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s wamone. MOtivation for the project

FlIRIST

Seamless integration of complementary information into state-of-
the-art financial information systems

Why First?

Innovative, comprehensive FIS that increase customer retention

Broadened support of decision processes

FlIRSTT



The Target Group:
=amamon ONliNe Retall Brokerage Customers ﬂi“[ﬂgﬁ

PROGRAMME

Retalil clients/users

Discount

brokerage/portal

based business Rare incorporation of
unstructured

Focus on single information

Instruments and

single, yet small to

medium sized If by chance actors

portfolios encounter related

news, threads etc.
Workflow(s): Pick &
Choose, Buy/Sell
decisions




The Challenge:
e PIcking the right instrument
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Stock Screener

Stock Screener | ETF Screener | Mutual Fund Screener

Create a Screen Community Favorites |w

Mid to Mega Cap Growth Predefined

Add Additional Criteria Reset Selections

Profile
Market Capitalization

Fundamentals
Return on Equity (%: MREFY)

Growth
3 Year Annual Revenue Growth Rate (%)

Growth
3 Year Annual Income Growth Rate (%)

Predefined Screeners

Reset Screen

Micro Cap Small Cap

Greater than or equal to~

Greater than or equal to~

Greater than or equal o~

w

Research  Search ticker or site

Wid Cap

Large Cap

Mega Cap

Snapshot

g e

View All Predefined Screens

VIEW 120 MATCHES

3502

Total Matches

747

Total Matches

156

Total Matches

120

Total Matches




The Challenge:
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Picking the right instrument

Stock Screener

Stock Screener | ETF Screener

Create a Screen

Add Additional Criteria

Profile
Market Capitalization

Fundamentals

Growth

Growth

Return on Equity (%: MREFY)

3 Year Annual Revenue Growth Rate (°

3 Year Annual Income Growth Rate (

Mutual Fund Screener

Community Favorites |w

Mid to Mega Cap Growth Predefined

Reset Selections

Predefined Screeners

Reset Screen

Micro Cap Small Cap

Greater than or equal to ]

Greater than or equal to ]

Greater than or equal to /]

Research  Search ticker or site

w

Snapshot

Vm

Recent
Quotes

Screen Results: 120 matches

Criteria: Market Capitalization Mid Cap € Large Cap @ MWegaCap @

greaterthan 12 € |

My Criteria Profile Performance
Hame Symbol
ADTRAN Inc ADTN
African Bank Investments Ltd AFRVY
Aliance Resource Partners LP ARLP

American Capital Agency Corp

ports Products Ltd
Apache Corp

ASM International NV
ASML Holding NV
Assured Guaranty Ltd
Astra International Tok PT
Baidu Inc

Banco do Brasil SA

Bruker Corp

China Dilfield Services Ltd

China Overseas Land & Investment Ltd

China Petroleum & Chemical Corp

China Yurun Food Group Ltd

ina Merchants Holdings (International)
Ltd

BIDU

BDORY

BRKR

Fundamentals

Margins

Current Price
35.25
25.95
AT
30.71

1.1
107.93
37.54
4555
16.80
16.50
138.70
16.23

16.03

35.00
212
113.29

139

| Return on Equity (% MRFY) greater than 15 @
3 Year Annual Income Growth Rate (%) greater than 12 &

Valuation

% Above
52.eek Low (%)}

Earnings & Dividends

| 3 Year Annual Revenue Growth Rate (%)

EDIT SCREEN ITERIA

Growth Zecco Sentiment
% Below 1-Year Price 5-Year Price
52-ieek High (%) Per 126} Per (%8} Trade
-22.13% Buy | Sell
15 Buy | Sell
-7.08% Buy | Sell
+4.31% Buy | Sell
-28.39% Buy | Sell
-10.70% Buy | Sell
-7.38% Buy | Sell
Buy | Sell
+15 Buy | Sell
+43 Buy | Sell
+16.01 + Buy | Sell
-10.78% Ni& Buy | Sell
-15.50% Buy | Sell
-24.14% -13.16% Buy | Sell
-13.15% Buy | Sell
Buy | Sell
+10.42 Buy | Sell
-E6.72% Buy | Sell
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The Challenge:
Picking the right instrument

FlIRSTT
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Picking the right instrument
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Index
DAX PERFORMANCE-INDEX

MAktie
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ALLIAMNZ SE WINME MAMENS. .
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COMMERZEAMK AG INHAE. ..
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Picking the right instrument

Index
| DAX PERFORMANCE-INDEX

N3

MAktie

ADDAS AG MAMEMZ-AKTL..
ALLIAMNZ SE WINME MAMENS. .
EASF SE MAMENS-AKTIEM ...
BANER AG NAMENS-AKTIE. .
BAMERIZCHE MOTOREM Y.
BEIERSDORF AG INHABER- ..
COMMERZEAMK AG INHAE. ..
DAIMLER AG MAMERS-AKT.
DELTSCHE BARE

CEUTSCHE BOERSE AG Z .

