Simplicity

Transparency

Medusa FX Option Trading Platform

Quick User Guide




DeSktOp Click tabs to navigate

around system.

Trading Blotter Reporting II Preferences H Support H Disclosures Logout

Quick Trade! | RFQ
Click down arrow to : Spot: 13262
change currency pair.

USDIJPY ¢ Spot: 982290 98.2370
Spread 3M &M oM 1Y
Risk Rev
Straddle

View volatility curves swange _ . s
fOf' Standard maturltles Call ' Call 184 1188 4179 1179 1183

up to 1 Year. - _
EURJPY ¢ Spot: 1302790 AUDNUSD 4 Spot: 09131
Spread 3M M Spread | ON 3M M
Risk Rev Risk Rev
Straddle Straddle
Strangle Strangle 11.18
Call ) 10}1

Put

Bank PB Strategy Buy/Sell Call/Hedge Strike/Rate Put/Hedge Premium Expiry | Settlement Acc./Fund Trade Id

Recently completed
trades and active

BAML Spot Sell EUR 1,041 0.855325 GBP 891 16-Aug-13 Account AA 47013632913

14:12:28 BAML Spread Sell EUR 50,000 0.8570 GBP 42,850 EUR 464.15 14-Oct-13  16-Oct-13 Account AA 47013632912

t
RFQ’s appear at 14:12:28 Spread  Buy EUR 50,000 0.8560 GBP 42,800 EUR 526.73 14-0ct-13 | 16-Oct-13 Account AA 47013632911

bottom of screen. 14:10:28 Spot Buy GBP 366 1.550562 USD 568 16-Aug-13 Account AA| 45734164283
14:10:28 Straddle  Buy USD 77,500 1.5500 GBP 50,000 GBP 421.81 12-Sep-13 16-Sep-13 Account AA 45734164282

14:10:28 Straddle Buy GBP 50,000 1.5500 USD 77,500 GBP 423.35 12-Sep-13  16-Sep-13 Account AA 45734164281

Browser Compatibility:
Microsoft IE 8,9, 10 and 11
Firefox 3+

Chrome




Chart panel — Pre-select standard tenor

To create an RFQ with pre- Underlying Spot rate

selected Expiry Date, click created from a mix of

on a tenor button. Provider Bank indicative
rates.

EURUSD [

Spread | OIN
Click selected trade Risk Rev
strategy. Straddle
Strangle
Call
Put

Supported Currency Pairs

! AUD/CAD CAD/CHF EUR/AUD GBP/AUD NOK/SEK USD/CAD

Chart displays aggregated AUD/CHF CHF/JIPY EUR/CAD GBP/CHF NzD/JPY USD/CHF

indicative ATM Bid/Offer AUD/JPY EUR/CHF  GBP/JIPY NZD/USD USD/CZK

implied volatility for each AUD/NZD EUR/CZK GBP/USD USD/HUF

currency pair. AUD/USD EUR/GBP USD/JPY
EUR/HUF USD/MXN
EUR/JPY USD/NOK
EUR/MXN USD/PLN
EUR/NOK USD/SEK
EUR/PLN USD/TRY
EUR/SEK USD/ZAR
EUR/TRY
EUR/USD




Chart panel — Non-standard tenor

EURUSD [ Spot:

Spread | OIN
Risk Rev

Click to create an
RFQ with selected
trade strategy; user Straddle
can select non-
standard tenor on
trading panel.

Strangle
Call
Put

Supported Currency Pairs
Chart displays AUD/CAD CAD/CHF EUR/AUD GBP/AUD NOK/SEK USD/CAD
aggregated indicative AUD/CHF  CHF/IPY EUR/CAD GBP/CHF NZD/JPY USD/CHF
ATM Bid/Offer implied AUD/JPY EUR/CHF  GBP/JPY NZD/USD USD/CZK
volatility for each AUD/NZD EUR/CZK GBP/USD USD/HUF
currency pair. AUD/USD EUR/GBP USD/JPY
EUR/HUF USD/MXN
EUR/JPY USD/NOK
EUR/MXN USD/PLN
EUR/NOK USD/SEK
EUR/PLN USD/TRY
EUR/SEK USD/ZAR
EUR/TRY
EUR/USD




Indicates how the
currency pair will be
delivery — physical
or cash settled

RFQ panel — Indicative pricing

Select banks for this RFQ (max 5)

Click to select Hedge type:
None = No Hedge

Spot = Spot Delta

Forward = Forward Delta

Spot date for

Choose the Cut currency pair.

Time at expiry

HSBC [[uesz SOGL
BNPP CRAG CSzZH
[Casac

©) Remember these banks for account and PB
© Use these banks only for this RFQ
You must choose between 1 and 5 banks

Cancel

Select Premium
calculation basis:

- % Base currency

- % Term currency

- Pips Base currency
- Pips Term currency

EUR/USDSmsle  Hecdo (I spotmromiom EESEEIETEEN ooivery

style [RITNIN Expiry Cut Premium Styie ([EXTLIED covy  (ETNIED
selection frqm(defalglts for e 1Ml 8AML [crac | cszH [Hssc [socL [ Accountaa < TR None ]
currency pair (max

ENLO EUR Call

USD Put 12/09/13 [0
Strike 16/09/13 ISR

Delta % Maturity

Spot Swep poins Fonare

Bid Offer Bid Offer Bid
Indicative underlying 1.32643( 1.326510 0.000145 0.000155
Spot, Swap Points and

Click to change Bank

Select Prime Broker

Pre-defined rate, relating if relevant.

to the Hedge type
selection.

