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My Profile

® 30+ years Technical experiences in Financial IT market in New York and
Tokyo at

O Global Market Data providers (Thomson Reuters, Bloomberg, S&P
Global)

O Merrill Lynch, now Bank of America

O US startups to establish APAC operations (Vhayu, OneTick)

® Big Data (timeseries data), Fast Data (CEP — Complex Event Processing),
Machine Readable News with Sentiments analysis, Data Analytics and

Ty Inoyama )

Senior Technical Director Enterprlse Data Management

Data Analytics APAC . ) ) ) ) )

Altair ® Managed various high-profile migration and cloud projects at Global

Japanese financial institutions.

5 J\ ALTAIR
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Altair RapidMiner Platform

Analytics
Modernization

Advanced

¢ Analytics -

o 0—

| Altair /ﬁ H

Altair ( Altair oo .
Monarch f Al Studio 0 Panopticon =col  Altair SLC
Lo e Nl T (RapidMiner) v »° _2m A

Unique data End-to-end, cloud- | Real-time streaming Native SAS

extraction and ETL

Extract data from PDFs
and text files, as well as
big data and other
structured sources

ready platform

Scale data science with a
unified, end-to-end
platform for anyone in your
organization

and visualization

Build sub-second streaming,

batch, and Bl data
applications all in the same
tool, without coding

Language Engine

Run SAS language
programs, models, and
workflows without any third-
party software
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Panopticon - History

® Started as a subsidiary of Swedish online brokage in 1999 and spun off as
separate entity in 2002.

® Technology framework built for capital markets front office supporting streaming
real-time data sources. Timestamp precisions supports in seconds.
Now milliseconds and nanoseconds.

® Solution partnership with Thomson Reuters to visualize data and trade signals from
Complex Event Processing (Fast Data) and Timeseries database (Big Data) for quants
research and algo trading applications.

® Customers like JPMorgan Chase, Citi, Citadel, BlackRock, Jefferies and Barclays for their real-
time trading and risk applications

® |n 2013, Datawatch Corporation acquired Panopticon Software AB

® |n 2018, Altair Engineering Inc acquired Datawatch Corporation to establish Data Analytics
business, now a part of Altair RapidMinder Platform

Panopticon built for Capital Markets supporting with speed and size of markets.
/ J\ ALTAIR
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Panopticon — Advantages

® Supports Streaming data sources with native APIs. Especially for common Calculation Engines and
Messaging Platforms in Capital Markets like Kx, OneTick, Solace and Kafka.

® Capital Markets front office use cases and required features are:

Order Management &

Pricing Techniques &2,
Customized Algorithmic Trading &2
Flexibility and Scalability Ul {

O Join Streaming and static data sources with no codes — Maximize the existing data storage and
assets

O Conflate High speed streaming data contents at connector level into time window for humans —
Reduce high-cost of development and maintenance of Calculation Engines for monitoring

O Action to trigger Python and external API to control data contents and data schema in data
sources — Build front end Ul for Calculation Engines

/\ ALTAIR
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Panopticon — Advantage for Streaming Data Processing
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Panopticon Common Use Cases — eFX Platform

® eFX Platform: electronic FX trading, risk management and analytics in Forex.

® Common Complex Event Processing Engines are Kx and OneTick: offer feature-rich
customizable FX trading, analytics, algo and surveillance modules to augment an existing FX
trading infrastructure

® Ul/Dashboard requires interactive visualization tool to customize pricing, hedging, alpha and order
routing strategies in real time, and also requires a full suite of real-time pre and post trade
analytics Uls and reports enable users to have data-driven conversations with their clients.

Reasons for Panopticon to be chosen

O Purpose of Common engines is for high performance computing in in-memory timeseries
database. Cost of license and developers are considered in high end compared to other type of
solutions.

O Flexibility for joint multiple data sources including Streaming and RDBMS, other static data
sources

Best of Breed for Engines and Ul/Dashboards
10 J\ ALTAIR
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Japanese Major Banks Use Cases — eFX Platform

FX Order Transactions Flow with eFX Platform

Domestic Domestic Corporations Margin
Clients Retail Oversea Clients
5 5 . Brokers
O S\ Financial Institutions
|
)

Internet Domestic Global

banking SIZROIEX FX Portal FX Portal

Channels

Be)

eFX Engines
PriCing Monitoring Order Transactions, Pricing Adjustment
System —\—
&
eFX Desk
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Japanese Major Banks Use Cases — eFX Platform

Common Data Components
Object Standardized Model Analytics

______________________________________________________________________________________________________________________________________
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Japanese Major Banks use cases — Enhancement to Improve

Workflow

* Proactively add new features based on Customers
feedback into next release or roadmaps as much as
possible — Alerts and Sounds by Alert are examples from
Japanese Customers not to miss any alerts or and

irregular behaviors in eFX transactions.

« Data table toolkits are in roadmap to migrate individual
data tables into Data Library to share data connections by

many dashboard developers.
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Summary

* Flexibility and Scalability
» Self service to build Streaming and Interactive dashboard
 HTMLD5 client to iframe external component into single dashboard
» Single Sign On and High Availability configuration is supported

* No database maintenance for the product and maximize the existing data
platform and assets

e Low TCO with Concurrent User License

» Financial benefit of Unique License model RapidMiner platform to
maximize all RapidMiner platform capabilities into your workflow

14 J\ ALTAIR
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Appendix : Altair Panopticon
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HA|ZH OALA™E Z {l8t Intelligence Platform

Streaming Analytics Dashboards Of| A|

S—— B —

Real-Time
Transaction Cost Analysis and P&L

This dashboard is designed to enable traders, quants and
sales to monitor best execution and analyze profit and loss
of trading activity as well as transaction costs in real time.
This enables them to respond immediately to market
events and threats to customer order flow execution and
firm profitability during the trading day.

Risk Sensitivity
Monitoring & Analysis

Risk Analysts use visual analytics like this to monitor how
much risk the firm is taking on at any given time at the
office, desk, and individual trader levels. They can set
alerts to notify them when risk exceeds pre-determined
thresholds, and use the visuals and filter to identify the

causes of any anomalies in a few seconds.
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