


The Perfect Complement to Opics Plus: Numerix CrossAsset

Through theintegrationwith Numerix, Opics Plus allows quants, analysts, structurers
and risk managers to further analyze deals using Numerix CrossAsset — an Excel
add-in for creating, pricing and testing even the most complex or bespoke structured
products. The key link to this unmatched analytic flexibility is Numerix's unique

ability to capture all aspects of a custom deal in computer-readable XML.
1 Export any deal structured
in Opics Plus into a Numerix
XML file that contains the trade
definition, market data, model Misys Opics Plus
calibration and all other valuation s

inputs.

2 Easily “rehydrate” the
XML file in Excel using

Numerix CrossAsset, leveraging
the power of Numerix analytics
in a completely transparent
spreadsheet environment,
enabling:

O

e  Pre-trade pricing and
scenario analysis, with _
choice of model and Numerix
custom calibrations

e  Custom payoff schedules
with Numerix deal-
scripting language

) . Numerix CrossAsset v
e  Comprehensive valuations

using historical or live
market data

e Deal debugging and
testing

e In-depth risk analysis,
including Greeks and
custom reports

3 Use deals structured in

Excel to clearly specify
instruments for future integration
into Opics Plus.

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