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Risk Monitors: A Comprehensive View of Risk

FX Trader’s risk-reporting tools include pre-built worksheets for monitoring and 
stress-testing sensitivities and exposures for a book of trades or a subset of deals.

Through versatile pivot tables and charts, users can analyze aggregate risk based 
on a variety of factors, providing the fl exibility to drill down into trade details and 
offering in-depth transparency for complex instruments.

Market Monitors: Fast Access to the Data You Need

FX Trader features easy tools for keeping track of important market data and 
calculated fi elds.

Users can easily import any type of data or take advantage of the worksheet’s built-
in Bloomberg data adaptors. FX Trader also allows the user to manipulate and 
override market-data inputs, providing precise control over which data are fed into 
the pricing and risk calculations.

Risk Tools

Interest-Rate Sensitivity: Choose 
yield curve and bump, and show 
DV01 by time bucket

Delta Report: Recalculate PV, 
Delta, Gamma and Vega at 10 or 
more spot rates (up 5, down 5)

Bucketed Vega Report: Buckets by 
expiry time at different spot rates 
or by expiry time and strike

Import and View 

Yield curves• 
FX spot prices• 
Derived yield curves from FX • 
forward prices
Volatilities• 
Correlations from volatilities• 

About Numerix

Numerix is the leading provider 
of cross-asset pricing and risk 
solutions for derivatives and 
structured products. Since its 
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 
the most sophisticated fi nancial 
instruments.  With offi ces in New 
York, London, Tokyo, Hong Kong, 
Singapore and Dubai, Numerix 
brings together unparalleled 
expertise across all asset classes 
and engineering disciplines.

For more information, contact: 
sales@numerix.com

www.numerix.com

The IR Risk tool computes sensitivities to market quotes for the instruments (cash, futures, 
swaps) used to construct the yield curve

FX Volatility Curves
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