: Indicative Vol EUR Delta
Outright rates calculated Bid Offer Bid Offer Bid Offer

for information 0n|y_ 7.08% 7.36% -43.85% 44.18% 0.6576 -0.6920
-1,754 1,767 EUR 26.30 EUR -27.68

Re-calculates the
indicative prices (and the Cancel Submit
strike where applicable)

Indicative Volatility, Delta display

Delta and Premium
displayed.

related to Hedge
type selection.




RFQ panel — Bank selection

Bank Liquidity Providers are selected using the blue “Banks” button on the RFQ pane. On initial log in,
users can configure a default list of 5 providers per currency pair using the “Remember these banks for
account and PB” radio button. This default list can be changed at any time.

User can also change the providers for a specific request using the “Use these banks only for this RFQ”

button.
Salect banks for this RFQ (max 5)
¥ wsac Hussz ¥isoa Choo
7 eneP Y cRAG WcszH Time
GSAC

Renember hese banks for account and PB
@ Use thesa banks only for this RFQ
You must chocse between 1 and 5 banks

_ Cance [ Reat | [ Sme | EUR/USDSingle
S coropean 2t

Click to change Bank

selection from defaults for : .
k B/
e s Banks (5/5) L s Provider Selection Button on RFQ Pane

banks).

Click to submit RFQ to the Select e fos s FFGE seax )

selected banks for current

trade. HSBC uBSZ SOGL

BNPP CRAG CSZH
GSAC

Click to save selected banks ) Remember these banks for account and PB

for th ir ch
ir? rt;ee;#géncy P EHOSEn © Use these banks only for this RFQ
You must choose between 1 and 5 banks

[ Cancel ] [ Reset ] [ Save




RFQ panel — Single leg strategy

Select broken
Expiry date using
Calendar or select
fixed Maturity.

Key in Base or Term
currency amount.

« 2012 Feb
M T WT F S
11 2 23 4

2 _ s E 6 7 8 9 10 11
EUR/USDSingle Hedge SpoUPrer‘Jlumm 08/2013 eIl Physical = 14 15 16 17 D8
20 21 22 23 24 25

Style . SO 10 am NY @ Premium Style .m Ccy m

Key in Strike Price or RSO Ml AML | cRAG | cszH [HsBe [ soeL [l Account A NEERM None ¢ ]
type ‘s’, 'S’, f or ‘F’

EUR Call

for ‘At The Money’
Spot or Forward USD Put 26/09/13 BS310Y%
respectively. UGl ATMF 30/09/13 EEUEEL

(Applies to Call, Put, Maturity Forward Hedge
Straddlle and Spread - ; —— pre-defined rate,
aWwap pomnis orward
strategies) when Forward
Hedge is selected
Key in Delta as a Indicative Vo EUR Delta Premium
percent. 8.38% -49.45% 49.56% 0.9095 -0.9431

Amounts -1,978 1,982 EUR 36.38 EUR -37.72

Oupdate Cancel Submit

Click to cancel Click to Submit
trade before RFQ to selected

submitting RFQ. banks.




RFQ panel — Strangle strategy

Key in Leg 1 (Call) Leg 2 (Put) notional
Base or Term amount can be different
currency amount. from Leg 1 (Call).

EUR/USDstrangle Hedge m SRR 30/08/2013 WeEILYE Physical
Style SOIAeI@ 10 am NY i | Premium Style m Ccy m
S 8amL | crAG| cszH [Hsae [ soaL Lacoun s ol Nore 2

Option @ Option®
25,000 QSIS

32,675 QUS{sReE]]

geﬁ 4 Lﬁgr‘]l S Sk - il St Key in Leg 2 (Put)
elta, whic o
automatically sets JEEE : R e Delta, if different from

Leg 2 (Put) Delta_ Spot Swap points Leg 1 (Ca”) Delta'

Option @
Option @

Indicative Vo EUR Delta % Premium

Option @ 7.56% 80% -19.14% 19.98% 0.2260 -0.2462
Option ® 9.09% 36% 19.94% -20. 0.2833 -0.3064

sel@ sal@ Buy@ Buy@ se ol @ Buy ) Buy @
Net reference option @ 0.80% -0.75% 0.5093 -0.5527
Amounts 200 -189 EUR 127.33 EUR -138.17

Oupdate Cancel Submit

FX Rates
(For each leg)




RFQ panel — Straddle strategy

Key in Leg 1 (Call)
Strike.
Alternatively type
‘DN’, ‘0d’, ‘OD’, ‘N,
‘n’, ‘DNS’ for delta
neutral, ATM Spot
or ATM Forward

Key in Leg 1 (Call)
Base or Term
currency amount.

EUR/USDStraddle

Style STIEeNE 10 am NY

Banks (5/5)

EUR Call

Leg 2 (Put) notional

figures will always match

Leg 1.

Hedge m Sl 30/08/2013 EelIIAl Physical

Option®
50,000

Option @

USD Put

66,760

Strike

1.3352

Delta %

Spot

Option @
Option @

Indicative Vo

Option @ 8.12%
Option @ 8.12%

Net reference option €@
Amounts

Oupdate

49.10

Swap points

-49.91%
49.94%

Se o Se 0
0.02%

12

Delta % field is not
editable.

