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@cuemacro
e Understand the cost of your trading to save money and for compliance http://www.cuemacro.com
e tcapy runs transaction cost analysis on your trade data versus the market
e (Calculates metrics to understand trading costs like
o slippage, market impact and implementation shortfall
o benchmarks like TWAP and VWAP
e Compare trading costs across different brokers, venues, algos etc.
e Deploy tcapy on your own internal servers within your corporate firewall and keep
your trade history private
e tcapy enterprise licence includes
o access to 100% of the source code, so it is fully modifiable and transparent
o commercial support from Cuemacro for easier maintenance
o alightweight web GUI with visualisations of TCA
o parallelisation to speed up computation
o ability to call tcapy programmatically either directly or via RESTful API
o interactive HTML report generator
e Written in Python leveraging frameworks like pandas
e Commission Cuemacro to add new features
Get the cost benefits of outsourcing, whilst getting the transparency of having all the code
Plot your orders alongside benchmarks Plot markouts for each trade

Orders: Timeline Orders: Markout

EURUSD: 2017-05-01 00:00:00+00:00 - 2017-05-28 23:25:00+00:00

EURUSD: 2017-05-05 00:00:00+00:00 - 2017-05-28 23:45:00+00:00

Cuemacro FX TCA / tcapy - Transparent transaction cost analysis tool


http://www.cuemacro.com/
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Compare trading costs by broker, venue & more Understand the distribution of your trading costs

Aggregated Trader: Summary Aggregated Trader: PDF fit (USD notional)

EURUSD: 2017-05-03 00:00:00 - 2017-05-29 00:00:00 EURUSD: 2018-03-14 - 2018-04-30 at 2018-10-01 16:21:26
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EURUSD: 2018-03-14 - 2018-04-30 at 2018-10-01 16:21:26
EURUSD: 2017-05-03 00:00:00 - 2017-05-29 00:00:00
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Notional

Understand how trading costs change over time Flag anomalous trades for compliance

Aggregated Trader: Timeline

Compliance; Trade Outliers

EURUSD: 2017-05-03 00:00:00 - 2017-05-29 00:00:00
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Non-independent investment research disclaimer

This investment research has not been prepared in accordance with legal requirements intended to promote the independence of investment research. It is
also not subject to any prohibition on dealing ahead of the dissemination of investment research. Cuemacro Ltd., its affiliates or staff, may perform services for,
solicit business from, hold long or short positions in, or otherwise be interested in the investments (including derivatives), of any issuer mentioned herein.

Material within this note is confidential and should not be copied, distributed, published or reproduced in whole or in part or disclosed by recipients to any
other person.

Any information or opinions in this material are not intended for distribution to, or use by, any person in any jurisdiction or country where such distribution or
use would be unlawful. It is intended purely for the consumption of professional investors.

Cuemacro Ltd. does not warrant or represent that the document is accurate, complete, reliable, fit for any particular purpose or merchantable and does not
accept liability for any act (or decision not to act) resulting from use of this document and related data. To the maximum extent permissible all warranties and
other assurances by Cuemacro Ltd. are hereby excluded and Cuemacro Ltd. shall have no liability for the use, misuse, or distribution of this information. Past
investment performance is no indication of future investment performance.

Cuemacro Ltd., Level39, One Canada Square, Canary Wharf, London E14 5AB, UK
Tel +44 20 3290 9624, e-mail saeed@cuemacro.com
web http://www.cuemacro.com

Cuemacro Ltd. is registered as a company in UK with company no. 10195390

Copyright © 2019 Cuemacro Ltd. Al rights reserved
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