DEUTSCHE LUFTHARNSA &

CEUTSCHE POET AG MAME...
DEUTSCHE TELEHOM A5 ...
E.OM &G NAMENS-SKTIEN .
FREZEMIUS MEDICAL CARE..
FRESENIUS SE & CO. KGA

HEIDELBERGCEMENT AG IM...
HEMKEL AG & CO.HGAL |

Darstellung Zeitraum Aktie
(+ absolut ‘ 6 Wochen DEUTSCHE BANK AG NAMENS-AKTIEN O.N.
Volatilitat Performance
¢ relativ 1= ¢ 32,00% 10,00%
2500% L
]

12 00 - 152,90
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Maritibersicht

Zeitraum Unternehmensinfo

Legende

Ferformance —— Firmenname

& rotigriin & 1Woche
| " :
[ Bavindustrie |
= 6% —|— 6% =
£ blaufgelb L] 4 Wochen r Marktkapitalisierung FPerformance —
Marktiapitalisierung
I = 133.000 Mig EUF{—‘ " 52 Wochen |1E4.518 Mio EUR ﬂ |+1 S4% |

A0,20%

Honsumgiter

Energie ! Rohstoffe
Technologie

Chemie [ Pharma £ Gesundheit
Finanzzektor
Telekommunikation

Diverse

Handel

“ersorger

Software
Kraftfahrzeugindustrie
Informationstechnologie
Transport § Yerkehrssektor
ledienEntertainment! Freizeit
Inclustrie

Eauindustrie




The Vision:

e INcorporation of unstructured data
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LATEST ARTICLES |
= Cramer's Lightning Round - Deere In The Headli|
(317112)

by SA Editor Miriam Metzinger » Comment! * 20 minutes 4

= Cramer's Mad Money - An Antidote To Internet I
(317112}
by SA Editor Miriam Metzinger = Comment! = 22 minutes 4

+ Presidential Life: Another Example Of Market
Inefficiency

93782 A 0.36%
.63

04.09. 16:42:24.

+0.66 +0.17 76|
FTE  BAY BNP|
+0.07

+0.86 +0.50 +0.03

by Ad na.
NOA3

na.  -0.69

PHI ENL

Aa RSN M

ALLIANZ ARCANDOR CHF/EUR COMMERZBANK DAIMLER

DEUTSCHE TELEKOM DJES S0 PREUR DOW JONES INDUSTRIAL

AVERAGE DT BANK E.ON AG EUR/AUD EUR/CHF EURICZK
euricer EURUSD GBP/EEUR GERMANY

DAX(TR) GermANY MDAX(TR) GERMANY TECDAX(TR)

GOLD INFINEON TECHNOLOGES K+S PORSCHE AUTO
HD Q-CELLS A QBIONDA ADR1 SEEMENS SOLARWORLD

i USD/EUR VW

Microsoft: A Safe Harbor For The Storm Ahead

Bret Jensen = Wed, Mar 7 « 6 Comments

E Will Microsoft Boost Its Dividend In 20127

alueMax = Wed, Mar 7 = 1 Comment

Microsoft Gains Powerful Windragon Ally

Joel West « Wed, Mar 7 » 2 Comments

Break barriers
between
heterogeneous data

Visualize assessment
of semi-/unstructured
data

Convey relevant
information at a
glance



Sentiments:

——m—  Condensed unstructured information
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Support and improve individual
decision making by incorporating
sentiments derived from semi-/
unstructured sources

Automation of reviewing various

sources

« unburdens the actor of performing
this task by himself

* results in a sentiment that
aggregates opinions extracted from
various yet unused sources

DEUTSCHE BOERSE AG NPV(REGD)

| DE0005810055 EUR y Trading Other Ci
/N

Quote Data Key Figures Sentiment / //
ot 61.10 EUR| P/ERato 12.74 (/

| Dividend yield 3.97% i

———
i I Market Caj 11.382 Mrd. EUR " )‘
52 Week High/Low 45.95 59.00 P . , :
2 low - high
Change O +4.59% [ +2.6800) Volatility 26.70% °
EPS 2010 331 EUR

Exchange Xetra

Performance

Target Price

Current Topics

min. 2

1 year I +25.26%
5 years I +16.92%

3Mon. 5500 61.08

max.  Analysts

7300 I

merger talks NYSE Euronext
Listing fees Dividend
Earnings

Market Overview  Performance & Charts ~ Company Profile ~ Balance Sheet ~ Key Figures  Exchanges