EUR Delta %

49.99%
-50.09%

Eidy‘o e Se o Se e
0.1

v PremlumStylech.’, m
BAML | ERAG cszH [ HsBa | soeL [ Accountan - LRl None

EUR Put

(VS{pNeFEIN 26/09/13 WS4]0Y

UG m STwTIieh

Delta % m Maturity

Forward

Premium

0.9244
0.8990

-0.9577
-0.9325
qu‘o Eu;/e
-1.8902
EUR -945.12

1.8233

-49 EUR 911.67

Submit

Key in Leg 2 (Put) Strike will
always match Leg 1 (Call).




RFQ panel — Risk Reversal strategy

Key in Leg 1 (Call) Leg 2 (Put) notional
Base or Term amount can be different

currency amount. from Leg 1 (Call).

USD/JPY Risk Reversal  Heage [[FTXIMD SpotPremium EEITIEXFEY Delivery
Style Expiry Cut premium Style ([ENTEID Cey

sanks /5 sccounian— gl Nore——+)

Option @
USD.Cal 25,000 UL

JPY Put 2,401,250 Ao Expiry

Key in Leg 1 (Call
De%/ta, whi%h (Call) Strike . 96.05 S Setfiement Key in Leg 2 (Put)

automatically sets R ; s Delta, if different from
Leg 2 (Put) Delta. Leg 1 (Call) Delta.

Option @
Option @

Indicative Vol Premium
Bid Offer Offer Bid Offer
Option @ 12.01% 12.43% 25.03% 0.4869 -0.5285
Option @ 12.10% 12.50% 2528% =26.14% 0.5110 «0.5520
Sel@) Buy@ Buy@) Sel@® sel Buy® Buy @) Sel @
Net reference option @ -50.29% 50.30% -0.0651 0.0176
Amounts =12,573 12,576 USD -16.28 USD -4.39

UOupdate Cancel Submit




RFQ panel — Spread strategy
Generic 2 Leg / Calendar Spreads

EUR/GBPspread Hedge m SpoVPremlum Delivery

style FEITSENN Expiry Cut Premium Style M (O~ EUR ¢ |

sanks 579) e (TN
Option @ Option @

(evrcan | 25000 [ERPut| 25000
Select Call or Put GBP|Put Expiry GBP Call Expiry
(For Each Leg). oy p— W

Key in Base or _8usp pols

Term currency Option @

amount. Key in Option @ 0.855370 0.855480

Strike Price or Delta Indicative Vol EUR Delta % Premium

as a percent. (For o S i 2 = S
Option @ 6.26% 6.69% -23.69% 25.63% 0.2462 -0.2924

Each Leg) Option @ 6.01% 6.42% 24.66% -26.61% 0.2468 02918

Sel@) Buy@® Buy@ Sel@® Sel Buy® Buy @) Sel @
Net reference option @ =50.30% 50.28% -0.0456 -0.0456
Amounts =12,575 12,571 EUR-11.39 EUR-11.41

U update Cancel Submit




Quote response panel — with hedge
(Streaming quotes from up to 5 banks)

Strategy

Strangle

Strangle

Strangle

Expiry / Settlement are
displayed by showing the
day of month of expiry,
together with the full date of
the settlement

(o=1]}

AUD 3,000,000
USD 3,001,500
AUD 3,000,000
USD 3,001,500
AUD 3,000,000
USD 3,001,500

Put

USD 3,087,000
AUD 3,000,000
USD 3,087,000
AUD 3,000,000
USD 3,087,000
AUD 3,000,000

Expire/
Settle

22/24-0ct-12
22/24-Oct-12
22/24-Oct-12
22/24-0ct-12
22/24-0Oct-12
22/24-Oct-12

Forward

Select Premium Bid or

buttons to complete a trade.

Green buttons indicate
Price for Bid and Offer.

AUD Delta
Bid

Spot Forward Vol Bid Vol Offer
10166/ 102538/538 8255 9548 0.79%
10166 1 0p538/538 8255 9548  23,700.00
10165/ 102527/543 7739 = 8472 0.42%
10166 4 0p527/543 8729 9477 -12739.34
10165/ 1-02524/540 7.738 051%

1.0166 4 25247540 8727 -15,438.36

rates are displayed as

the full rate for the bid and then
the least significant figures for

the offer

Select to show
direction of trade in
the Leg column

Offer

Best RFQ lifetime in
seconds.

Select 0 to
RFQ 1125 suspend RFQ and
wove: (SRl B @ < open up Trade
-0.790% [ 0.3 9s Panel . User may
2370000  10,329.00 -14,700.00 then edit trade and
-0.208% 0 re-submit.

6,240.74 10,133.20 -12,775.86

0299% Select X to
8,788.20 10,129.22 -12,772.30
cancel RFQ.

Individual quote time-outs in
seconds for each bank. Once
timed out, new quote will
automatically refresh if RFQ
session has not expired.




Quote response panel — without hedge
(Streaming quotes from up to 5 banks)

Select Premium Bid or Offer
buttons to complete a trade.
Green buttons indicate Best

If “None” is selected as Hedge . :
Price for Bid and Offer.

type, the Delta bid-offer fields will
appear in red to indicate trade is
un-hedged.

RFQ lifetime in
seconds.

