
GFI’S PROFESSIONAL SERVICES
IMPLEMENTATION GROUP

GFI's Professional Services Implementation Group (PSIG) comprises experienced business and imple-
mentation software analysts.These analysts work closely with financial institutions to help define their
unique business and technical requirements and tailor solutions accordingly. PSIG builds on GFI's expe-
rience in innovating and deploying new technologies in complex financial markets.

PSIG SERVICES

PSIG analysts work closely with clients' business and technology staff to identify how GFI data and ana-
lytic offerings, such as FENICS® FX, can be used to enhance business processes, improve operations and
increase efficiency.

PSIG

MARKETS    INTELLIGENCE

Using Application Programming Interfaces (API), FENICS® FX
-GFI's award-winning software for pricing and risk man-
agement of FX options - functions as a middleware soft-
ware solution, enabling the efficient, secure and safe data
transfer and significantly reducing operational risk and
cost.

Much of PSIG's work involves using APIs and instructing
clients' technical staff in how to use them.API's developed
by PSIG include the following:

Customisation
STP
Market Data
Security

INNOVATIVE TECHNOLOGY SOLUTIONS FOR OTC DERIVATIVES MARKETS

FENICS® FX

GFI is the world's leading inter-dealer broker in credit
derivatives and distributes traded and tradable prices
from its credit desks to financial institutions world wide.
PSIG works with many of these clients, providing the tools
to integrate, filter and collate this valuable data into
clients' own systems.

CREDIT DATA

BEST OPTIONS TRADING
PLATFORM 2008 

BEST ELECTRONIC
BROKER 2007



PSIG

The following are examples of solutions that have been
developed using the FENICS® FX Customisation API:

Additional fields on the pricing and ticket pages Enables
additional data to be captured in free format reference fields.

Bespoke math and volatility models Models, such as
NumerixTM have been integrated into the FENICS® FX suite.
This helps clients integrate their proprietary maths/new
maths sources into FENICS® FX and then use FENICS® FX to
distribute these models to other systems.

Mirror dealing The ability to automatically create 'back-
to-back' deals bespoke to business process and require-
ments, including the Straight Through Processing (STP) of the
trades to multiple systems of record.

Credit, Margin and Limit Checking  Real-time checks
on counterparty credit, margin and dealing limits when deals
are priced or transacted.

New Greeks Add proprietary Greeks to FENICS® FX.

Keystroke logging An audit of the FENICS® FX users'
actions within the program.

The STP API enables real-time transfer of data from
FENICS® FX to middle and back-office systems.
Connections which PSIG have assisted customers in
developing include:

Kondor+
Opics
FSS Spectrum
Rendezvous
Devon
Panorama
XML/FPML Connections
Proprietary bank systems

The Ticket Server dll enables  third-party systems to
connect to FENICS® FX and extract the current, previ-
ous or simulated FENICS® FX valuation, for tickets pre-
viously sent via STP.

The STP API can also be used for uploading data into
FENICS® FX, allowing data traded through spot, forward,
sales and structured desks to be incorporated in FEN-
ICS® FX.This reduces risk by eliminating the need to re-
key trade data.

STRAIGHT THROUGH PROCESSING API

CUSTOMISATION API

The Market Data API enables integration of real-time
streaming market data from the customer's
systems/data source into FENICS® FX. Compatible data
sources include:

Reuters, via both PDD and RMDS
Bloomberg
GFI 
CSV text file
Tibco's Rendezvous
Bank proprietary market data distribution engines

Using the Market Data API it is possible to distribute real time
prices including spreads. It can also enable market data from a
variety of sources to be used for end of day reporting.

The Security API provides increased security within FENICS® FX.
For example, book-by-book security, allows clients to permit
book read and write access on a user-by-user basis.

MARKET DATA API

SECURITY API
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PSIG

ABOUT GFI

ABOUT FENICS® FX

GFI Group's FENICS® FX is a market-leading, powerful front, middle and back office platform for pric-
ing, analyzing and managing FX option positions. It is an end-to-end solution that delivers all the nec-
essary tools required for fast and accurate price discovery. FENICS® FX's maths models and independ-
ent market data provide consistent market value price discovery and revaluation of both vanilla options
and exotic multi-leg multi-currency strategies.

Note: Certain names within this material are the intellectual property of 3rd parties not related to the GFI group of companies.

PSIG AND HEDGE FUNDS

In the fast moving and changing world of hedge funds, GFI has been particularly successful in providing
key technical support to complement the hedge funds' fast-moving buy-side expertise.These services
have included:

Prime Brokerage Trade allocation. Automated allocation or
split of trades to relevant prime brokers.

Data reporting - providing reconciliation reports and auto-
mated procedures, to match trades and mark-to-market posi-
tions against Prime Brokerage reports.

GFI Group Inc. (www.GFIgroup.com) is a lead-
ing inter-dealer broker specializing in over-the-
counter derivatives products and related secu-
rities. GFI Group Inc. provides brokerage serv-
ices, market data and analytics software prod-
ucts to institutional clients in markets for a
range of credit, financial, equity and commodi-
ty instruments.

Headquartered in New York, GFI was found-
ed in 1987 and employs more than 1,700
people with additional offices in London,
Paris, Dubai, Hong Kong, Shanghai, Tokyo,
Singapore, Sydney, Seoul, Cape Town, Calgary,
Englewood (NJ), and Sugar Land (TX). GFI pro-
vides services and products to over 2,000
institutional clients, including leading invest-

ment and commercial banks, corporations,
insurance companies and hedge funds. Its
brands include GFI,® GFInet,® GFI Starsupply,®

Amerex,® Trayport,® FENICS,® GFI
ForexMatch,TM  EnergyMatch® and CreditMatch.®
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