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GEOS: STP in the international securities back office

Product information

GEOS is an integrated online system for high-performance Straight Through Processing (STP) of securities and
derivatives transactions in real time. GEOS is especially focussed on international and cross-border securities
processing and supports standard workflows in the front, middle and back office.

GEOS was awarded the Banking Technology
STP Award and the SWIFTReady Gold Label
certificate for the successful implementa-
tion of the STP principle and for online
integration with international communica-
tion networks.

GEOS has always been designed to handle
several countries, so can be easily adapted
to the relevant situation in new countries.
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GEOS covers the requirements for produc-
tive deployment of various countries and
also for cross-border operation for multi-
national banks, such as the Anglo Irish Bank
in Ireland and Austria.

GEQS has already been in use in Germany,
Ireland, Austria and Switzerland for at least
four years. Further internationalisation sys-
tem enhancements for UK are being con-

General queries

305 transactions/sec.
470 transactions/sec.
1.145 transactions/sec..

tinually developed. Apart from German and
English, the GEOS dialogs are also available
in French and Italian.

The performance values of GEOS, which
are represented as follows, are also to be
highlighted:

New order

38 transactions/sec.
45 transactions/sec.
37 transactions/sec.
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International GEOS Position Keeping

GEOS covers all aspects of securities ac-
count management and supports the fully
automated management of customer and
custodian securities accounts in real time.

A high level of scalability allows GEOS to
be implemented cost-effectively by private
banks as well as large European banks man-
aging several million securities accounts.

Target date-oriented online position keeping
in GEOS ensures highest currency of securi-
ties, commodities and derivatives. During
real-time certificate posting all bank-specific
and revision-related requirements, including
comprehensive history management, are
taken into account.

GEQS supports central, company-wide real-
time position keeping which is not only
available for all GEOS components at any

time, but also for front-end systems linked
via interface and therefore also for the man-
agement of mirror holdings.

All GEOS components access position man-
agement which disposes of the most cur-
rent holdings information, such as the re-
porting of available unit balances retrieved
online or the query of a collateral value of
the securities account in real time.
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Example: Details of GEOS Position Keeping (I)

Value date-oriented display

Positions can be displayed according to the
different target date types required by the
user, such as trade date, OS date, account-
ing calculation date, journal or posting
date, delivery date and booking date.

The positions query is currently possible for
a current, former or future target date to
be selected.

Flexible dialog layout

Within a dialog both inquiries, by securities
account number and by financial instru-
ment, are supported.

The sequence of the displayed information
can be adjusted by each individual GEOS
user according to the requirements.

The information on valuations, book cost,
realised and unrealised profit and loss etc.
can be displayed or hidden.

Display of criteria for the breakdown
of positions

Due to legal and physical differences indi-
vidual positions are created in consideration
of various criteria so that various positions
can be displayed per securities account and
financial instrument.

Compressed and decompressed dis-
play

Positions for the same instrument can be
compressed independently of position-
splitting criteria, i.e. they can be displayed
as if it were the only position per financial
instrument and securities account.
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Example: Details of GEOS Position Keeping (ll)

Securities lending position

A special form of display for claims and li-
abilities resulting from repo and lending
transactions.

Current valuation

The current valuation is performed in the
form of securities and FX rates by indicat-
ing the valuation exchange, the prices and
the price date.

Collateral value

The collateral value is calculated per posi-
tion and for the entire securities account
via client institution-specific rules which
can be defined in detail.

Acquisition price

Automatic management of the book cost,
including and excluding any additional
costs in different currencies, also by taking
into account corporate actions.

Profit and loss overview

Realised and unrealised profits and losses
are displayed and can be shown on the
securities account statement from the
beginning of the year or from the posi-
tion creation date onwards. To create tax-
related documents GEOS manages sepa-
rate tax holdings.

Transactions and history

The creation and change of positions is
performed exclusively via transactions and
ensures seamless and comprehensible his-
tory via former posting processes.
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