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About R2 Financial Technologies

R2 is the next-generation provider 
of business solutions for pricing 
and risk profi ling structured credit 
portfolios. Founded in 2006 and 
incubated at the prestigious Fields 
Institute in Toronto, R2 provides 
actionable, content-driven valuation, 
risk and capital management 
solutions, which effectively 
integrate advanced quantitative 
methodologies, fi nancial technology 
and data. We create business value 
for our clients by delivering superior 
analytical capabilities presented 
in a simple, practical and intuitive 
way. Our senior management 
team has a combined 50-year 
experience designing, delivering and 
implementing fi nancial technology 
solutions, which are used at most of 
the top institutions around the world

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.r2-fi nancial.com

NXR2 is designed to help hedge funds, banks, prime brokers and insurers 
to independently value complex portfolios and generate complete, detailed 
and meaningful risk/return profi les on underlying credit strategies.

Targeted to traders, portfolio and risk managers, NXR2 provides all of the vital, 
real-time, information necessary to price complex products; to construct tailored 
investment strategies; to highlight areas of risk concentrations; and to hedge-out 
unwanted exposures.  Built on a fl exible reporting framework that can be customized 
to your preferred ergonomics, the solution facilitates the generation of on-demand 
valuation, sensitivity, hedging, risk, profi tability and limit reports—which are the 
genesis of your daily risk measurement, monitoring and management activities. 

www.numerix.com

 Numerix LLC. All rights reserved. Numerix, the Numerix logo, and CrossAsset are either registered trademarks, or trademarks, of Numerix LLC in the United States and/or other countries.

Powered by Numerix’s industry-standard, market-tested, fi nancial models and by 
R2 Financial Technologies‘ groundbreaking Monte-Carlo methods to price cash and 
synthetic CDOs in a unifi ed manner—NXR2 offers the most complete and rigorous 
suite of analytics in the industry.  

NXR2 is a next-generation Windows-based application designed to increase 
productivity in the front and middle offi ces. The solution enables portfolio 
managers to design, price and risk profi le complex investment strategies 
in minutes through:

These capabilities enable portfolio and risk managers to direct their attention 
to value-added activities such as analyzing potential investment opportunities; 
identifying suitable hedging vehicles; and gaining a better understanding of market, 
credit and liquidity risks underpinning their positions—instead of wasting time 
collecting and formatting data from disparate source systems. 

It supports a wide range of credit products, enabling investors to design 
comprehensive strategies across the entire capital structure:

Cash CDDs (CLOs, RMBS CDOs, multi-sector CDOs)• 

Structured fi nance assets (ABS, MBS, RMBS, etc.)• 

Lever Credit derivatives (CDS, LCDS, nth to default basket)• 

Credit indices• 

Synthetc CDs (Synthetic CDO tranches, Bespoke CDOs)• 

Credit products (Amortizing, Floating, Callable, Putable, Convertible, Step-up)• 

Connectivity to Intex, LoanX, MarkII, and Bloomberg—which enables seamless • 
integration of their data into your pricing environment

Centralize data infrastructure to collect, cleanse, normalize and organize • 
sourced data in a way that optimizes performance and facilitates historical re-
pricing, trend analysis, and fast valuations

Advanced scenario generation capabilities specifi cally engineered to create • 
custom scenarios on demand and to reproduce a variety of historical or potential 
market outcomes

Portfolio construction and modeling tools supported by powerful grouping and • 
fi ltering algorithms

Flexible report generation capabilities     • 