RFQ 114s

. : Select % to
Strategy Hedge Leg (o=1]] Put Exp|re/ Spot Forward Vol Bid Vol Offer ALY R GLDIEE Bio % 0 Offes . )
Settle Rid Offer Sell 1 Sell 2 Buy 1B Suspend RFQ and
1

©@  AUD 2,000,000 USD3076500  15M17-Oct12 4161/ 1.02546/546 8.132 10030  -0.12% 0.120% 0s open up Trade
USD 3,015,000 AUD3,000000  15/17-Oct12 10161 4025465546 8132 10030 360000  3,600.00 6,828.00 -11,397.00 Panel . User may
AUD 3,000,000 USD3076500  15M7-Oct12 4161/ 1-02545/554 7.830 8935  0.85% -0.552% 0.22 0.3 then edit trade and
USD 3,015,000 AUD3,000000  15/17-0ct12 10161 402545654 8630 9735 2548602 -16,568.64 6,991.71 -9,690.46 re-submit.

Strangle

Strangle

AUD 3,000,000 USD 3,076,500 1517-0ct-12 4 o460 1.02555/564 7.834  8.929 0.37% -0.127%

Strangle 1.0163
USD 3,015,000 AUD 3,000,000  15M7-Oct-12 ‘- 1.02555/564 8635 9745 11,194.71 -3,799.62 6,999.60 -9,694.75

Select X to
cancel RFQ.

Individual quote time-outs in

seconds for each bank. Once

timed out, new quote will

automatically refresh if RFQ
Expiry / Settlement are Forward rates are displayed as session has not expired.
displayed by showing the the full rate for the bid and then

day of month of expiry, the least significant figures for
together with the full date of the offer

the settlement




Quote Response panel — Provider substitution

As Digital Vega continues to add new Liquidity Providers to the platform, not all Banks support and
price all structures or currency pairs and in this case users will typically see an “RFQ Declined”
message. In order to address this, Digital Vega has developed a Provider Substitution capability:

Manual Substitution: where an RFQ is declined, user clicks on the declining providers name on the
panel which brings up a list of other available providers. Clicking on one or more of these will include
them in the RFQ

Automatic Substitution: Users can also elect to have declining providers replaced automatically;
please call us to enable this facility.

- resL fesac fupmL | cimi [Hssc Jussz [RBCT [MOST | BNPP [ BARC

Expire/ EUR Delta EUR Delta Bid % EUR Offer % EUR
Bank Strategy Hedge Leg Call Put Settle Spot Forward Vol Bid Bid Offer

oo | Can ©@  EURS50,000 USD 65,600  08/10-Oct-13 4 34437, 1.31146/146 8.035 48846%  48.846%

131132 2442280 2442280 [EUR46300 EUR-479.00 EURA471.00

© EURS50,000 USDB5,600  08/M0-Oct13 434135, 1:31151/162 8013 8297 48919%  49.052% 28
131148 2445926 2452575 EUR46410 EUR-48290  EUR473.50

EUR 50,000 USD65,600  08/0-Oct13 43443, 1.31144/144 8.053 48830%  48830% [k 58
13113 2441500 2441500 EUR46500 [EUR-481.80 EURA473.40

EUR 50,000 USDB5,600  08/10-Oct-13 434142, 1:31125/133 8.006 48595%  48.703% 11s
131118 2429726 2435155 EUR45884 EUR-477.04 EUR467.94

EUR 50,000 USD 65,600 08/10-Oct-13 RFQ Declined




Quote Response panel — Manual provider substitution (MPS)

If a quote is declined or unsupported,
choose a another provider

Expire/ EUR Delta EUR Delta Bid % EUR Offer % EUR
Bank Strategy Hedge Leg Call Put Settle Spot Forward Vol Bid Bid Offer

©  EURS50,000 USD65800  0B/10-Oct-13 4 31437, 1-31146/146 8.035 48846%  48.846% [ -0.9580% |
AL [ 131132 2442280 2442280 EUR46300 EUR-479.00 EUR471.00
©  EURS50,000 USDB5,600  08/M0-Oct13 434435, 1:31151/162 8.013 48919%  49.052% 2s
131148 2445926 2452575 EUR46410 EUR-48290 EUR473.50
EUR 50,000 USD65,600  0BM0-Oct13 43413, 1.31144/144 8053 8. 48830%  48830% (RN 58
13113 2441500 2441500 [EUR46500 [EUR-481.80 EUR473.40
EUR 50,000 USDB5,600  08/M0-Oct13 434412, 1:31125/133 8.006 48595% = 48.703% 11s
131119 2420726 2435155 [EUR45884 EUR-477.04 EUR467.94

EUR 50,000 USD 65,600 08/10-Oct-13 RFQ Declined {-

RFQ 147s

Expire/ EUR Delta EUR Delta Bid % EUR Offer % EUR
Bank Strategy Hedge Leg Call Put Settie Spot Forward Vol Bid Bid Offer 3 X

©@  EURS50,000 USD 65600  0B/10-Oct-13 4 34197, 1.31135/135 8.033 48717%  48.717% -0.9540% 2s

R 131122 -

2435840 2435840 EUR461.00 EUR-477.00 EUR469.00

@  EUR50,000 USD65800  0B/10-Oct-13 4 34437, 1:31150/158 8.013 48909%  49.006% 9s
131144 2445457 2450323 EUR46393 EUR48216 EUR473.05

