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New Options Algorithms & Active Limit  

Coming Soon    �   Liquidity Map                           �   E-Locate Enhancements              
 

REDIPlus v ersion 9.0 introduces new options algorithms , enhanced Transaction Monitor functionality , and 
improved stability. 

• Highly customizable window permitting intelligent execution 
organization and allocation 

• Currency drop-down permits viewing prices and notional values 

• Pegging  – acts as a flexible pegging order, 
giving users the ability to peg a portion of the 
order and execute within a discretion price and 
the order’s hard limit 

• Strike  – works by taking out any liquidity within 
the algorithm’s limit, then passively posting 
pieces of the order on the bid/ask, waiting to be 
touched, or to strike when marketable again 

• Delta Adjusted  – limits will float with the 
underlying security according to the option 
delta 

• Active Limit Support  – real-time graphical 
representation of the floating limit price and 
executions relative to the current market 

• Freeze Panes – spreadsheet functionality 
• BaiKai expand/collapse – useful for 

products with wide spreads 
• Upgrade notification – alerts when a new 

version is available 
• Multi-currency order entry & monitoring 
• 7 decimal places now supported post-trade 
• Improved look and feel 
 

Ergonomics  

 List Segmentation  
• Ability to select sections of a portfolio trade list and 

segment into smaller customized pieces 
 

Transaction Monitor  



 

 
 
 
 
 2009 Global Electronic Trading Disclaimer  
 
This message is not the product of the Global Inves tment Research Department or Fixed Income Research.  It 
is not a research report and is not intended as suc h.  
 
Non-Reliance and Risk Disclosure: This material should not be construed as an offer to sell or the solicitation of an 
offer to buy any security in any jurisdiction where such an offer or solicitation would be illegal. We are not soliciting 
any action based on this material. It is for the general information of our clients. It does not constitute a 
recommendation or take into account the particular investment objectives, financial conditions, or needs of individual 
clients. Before acting on any advice or recommendation in this material, you should consider whether it is suitable for 
your particular circumstances and, if necessary, seek professional advice. Certain transactions - including those 
involving futures, options, equity swaps, and other derivatives as well as non-investment-grade securities, foreign-
denominated securities and securities, such as ADRs, whose value is influenced by foreign currencies- give rise to 
substantial risk and may not be available to or suitable for all investors. This material is not for distribution to private 
customers, as that term is defined under the rules of the Financial Services Authority in the United Kingdom; and any 
investments, including derivatives, mentioned in this material will not be made available by us to any such private 
customer. The material is based on information that we consider reliable, but we do not represent that it is accurate, 
complete or up to date, and it should not be relied on as such. Opinions expressed are our current opinions as of the 
date appearing on this material and only represent the views of the author and not those of Goldman Sachs, unless 
otherwise expressly noted.  
 
Legal Entities Disseminating this Material: This material is disseminated in Australia by Goldman Sachs JBWere 
Pty Ltd (ABN 21 006 797 897) on behalf of Goldman Sachs; in Canada by Goldman Sachs Canada Inc. regarding 
Canadian equities and by Goldman, Sachs & Co. and/or Goldman Sachs Execution & Clearing, L.P. (all other 
materials); in Hong Kong by Goldman Sachs (Asia) L.L.C.; in Japan by Goldman Sachs Japan Co., Ltd.; in the 
Republic of Korea by Goldman Sachs (Asia) L.L.C., Seoul Branch; in New Zealand by Goldman Sachs JBWere (NZ) 
Limited on behalf of Goldman Sachs; in Singapore by Goldman Sachs (Singapore) Pte. (Company Number: 
198602165W); in Europe by Goldman Sachs International (unless stated otherwise); in France by Goldman Sachs 
Paris Inc. et Cie and/or Goldman Sachs International; in Germany by Goldman Sachs International and/or Goldman, 
Sachs & Co. oHG; in Brazil by Goldman Sachs do Brasil Banco Múltiplo S.A.; and in the United States of America by 
Goldman Sachs Execution & Clearing, L.P. (or when expressly noted as such, by Goldman, Sachs & Co.) (both of 
which are members FINRA, NYSE, and SIPC). Goldman Sachs International, which is authorized and regulated by 
the Financial Services Authority, has approved this material in connection with its distribution in the United Kingdom 
and the European Union. Unless governing law permits otherwise, you must contact a Goldman Sachs entity in your 
home jurisdiction if you want to use our services in effecting a transaction in the securities mentioned in this material. 
  
Reproduction and Re-Distribution: No part of this material may be (i) copied, photocopied or duplicated in any form 
by any means or (ii) redistributed without our prior written consent.  
 
Conflicts with Agreements: If there is any conflict between this material and the Intermediate Customer Agreement, 
Professional Client Agreement, Client Access Agreement or the Electronic Access and Trading Agreement (each, an 
“Agreement”), the relevant Agreement will govern. 
 
System Response and Access Times; Algorithmic Model s: System response and access times for direct market 
access and algorithmic trading may vary due to market conditions, system performance and other factors. Goldman 
Sachs' algorithmic models derive pricing and trading estimates based on historical volume patterns, real-time market 
data and parameters selected by the algorithmic user. The ability of Goldman Sachs' algorithmic models to achieve 
the performance described in these materials can be impacted by significant changes in market conditions such as 
increased volatility, price dislocations, material market events or news or trading halts. In addition, systems or 
communications failures may impact Goldman Sachs' ability to access the markets and, consequently, the 
performance of the algorithmic models. Factors such as order quantity, liquidity, spread size and the parameters 
selected by the algorithmic user may impact the performance results.  
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