powerful web presence for businesses we constantly work towards making
our Web application ever more bdingal for clients With release 17.9 some entirely new tree
variations are being introduced, along with extensions in data accessible over web. These new
features are described in this section.

5.1

5.1.1

The Evolution Tree shows ¢hchanges in portfolio values of a selected Method in a given time
period. Within the time period, the method calculation time slots are defined by the Rolling field
6Mont hl yé,

current

y

Evolution Tree

of fer

New Tree Varieties

ng

t he

6 Quartytiser | y o6,
selected, method values will be calculated for each month in the time period, displayed in the
corresponding column. Column headers indicate the time slots. The last column covers the entire

period.
[ALLOCARE [[XTE B B Qroedm = & HBD O ]
Asset Allocation ~ MyPages  Analysis  Performance/Risk ~ Compliance  Listings  Reporting  Standing Data
—— Evolution Tree
Parameters -]
Portfolio: | 31308, 240 (Test 31308) V]| pedod: |[Roliing v 17 [ o [31122008 [#] | Trede Dated[V]
Breakdown: | <Default> V| Rolling: v Cumulative:[]
Method: | TWR Total (Client) vl veicy v m
Evolution Tree - 31308, 240 (Test 31308) as of 31.12.2008 (valued in CHF)
Tree Clean Price Value Value % TWR Total (Client) TWR Total (Client) TWR Total (Client) TWR Total (Client)
01.10.2008-31.10.2008  01.11.2008-30.11.2008  01.12.2008-31.12.2008  01.10.2008-31.12.2008
O v BTotl 100,00 -1,978 0762 -0,516 A
O = 7.09 -5,548 0679 -1041
O ve @ CAD (Canadian .. CAD 1,0000 020 0,000 0,000 1379500 50
O v= [ CHF (Swiss Franc) 069 0,000 0,000 0,000 00
O vE & EUR (Euro) EUR 0000 279 -5.957 4,059 -4,008 6,061
O vE & GBP (British Pou. GBP 0000 9. -5,569 1243 17,896 3,432
0O v= ®USD (US Dollar)  USD 1,0000 050 0,000 0,000 7,847 7847
O v= = Money Market 6: -1011 0,655 7 30,561
O CAD (Canadian CAD 1,0000 3 0,000 0,000 9,5 79,500
O vz B EUR (Euro) EUR 0000 020 -5957 4,059 8 -6,061
a vE & USD (US Dollar) usp 0000 09 0,000 0,000 7847 7847
0 ¥  Ssonds 4081 1626 0,668 0204 -0768
0O ve ® AUD (Australian 1029470 007 0,000 0,000 0,000 0,000
O v=E ®CAD (Canadian ... % 107,8110 0S5 042 0,409 48,963 61,079
O v= B CHF (Swiss Franc) 5 0,030 0,030 0,030 0,089 v

Figure 15: Evolution Tree

An alternative presentation of values is also possible via the Cumulative option. The Cumulative
option, if marked, shows the values from the start of each time slot (e.g. month) to the end date of
the entire period.
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—— Evolution Tree

Parameters =
Portfolio: | 31308, 240 (Test 31308) [V]  peiod: | Roling ™ from 7 To: (31122008 Trade Dated[V]
Breakdown: | <Default> V]| Roliing: 3| | Monthly V] cumulative: 4
Method: | TWR Total (Client) M valce: V] m

Evolution Tree - 31308, 240 (Test 31308) as of 31.12.2008 (valued in CHF)

Tree Nominal/Quantity Clean Price Value Value % TWR Total (Client) TWR Total (Client) TWR Total (Client)
01.10.2008-31.10.2008  01.10.2008-30.11.2008  01.10.2008-31.12.2008

O 468048168 100,00 -1978 -1231 -1,741 A
O B Liquidity 33173728 7,09 5,548 -4.907 -14813
m} EICAD (Canadian .. CAD 6185903600 CAD 1,0000 915204 020 0,000 0,000 1379500
O v= B CHF (Swiss Franc)  CHF 32381874100 3238187 069 0,000 0,000 0,000
O = BEUR (Euro) EUR 88239315700 EUR 1,0000 13055007 279 -5,957 -2139 -6,061
0 v= ®GBP (ritish Pou... GBP 119748935000 GBP 1,0000 18324808 392 5,569 6742 -23432
[m} BUSD (USDollar)  USD  -1.887.5826500 USD 1,0000 :2350478 050 0,000 0,000 7,847
m] E Money Market 1641629 163 -1011 0363 30,561
[m} BICAD (Canadian.. CAD  1070000,0000 CAD 1,0000 1583065 034 0,000 0,000 1379,500
O BIEUR (Euro) EUR 6310000000 EUR 1,0000 933564 020 -5,957 2139 -6,061
0 v BUSD(USDollar)  USD  4:100000,0000 USD 1,0000 5.125.000 109 0,000 0,000 7,847
O ¥8  Sgonds 191031401 4081 -1626 0,969 -0768
O v= EIAUD (Australizn .. AUD 350.0000000 % 1029470 6711 007 0,000 0000 0,000
O vE BICAD (Canadian .. CAD 1500.0000000 % 107,810 2402656 051 0425 0836 1361079
[m} & CHF (Swiss Franc) 105621536 2257 0,030 0059 0,089 v
r EIDEM (German M... DEM  14.500.0000000 12038782 257 -5.580 4046 7723
O Items: 36