EUR 50,000 USD65600  08/10-Oct-13 43415, 1.31134/144 8.050 8. 48710%  48710% (D 58
13113 2435500 2435500 EUR46295 EUR-479.80 EUR471.38

EUR 50,000 USD 65,600 13111/ 131123/131 8.005 48572%  48.682% 12s
131117 2428624 2434092 EUR45849 EUR-476.68  EUR467.59

EUR 50,000 USD65600  0B/10-Oct-13 43444, 1.31123/131 8.005 48567%  48.677% 14s

131117 2428360 -2433838 EUR458.41 EUR-47660  EUR467.51

The provider is replaced with a new provider




Quote Response panel — Auto provider substitution (APS)

If a quote is declined or unsupported:

RFQ 164s

Expire/ EUR Delta EUR Delta Bid % EUR Offer % EUR
Bank Strategy Hedge Leg Call Put Settle Spot Forward VolBid Offer Bid Offer o X

©  EURS50,000 USD65800  0B/10-Oct-13 431432, 1-31146/146 8.035 8255 -48.846%  48.846% 5 3s
AL [ 131132 2442280 2442280 EUR46300 EUR-479.00 EUR471.00
©  EURS50,000 USDB5,600  08/M0-Oct13 434435, 1:31151/162 8.013 48919%  49.052% 2s
131148 2445926 2452575 EUR46410 EUR-48290 EUR473.50
EUR 50,000 USD65,600  0BM0-Oct13 43413, 1.31144/144 8053 8. 48830%  48830% (RN 58
13113 2441500 2441500 EUR46500 [EUR-481.80 EUR473.40
EUR 50,000 USDB5,600  08/M0-Oct13 434412, 1:31125/133 8.006 48595% = 48.703% 11s
131119 2420726 2435155 [EUR45884 EUR-477.04 EUR467.94

EUR 50,000 USD 65,600 08/10-Oct-13 RFQ Declined

RFQ 147s

Expire/ EUR Delta EUR Delta Bid % EUR Offer % EUR
Bank Strategy Hedge Leg Call Put Settle Spot Forward Vol Bid Bid Offer 0 X

oo | o ©@  EURS50,000 USD 65,600  08/10-Oct-13 4 34422/ 1:31135/135 8.033 48717%  48.717% 54 2s
131122 2435840 2435840 [EUR461.00 EUR-477.00 EUR469.00
©@  EURS50,000 USDB5,600  08/10-Oct-13 4 34437, 131150/158 8.013 48909%  49.006% 9s
131144 2445457 2450323 EUR46393 EUR-48216  EURA473.05
©  EUR50,000 USD65600  08M0-Oct13 43415, 1.31134/144 8.050 8. 48710%  48710% (AL 58
13113 2435500 2435500 [EUR46295 EUR-479.80 EUR471.38
©  EURS50,000 USD65600  08/M0-Oct13 43444, 1.31123/131 8.005 48572% = 48.682% 12s
131117 2428624 2434092 [EUR45849 EUR-476.68  EURA467.59
©@  EURS50,000 USD 65,600  08/10-Oct-13 43441, 1:31123/131 8.005 48567%  48877% 14s

131117 2428360 2433838 EUR45841 EUR-47660  EUR467.51

The declining Provider is automatically replaced with a new Bank




QuickPrice

User can enter currency pair,
tenor and strategy then select the
RFQ button to open the RFQ
window

Supported inputs are:

Click ‘Q’ to focus on the Quick
Trade window

Currency Pair can be
entered as EURUSD,
eurusd, EUR/USD or eur/
usd on any of the supported
ing 1( Preferences 1( Support ][ Disclosures ] - Logout currency pairs.

Quick Trade EURUSD 1W STRADDLE| | RFQ |

Tenors can entered as 1w
Spot: | 1.5511 : or 1W on any supported
3M tenor.

Strategies can be entered in
upper or lower case as
follows, call, put, straddle,
strangle, riskrev and spread

USD/JPY 4 : 98.2720

Spread oM 1Y




Blotter

Select Export Click to Blotter contains

Report to Excel to refresh blotter. completed trades.
save blotter data.

( Trading ][ Blotter ][ Repolting ]( Preferences ][ Support ” Disclosures

View trades of* All
Users’ or only the

. Export Report to Excel
user Who is |Ogged —’ User: | Anusers | UpdateBlotter |
in. :

47013632911 14-Aug-13 14:12:28 1 EUR EUR 526.73 16-Aug-13 | 14-Oct-13 | 16-Oct-13 | 10amNY ‘Account AA

47013632912 14-Aug-13 14:12:28 EUR 50,000 . GBP 42,850 | 0.92830418% EUR |  EUR 484.15 16-Aug-13 | 14-Oct-13 | 16-Oct-13 | 10am NY Account AA

CIiCk a trade to 47013632913 14-Aug-13 14:12:28 EUR 1,041.23 GBP 890.59

d IS p I a y B e St 45734164281 14-Aug-13 14:10:28 GBP 50,000 . USD 77,500 | 0.84869904% GBP |  GBP 423.35 16-Aug-13 | 12-Sep-13 | 16-Sep-13 | 10am NY Account AA

16-Aug-13 Account AA

H 45734164282 14-Aug-13 14:10:28 ‘GBP 50,000 E USD 77,500 | 0.84362214% GBP GBP 421.81 16-Aug-13 12-Sep-13 | 16-Sep-13 | 10am NY Account AA
Execution Report.