Medium Push Chart

News

DEUTSCHE BOERSE

61,10

48
Proposed Boerse/NYSE CEO Niederauer Seen As 02/10 16:21 Time
Management Spark
Sep Okt Nev bez Jan Feb Hesse Econ Min To Thoroughly Review Exchange 0210 15:44 Time
Tie-Up-Newspaper
Performance Deutsche Boerse Shareholders Short-Changed In  02/10 15:08 Time
Merger Plan-Holder
Benchmark | no _C]
Chi-X, BATS Keep Mum As Exclusive Merger 02/10 13:48 Time
Talks Near End
Financial News: NYSE Boerse: The Global Mega- 02/10 11:34 Time
Exchange
=
German Private Investor Group Supports 02/10 10:20 Time
Deutsche Boerse, NYSE Plan...
nnnnn 04 4 22 200 42 2 40

Topic
Deutsche Boerse,NYSE Euronext Boards To Vote
On Deal Tue-Report
UPDATE: Deutsche Boerse Holder Says Short-
Changed In Merger Plan
CORRECT (2/9): Traders Consider Impact Of An
NYSE, Deutsche Boers..
Smaller Europe Bourses Like Independence But
Keep Options Open

Athens Bourse Would Discuss Tie-Ups Amid
Sector M8A Frenzy-CEO

Date
02/10 17:27 Time

02/10 16:59 Time

02/10 16:49 Time

02/10 16:37 Time

02/10 16:31 Time




Sentiments: lfilflﬁ]iﬂii

——m—  Condensed unstructured information
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Augmentation of available set of et ko e 7 poon T
. . . Stocks 2869 % 40.76 % 2961 %
Immobilien 1093 % 7.51 % 3134 %
indicators will leverage the !
. . . Renten 57.88 % 51.74 % 10.62 %
Structured 249 % 0% 100 %
process of decision making I
roducts
Gewichtete Abweichung zur Ziel Allokation 20.56 %
Allokation ~ Empfohlene Tinsaktionen
Name % Anteil Portfolio akt. Wert Alter Position Veranderung %
ISIN # akt.Stiickzahl Perf. seit Kauf Perf.seit Kauf #in Stiickzahl Sentiment
. . . Sell DEUTSCHE 5.66% 3.396.87 EUR 93 Tage -5.66% ﬂ
v 7.27 5% 7.27
Sentiment per financial
Sell PORSCHE 7.83% 4,699.00 EUR 407 Tage -7.83% b
. [ M 4 949
instrument: condensed evaluation
Buy NEWTOMN REAL 15.19% 9.117.22 GBP 694 Tage 8.61% ﬂ
. o
of the content of a multitude of ‘
Buy KBC EQUITY FUND 0.00% 0.00 EUR - 16.95% d
Q BE0146026415 0 +0.00 EUR +0.00% 6.21
related semi-structured and
. . Sell CS EUROREAL AEU 10.93% 6.561.01 EUR 1059 Tage -3.43% “
5 - 7.67 - % 42.97
unstructu red Informatlon DE0009805002 128.90 1,327.67 EUR 16.83%

documents
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= Levels of Aggregation
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Individually composed
baskets

Markets / Sectors /
Regions

Single

Instruments




The Input: filflﬁl@ﬂi

=ell—— Unstructured & Structured Data
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LATEST ARTICLES ON FINANCIALS
Articles, news, analyst reports, I T o Case ForSimon Propey Group
Com ments pu bl iShed in =|E gio;Aml\;lakr;agemem Is Running Out Of
O NeWS Streams 3:02 PM + David Trainer
H A Solid 9% Yielder For Income Investors
[} Blogs H 2:13 PM » Bret Jensen
. SOCiaI networks é a;tmh:“?al;uds Farming Over Berkshire
. 11:57 AM * Lawrence Weinman
* Bu”etln _t)oards ; The"EIanI-cing Sector Albatross
° DISCUSSIon forums 10:32 AM * Paulo Santos

Rayal Bank Of Scotland: Preferreds
Should Resume Dividends
9:55 AM + Michael Terry

Structured data and metadata
* Price information
* Technical indicators Dow Jones S&P 500 NASDAQ
» Reference data (identifiers)
* Relation among instruments
(e.g. index constituents)

12754658 134180 | 290831

E3-208.13 EX-2253 EX-4167
-1.61% -1.65% -1.41%




The Approach: I.Jilflﬁlﬁiﬂi

e Application Scenarios

PROGRAMME

Display of Sentiments Visualization of currently

_ _ relevant Topics
History / Time series of Plain Usage Topic Trends

sentiments Evolution of Topics

Event Detection for
instrumtents Event Portfolio
Sentiment Peaks detection Optimization Part of Diversification
Changes in Correlation Model

Portfolio Rebalancing




The Outlook:

e More to come

Sentiment-related indicators with
prognostic relevance regarding
e.g. future performance or
volatility

Value-added reports and
recommendations based on these
indicators

Visualization how topics evolved
and what was their impact

Discrete (e.g. Negative, neutral,
positive) or continuous values

(e.g. [-1;1])

FlIRSTT
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Large scale information extraction and integration
&nfrastructure for supporting financial decision making. /
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