Figure 16: Evolution Tree i Cumulative Display

5.1.2 Cash Flow Tree

The Cash Flow Tree shows a preview of the cash flows till date as well as a forecast of the cash
flows in future. This new module in the application has been developed to enable portfolio ma
agers to @n in advance for allocating the liquidity expected in future.

[ALLOCARE [[XT] @ W Queiedh @ & 0D O ]
Asset Allocation My Pages Analysis Performance/Risk Compliance Listings Reporting Standing Data
—— Cash Flow Tree
a2
Portfolio: 31308, 240 (Test 31308) [V Asor (01012008 Periodicity. | Annual v 12 Trade Dated[]
Maturity Type: | Best [v] O Maturity Only Cash Flows in: | Local Cey v|
Breakdown: | <Default> v m
Cash Flow Tree - 31308, 240 (Test 31308) as of 01.01.2008 (valued in CHF)
Tree Value Value % 2008 2009 2010 2011 2012
0O v BTotal 487.552.74¢ 100,00 ~
0O ¥ ®liquidity 42942989 881
[0 ¥ ®Money Market 5903574 121
O B Bonds 195.280.068 4005
O EIAUD (Australian ... 346711 007 AUD 10838 AUD 10938 AUD 10933 AUD 10938 AUD 10938 AUD
O @ CAD (Canadian ... 162416 003 cap 1.500.000
O v= @ CHF (Swiss Franc) 105622578 2166 CHF 375000 CHF 375000 CHF 375000 CHF 375000 CHF 375000 CHF
0= @ DEM (German M... 13514257 27 DEM 6.500.000
0= & DKK (Danish Kro... 991300 020 DKK 4000000
O += B EUR (Euro) 34562248 709 EUR 323920 EUR 323920 EUR 323920 EUR 136420
0 v= @ FRF (French Franc) 2111752 064
0= @ GBP (British Pou... 6591945 143
O B JPY (Japanese ... 12820327 263 JPY 10200000 JPY 10200000 JPY 10.200.000
O v= B SEK (Swedish Kr... 909671 019 SEK 200000 SEK 5.200000
O v= B USD (US Dollar) .246.774 333
0 v= B Equities 243426118 4993 USD 322539 CHF 675.000 CHF i~
<
Eo Items: 34

Figure 17: Cash Flow Tree

Currently, the cash flows shown are calculated based on investment standing data. We plan to
enhance this logic with future transactions.
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5.2 Extended Data Availability in Web

Data availability is a prime prerequisite to informed decision making. With release 17.9-the a
plication remarkably extends the range of data avalaer the web / mobile devicgerders

and standing data). Orders are iarportant component driving the portfolio managemerd-pr

cess Web access torder data will provide users the flexibility of analysing this data virtually
from anywhere. The portfolio, investment and legal entity standing data has also been made
availablefurther widening the scope of available data.

5.2.1 Order Data

Order Listing

The following new menu options have been added for viewing orders:
1’"__LLOCARE’

Asset Allocation My Pages  Analysis Performance/Risk  Compliance Listings Reporting Standing Data
| == Welcome Inventory Enquiry

|
| Pasitions

Unrealised Gain/Loss
Transaction Search
Transactions Year to Date
Cash Balance

Cash Flow Analysis

Cash Flow Details

Open Orders

Search Orders

Recent Orders

Figure 18: Order Listing - Menu Options

The order list is organized in a tabbed layouthwét separate tab for each order group in the
search results, as well as Al tab for the entire list:

—— Open Orders
Open Orders as of 26.10.2017

All Securities Order FX Crder Money Market Order FX-Option Crder
List Ref Firm Ref Portfolio * Purpose Identifier Investment
Bl AMS CO-2462  AMS CO-2462 Buy MESTLE M
AMS CD-2462  AMS-2453 10823 Buy MESTLE N

Figure 19: Order List - Tabbed Layout

Individual orders can be clicked to view the respective Order Details, which is ametivefiea-
ture described in sectiodrder Details
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Open Orders
It displays a list of open orders-a$today:

Figure 20: Open Orders

Search Orders

It shows the parameters to execute a custom search for orders using portfolio, time period and
order status.

Figure 21: Search Orders

The selection of order statuses (in the Status field) is limite®dady, Complete, Open and
Closed.

Recent Orders

It displays a list of recently created orders. The Parameter pane is also available on this page to
conduct a custom search.

Figure 22: Recent Orders
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