45734164283 14-Aug-13 14:10:28 GBP 366.25 USD 567.89 168-Aug-13 Account AA

=<Back

Export Report to Excel
Best Execution Report

Trade Id: 55081509011

Trade done at this
o somomn f—— - s | 030 o | us0 2oz | uso sTose )
P P soar price.

AUD 30,000,000 USD 32,679,000 1-0ct-12

Report displays
non-winning quotes
for RFQ.




Reports — Quote response timing report

.Vega [ Trading ]( Blotter ]( Repol

q Reporting: Client
On Reporting tab, Quote Response Timing Report

select Quote Quote Response Report

Response Timing SQE?SGRZ‘E%T

Report. Moneyness Report
Trade Valuation Report
Requests Report

Enter report start and Quote Response Timing Report

end Date or default to Ciient: v ‘
today’s date and Run ' W 14} |
Report.

Quote Response Timing Report

Report Start Date: Mon May 14 14:07:00 BST 2012
Report End Date: Thu May 24 14:07:00 BST 2012

View Report details
which lists RFQ

response timing

details by Provider,
and by the average
time to price and Clent 1- Creci Suisse
number of quotes. Clent 1 - Deutsehe Bank

Client 1 - Goldman Sachs

Client 1 - Morgan Stanley

Client 1 - Union Bank of Switzerdand




Reports — Quote response report

évega [ Trading ]( Blotter 1( Repol

Reporting: Client

i Quote Response Timing Report
On Reportlng tab, Quote Response Report
Se|eCt Quote Spread Report
Response Report. Expiry Report
Moneyness Report
Trade Valuation Report
Requests Report

Enter report start and Quote Response Report
end Date or default to

today’s date and Run ClientAny Company I
Date Start: 19 January v~ 2012 17 31
Report.

Date End: 19 January v 2012 17 31

Quote Response Report

Report Start Date: Sun Jan 01 16:46:00 GMT 2012
Report End Date: Thu Jan 19 16:46:00 GMT 2012

Total
View Report details
which lists RFQ S L O e e e L
response details by
currency pair,

Provider, and by s s 1 o [
Provider and currency oo |2 b e
pair. By Providers

Dell - Total 100% 4 0% | 345931

Deutsche Bank n% 2 0% | 115310 115310

6

Barcays 2 1% [0 0% | 115310
2
2

Union Bank of Switzeriand n% 2 0% | 115310 115310

By Providers By Currency Pair

0% | 115310 | 100% |0




Reports — Spread report

On Reporting tab,

select Spread Report.

Enter report start and
end Date or default to
today’s date and Run
Report.

View Report details
which lists RFQ
response from
providers by premium
spread.

évega [ Trading ]( Blotter 1( Repol

Reporting: Client

Quote Response Timing Report
Quote Response Report
Spread Report

Expiry Report

Moneyness Report

Trade Valuation Report
Requests Report

Spread Report

Client:

Date Start: [2¢ | May 2012 |[08 [s0 |
Date End:[2¢ | way <2012 |[os Fso |

Run Report

Spread Report

Report Start Date: Wed May 23 09:17:00 BST 2012
Report End Date: Thu May 24 09:17:00 BST 2012

Total

24-May-12 08:14:50

24-Mey-12 08:14:46
24-May-12 08:14:46

Union Bank of Switzerland

Hong Kong Shangnal Banking Corp
Morgan Stanley

Credi Suisse

8Bank of America Merril Lynch
AVERAGE

BEST BIDIOFFER

23-May-12 13:40:25
23-May-12 13:38:31

Hong Kong Shangnal Banking Corp
Credt Suisse

Morgan Stanley

Union Bank of Switzedand

Bank of America Merril Lynch
AVERAGE

BEST BID/OFFER




Reports — Expiry report

On Reporting tab,
select Expiry Report.

Enter Expiry Date or
use Calendar to select
date.

View Report details.
Select “Export Report
to Excel” to save
report data.

EVega ( Trading 1( Blotter ]( Repol

Reporting: Client

Quote Response Timing Report
Quote Response Report
Spread Report

Expiry Report

Moneyness Report

Trade Valuation Report
Requests Report

<<Back

Expiry Report

User:user@anyco.com
Client:Any Company
Expiry Date: 19-Jan-2012

January ¥|[2012

Wk  Sun Mon Tue Wed Thu

1
2
3
4
B

Today is 05-Jan-2012

vega | traang ||

<<Back
Export Report to Excel

Expiry Report

User:user@anyco.com
Client:Any Company
Expiry Date: Mon 23-Jan-12

e[ rerortns |

PP

Risk Reversal

EUR 4,000,000

JPY 401,600,000

A

B lL.¢c | D

Expiry Date

6 48041509011
7 48041509012

EUR 12,730

[User Tuser@anyco.com
Client "Any Company

23-Jan-2012

09-Jan-2012[SOGL _|RiskReversa Sell
09.Jan-2012/SOGL__|RiskReversa Bu;

172312012

Call
Put

EUR 4,000,000 JPY 401,600,000( 100.4000] EUR 12,730,

EUR 4,000.000]_JPY 388,440,000

SO0GL3297

user@anyco.com

Risk Reversal

EUR 4,000,000

JPY 388,440,000

EUR 16,604

112312012

S0GL3297

user@anyco.com

1100] _EUR 16,604

23-Jan-2012
23-Jan-2012




On Reporting tab,
select Moneyness
Report.

