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All the Modeling Tools You'll Ever Need — Even for Hybrids

The Numerix model library is widely viewed as the market standard for valuing
complex derivatives, validated by years of real-world use and noted for its speed
and accuracy. In fact, no other independent institution provides a wider selection of
models and methods spanning all major asset classes — forming the foundation for

Risk Analysis Capabhilities

e Shift bumps

e Credit default bumps
e Zero-rate shift bumps
e Yield risk

e Credit spread risk

e Credit recovery

e Jump-to-default

e Index hedge reports

e Cumulative distribution
function (CDF)

our unique hybrid framework.

An Open Framework for Transparent Pricing

Mostanalytics solutions lock down
core calculations into a “black
box” of preset pricers, limiting the
user’s ability to model and price
new trade types. With Numerix
CrossAsset, users can quickly

25 |PAYDFESCRIPT

26 IF I

SACTIVE (CouponDates) THEN
flow = FixedRate + Multiplierl * Coupcn
flow = MAH(MIN (flow, Cap), Floor)

/4 Coupon amount on the last date
IF ISLAST (CoupcnDates) THEN

: describe any new instrument :Bé ELSEActuEICcupcm = TriggerLevel — Runnir
° Valug ?t R!Sk (VaR] by defining the deals individual =24 ZctualCoupon = MIN(flow + CouponDat:
* Volatility risk building blocks, such as yield i EHD IE

e Spot-rate sensitivities
e Equity Greeks
e FXladder report

Trader Apps in Excel

Numerix CrossAsset XL includes
special workbooks that streamline
the workflow for managing a book
of trades.

curves, calibrating instruments,
event schedules and indices. The
user can also customize the deal
structure and payoff terms using
our unique scripting interface.

Rapid Deal-Structuring Tools

With hundreds of sample trades,

CouponLeg += CASH(ZctualCoupon * Coupcnl
LOGPAYMENT {— PayCoupon * ActualCoupon *

/4 Roecumulating the sum of all Coupons:
PunningSum += ActualCoupon

Numerix - Quick Start

users can easily set up and _ i
. Solution Browser Solution C
o Eredh Treder price new deals. Each template — o
e FXTrader provides all the necessary objects ket Data Quasi
for defining and pricing the tions Abou
e Rates Trader . . ) Credit
deal, which the user can quickly ) Eauity This is
customize and price. If desired, #--+ (0 Equity Baskets ?E”g\,’
. + |2 Single Name Products -
the trade can be provided to =1 () Single Name Quantos e
About Numerix developers for rapid integration 2 gssia_ﬂ’i’gﬁgﬂs
. . + arrier Options E -
o ) ) into your trading system or % |5) Compound Options I i
Numerix is the lelac.ilng prov!der exported to other Numerix- : gﬂgﬁﬁgﬁm masin
of cross-asset pricing and risk powered solutions using Numerix €] Quanto Lockback Cal expira
solutions for derivatives and XML 26| Quanto Lackback Put e
structured products. Since its 2 Quanta Lockback Range C2 i

inception in 1996, over 700 clients
and 50 partners across more than
25 countries have come to rely on
Numerix analytics for speed and

accuracy in valuing and managing

Enhanced Deal Portability
with Numerix XML

the most sophisticated financial
instruments. With offices in New
York, London, Tokyo, Hong Kong,
Singapore and Dubai, Numerix
brings together unparalleled
expertise across all asset classes
and engineering disciplines.

Numerix CrossAsset users can export the deal definition and pricing inputs for any
trade into a Numerix XML file that is both machine- and human-readable. Through
the common language of Numerix XML, the deal can be easily archived or imported
to other Numerix-powered solutions, improving workflow efficiency and reducing
operational risk.

For more information, contact:
sales@numerix.com

New York | London | Tokyo | HongKong | Singapore | Dubai
WWW.numerix.com
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