Mi’.‘lrl'Hrw QT“”}P:
Y

s

L%
i g
- ) Dty
Haw
- iy s mmﬂluk
lan 13 14:14 Ca— .
: }*"“:-—
i “L_4mm - -
BRL Rol
400 mR —
SOy
o EURUSD Rk i | }"11
r'lw ot
uso Lq MY
f
ELmUSD ,,,ﬂ.[‘f'.,r,.
! A
17 Aog zom
A
05 Sep 2012 l“ll
| By . T
F & Fl @ - '
T i vl i
i1 esils L ey ELBE Pt D 150000000, |7 Asg P01 o L]
11 JaaEa
Wamills [AMCsS  UED 100000000 T ARl U7 Moe R0
- s (D TeEG0G000 |7 e a1l 1T Fe iR
- -:u Usn 18006000 1T Now 1 §7 Fe FLR 131a
.t
e mnilks L-: = LD 180000,000, 11 Nee 33 17 reh 300D LBEOE
e _— P
= o - T R ey LS
min LEET
i - s e LD 166,000,000, 1T fub W12 Lrh’nu g
1 iy
3.1 sills Ly gyl e | 50.000/00 S TR
52 enils i

Access to the most up-to-date white papers and
commentary, published by the Global QSI group

QSI's FX Derivatives Backtester tool evaluates
the historical midmarket performance of an FX

derivatives strategy, or portfolio of strategies

The Backtester uses Morgan Stanley’s proprietary

pricing analytics and historical market data and

conducts a rigorous evaluation of trading

performance. For each historical dayin the life
of a derivatives trade, the Backtester takes the

end-of-day (EOD) market data and calculates
the risk-neutral mid-market MTM value

QSI's FX Optimizer allows clients to analyze
currency exposures and generate optimal
portfolios that can be designed to meet
different objectives

The Optimizer allows users to generate the
optimal currency weights that generate the
minimum portfolio risk, and allow inspection
to see how the risk changes as portfolio
weights are adjusted. Alternatively, optimal
portfolios can be constructed that seek to
generate the maximum risk-adjusted return
from the currency exposure