Enter Expiry Date or
use Calendar to select
date.

View Report details.
Select “Export Report
to Excel” to save
report data.

Reports — Moneyness report

=ega f Trading 1( Blotter ]( Repol

Reporting: Client

Quote Response Timing Report
Quote Response Report
Spread Report

Expiry Report

Moneyness Report

Trade Valuation Report
Requests Report

Moneyness Report

User:user@anyco.com
Client:Any Company
Expiry Date: 16-Jan-2012 ]

January

Wk  Sun Mon Tue Wed

2

[s]

3 4
"
18
25

Thu
5
12
19
26

Today is 09-Jan-2012

Moneyness:
ITM = in the money
OTM = out of the money

<<Back
Export Report to Excel

Moneyness Report

User.user@anyco.com
Client:Any Company
Expiry Date: Mon 16-Jan-12

56011509011 |  1/9/2012 CRAG | Straddle Sell

EUR 25,000,000 | 0.8251 | GBP 20,627,500

CRAG3292 | user@anyco.com 0.8258 m

|56011509012| 1/8/2012 ‘ CRAG | Straddle | Sell | Put |EUR25,000,000|D.8251 |GBP20,Q7,500| EUR 83,129 |1I16/2012| 111812012 | CRAG3292 user@anyco.com| 0.8258 ’ oM |




Reports — Trade valuation report

£ ega ( Trading ]( Blotter ]( Repo!

Reporting: Client

Quote Response Timing Report
Quote Response Report
Spread Report

. Expiry Report

On Reporting tab, Moneyness Report

select Trade Valuation # Trade Valuation Report

R ep ort. Requests Report

Profit and Loss in Local

View Report
currency and USD

details.

vega [ Trading | Blotter Reporting N Preferences |(  support | Logout user@anyco.com

-~

<<Back
v

Valuation Report

Last Revaluation:09-Jan-2012 17:06:04 GMT+00:00
Reporting Currency: USD ~ v

Refresh Portfolio

. usD usop usop
55081509011 CRAG Single 30,000,000 32,679,000 % USD USD 481,138 11-Oct-12 | CRAG3305

55081509012 CRAG Forward . USD 7,385,373 11-Oct-12 | CRAG3305 usp usb

Risk JPY usD
48041509011 SOGL Reversal 000, X 401,600,000 EUR 12,730 23-Jan-12 | 25-Jan-12 | SOGL3297

48041509012 SoGL | Rk mmooo EUR16604 | 23-Jan-12 | 25-Jan-12 | SOGL3297 uso
Y
72,500,000
Y
81,690,000

29031509011 CSZH Strangle JPY 5,779,882 | 09-Jan-13 | 11-Jan-13 CSZH3295

29031508012 CSzZH Strangle JPY 6,562,328 | 09-Jan-13 | 11-Jan-13 | CSZH3295




Reports — Requests report

On Reporting tab,
select Requests
Report.

Enter Start and End
Dates or use Calendar
to select dates.

Click Search to
view RFQs.

ega ( Trading ]( Blotter ]( Repol

Reporting: Client
Quote Response Timing Report
Quote Response Report
Spread Report
Expiry Report
Moneyness Report
Trade Valuation Report
'} Requests Report

vega f Trading ]f Blotter ][ Reporting ][Proferenees H Support Mclosms]

Filter Results by Bank,
User, Traded, Currenc
Pair or Strategy

<<Back
Export Report to Excel
RFQ Report

Adjust the RFQ selection criteria and hit Search to show the list of matchi uests.

Start date |14-Aug-2013 | Bank | [oank] +| Traded | (Traded) | Quote Pair | [quotePair] # |

Enddate |14-Aug-2013 | User [ Al Users i) Strategy [ [suateayl ¢

Search
Roquester  Client PB _ Pair _ Stratogy Hedge Tenor Expiry Settlement Bank Trade?
BBVA None EUR/GBP Spread  Delta Spot 2M  14-Oct-13 16-Oct-13  BAML Buy
2M  14-0ct13 16-Oct-13
CRAG
CcszH
HSBC

SOGL

Prem Bid
EUR -7.42

EUR -7.12

EUR -7.45

EUR -7.67

USD Equiv
EUR 6258 66,319

EUR 62.35 66,319
EUR 626 66,319
66,319

EUR 62.95 66,319

CIP

Notional Strike
EUR 50,000 0.856
EUR 50,000 0.857
EUR 50,000 0.856
EUR 50,000 0.857
EUR 50,000 0.856
EUR 50,000 0.857
EUR 50,000 0.856
EUR 50,000 0.857
EUR 50,000 0.856
EUR 50,000 0.857

Delta Vol Bid
49.395% 6.073%
47.634% 6.083%
49.526% 5.946%
47.727% 5.956%
49.491% 5.918%
47.683% 5.928%
50%

48.18%
49.533% 6.004%
47.751% 6.013%

Vol Offer

6.374%
6.383%

0.37%
0.37%
0.371%
0.37%
0.371%
0.37%

0.371%
0.37%

0.216% / 0.371%
0.215% / 0.37%

2106 14-Aug-13/14:10:20 BBVA None GBP/USD Straddle Delta Spot 1M 12-Sep-13 16-Sep-13  BAML
M 12:Sep-13 16-Sep-13
CRAG
CSZH Buy
HSBC

