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Flexible, client-driven product
solutions, comprehensive
risk management, and real-
time P&L.”?

THE FUTURE OF
FINANCE IS OPEN

Benefit from an integrated framework to run your
business efficiently across the value chain.

With regulatory pressure on balance
sheet and client appetite for tailor-made
products, the demand for synthetic repos,
synthetic prime brokerage services and
synthetic Exchange Traded Funds (ETFs)
is at an all-time high. Banks need the right
technology to ensure Delta One activities
are adequately risk managed and fully
compliant with external regulations.

While automation and Straight-Through
Processing (STP) workflows have enabled
banks to remove some operational risks,
they are now relying on technology to
support fast growing activities including
synthetics ETFs, synthetic repos, and
synthetic prime brokerage.

Optimize Opportunities

Finastra's Delta One solution delivers the
perfect solution for Delta One trading
activities including synthetic security
finance, synthetic prime brokerage, index
arbitrage, and market making for ETFs.

The solution provides Delta One
desks globally with flexible, client-
driven solutions, comprehensive risk
management, and real-time P&L.
The solution provides a full STP
framework to streamline operations
and achieve regulatory compliance.

Key Strengths

Our Delta One solution enables you to
equip your clients with flexible and easily
managed cross-asset portfolio swaps and
a wide range of equity-linked products.

The solution delivers an exception-based
lifecycle management through:

+ Event diary
+ Automatic hedge processes
+ Cash flow reconciliation

Delta One delivers real-time, transparent
risk and P&L, combined with cash and
security ladders across business, or by
trading strategy.

The solution includes legal framework for
master confirmation agreement, contract
defaulting rules, collateral management,
and client reporting.

Delta One delivers an open, efficient

and reliable synthetic trading solution to
reduce operational risk and increase cost
efficiencies. The solution enables you

to grow your business in terms of trade
volume and services provided to clients.
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An Integrated Framework to Increase
Efficiency Across the Value Chain

A1 Trading Desk
Real-Time Market Data Feeds, Pricing, P&L and Hedging
N, N/ N
\Y4 A4 A\
Synthetic Finance Index Trading Synthetic Prime Brokerage
AN/ AN A\
A4 A\ A\
Synthetic Repos Synthetic ETF Swaps Dynamic Portfolio Swaps
Notes Fnancing Leg Synthetic Index Trading Synthetic Market Access
Vv V V
Fixed Notional Swaps + Total Return Index + Single Name TRS
Floating Notional Swaps + Excess Return Index + Portfolio Swap Wrappers
Forward Start Swaps + Leveraged and Bear Index + Multi-Currency
GC Baskets + Custom Indices + Multi-Underlying: Equity, Bonds,
Custom Baskets + Index Swaps T-Bills, Convertible Bonds,
Dividend Swaps Listed Futures and Options
Fully Funded Swaps
/\ /\ /\

Automatable Hedging Structure
Delta: Executions on Securities, Index and Dividend Futures, Listed Options
Financing: Money Market, Repos, FX Deals, IRS, Collateral
Inventory: Stock Loans
N NV N
\V N \V
Pricing, P&L and Risk
FIFO Stack, Real-Time P&L, Daily P&L Available for Client Reporting
Present Value or Accounting Value, Multi-Curve, OIS and CSA Discounting
Market Risk Real-Time Analytics, End-of-Day Risk, Cash and Security Ladders, Collateral Management
N N N
V V N
Life-Cycle Events and Operations
Notional Increase/Decrease, Substitutions, Traiana and MarkitWire Connectivity
Corporate Actions, Equity and Rate Fixing Diary, Swap Coupons Explanation
STP Trade Workflow, Confirmations, Payments, Settlements, Accounting

Fusion Markets Supports the Entire Value Chain of Client-Facing Activities
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