SOGL

GBP 797.41 GBP 854.14 77,534

GBP 791.08 GBP 847.86 77,534

GBP 788.46 GBP 845.16 77,534

77,534

GBP 80541 GBP 862.2 77,534

GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55
GBP 50,0001.55

49.925% 7.143%
-50.004% 7.143%
50.386% 7.087%
-49.519% 7.087%
49.627% 7.064%
-50.318% 7.064%
50.86%

49.14%

50.462% 7.214%
-49.438% 7.214%

7.55%
7.55%
7.494%
7.494%
7.47%
7.47%

7.621%
7.621%

0.407%
0.407%
0.407%
0.407%
0.406%
0.406%

0.408%
0.408%

0.256% / 0.407%
0.256% / 0.407%




Preferences

§Vega f Trading ]( Blotter ]( Reporting Preferences 1( Support ]( Dlsclosures]

Bank selection for currency pairs

Here you can select which banks you wish to trade with for each currency pair, or deselect banks for which you do not wish to trade with on a currency pair.

Currency pair BAML CRAG CSZH HSBC SOGL

AUD/USD
CHFIJPY
EUR/AUD
EUR/CHF
EUR/CZK
EUR/GBP
Select the banks to EUR/HUF
trade with for each EURIPY

currency pair. IR
EUR/PLN

EUR/SEK
EUR/TRY
EUR/USD
GBP/AUD
GBP/CHF
GBP/JPY
GBP/USD
NZD/USD
USD/CAD
USD/CHF

(O R I U 3 VR R Y U C Y €V IR U U C Y C Y CA R U I3
(U CUR CUR U C VR C R U U A C Y C Y IR CU R U C Y C U AR IR A 3
(VR CR U U VR R U C Y € VR CUR U A C Y C Y CA R I A 3
(YR R IR U VR R U A C Y € Y IR CU R A C Y C VR AR U A 3
(VR R U U 3 VR R U Y € Y IR U A C Y C Y AR U I 3




Disclosures

Provider Disclosure
Links.

.vega f Trading ” Blotter 1( Reporting ” Preferences ]f Support ](Dluclosumw

Provider EBCS Disclosures

The CFTC EBCS guidelines require swap dealers to disclose certain trade-related inf i ies pre-trade. Please find links to the provider banks' EBCS disclosure pages.

Goldman Sachs: https://360.gs.com/go/doddfrank-disclosure

HSBC: http://www.hsbcnet.com/dodd-frank-ebc

Credit Suisse: https://plus.credit-suisse.com/

UBs: http://www.ubs.com/global/en/investment-bank/dodd-frank-risk-disclosures.html
BNP Paribas: https://globalmarkets.bnpparibas.com/gm/home/BNPP_DF_Disclosures.




Trade confirmations

Al > Q

B

R e e S R R e S S R I N R

[ F
Digital Vega FX Ltd i
FX Option Trade Confirmation = vega

Trade Date: 08-Jan-2012 DV Deal Reference: " 4804150901
Trade Timestamp: 2012-01-09 15:04 Provider Deal Reference SO0GL3297
Prime Broker: Morgan Stanley

Deal Details

Customer: Any Company Provider: Societe Generale
Customer User: User 1 Provider User: SOGL Auto guoter
Account: Acc2

FX Option Type: Risk Reversal

Hedge Type: None

Base Currency: EUR

Term Currency: JPY

Spot Ask: 98.79878

Spot Bid: 98.79278

Option 1 Option 2

DV Trade Reference 48041509011 DV Trade Reference " 48041509012
Provider Trade Reference S0GL3297 Provider Trade Referen S0GL3297
Base Notional: EUR 4,000,000 Base Notional: EUR 4,000,000
Term Notional: JPY 401,600,000 Term Notional: JPY 388,440,000
Strike: 100.4000 Strike: 97.1100
CallPut: EUR Call CallPut: EUR Put
Customer Buy/Sell: Sell Customer Buy/Sell: Buy
Expiry Date: 23-Jan-2012 Expiry Date: 23-Jan-2012
Cut Off Time: 10 am NY Cut Off Time: 10 am NY
Settlement Date: 25-Jan-2012 Settlement Date: 25-Jan-2012
Cash or Delivery: Delivery Cash or Delivery: Delivery
Option Price: 0.31824 Option Price: 0.4151
Option Style: Percent Base Option Style: Percent Base
Premium Amount: EUR 12,730 Premium Amount: EUR 16,604
Premium Settlement: 11-Jan-2012 Premium Settlement: 11-Jan-2012

In case of error, omission or if you have any other questions, please call Digital Vega trading support on +44 203 458 3470

Reference Spot Rate: 98.7720




Digital Vega trading hours

LOCATION
LONDON
ZURICH
NEW YORK
SINGAPORE
HONG KONG
TOKYO
SYDNEY

OFFSET

GMT +1
GMT -5
GMT +8
GMT +8
GMT +9
GMT +10




Contact

Digital Vega Support Team
Monday to Friday from 00:00 — 22:00 London

Trading Application Support Team:

email:  suppori@digitalvega.com

Tel: +44 203 468 3470 or
+44 203 468 3471

Sales Team:
email: sales@diqitalvega.com
Tel: +44 203 468 3472




