numerix: Numerix RatesTrader

Taking Analytics Further

Covered Instruments Rapid Trade Capture, Pricing and Risk for a Book of Trades

e IR Swaps

IR Swaptions Rates Trader combines the sophisticated pricing and risk capabilities of Numerix

* IR Caps/Floors CrossAsset XL with a customized trading interface for Microsoft® Excel®—providing

o FRAs (forward rate an efficient workflow that allows traders and risk managers to easily capture and
agreements) price deals, test trading ideas, monitor relevant market data and analyze risk for a

book of vanilla interest-rate derivatives.

Key Features
e Consistent price and risk calculations across trade types

e Rigorous pre- and post-trade analysis and stress testing
Speed and Simplicity
e Aggregate risk reports for the portfolio or a sub-set of trades, with drill-down

The streamlined interface makes it capabilities for in-depth analysis

easy to perform key tasks related
to managing your book: e Exporttrades via Numerix XML for payment receipts processing, enterprise risk
e Import market data systems and back-office operations (MTM, P&L, compliance)

e Rapid pre-trade analysis . . )
e Easy-to-use market-data monitors, with automated adapters for several leading

*  Quickly enter new trades market-data vendors

e  (Calculate price and risk

e Generate risk reports .
The Pricer and Trade Blotter Worksheets

13—Oct 2009 IRS 1 ,000,000,000. 00 PY 20—Oct 2009 21 0ct2019 ACTBSS e
|-_ 13-0ct2009  FRA Se\l 1,000,000,000.00  JPY 20-Oct-2009 20-Jan-2010 0.35°
13-0ct-2009 Cap  Buy 100000000000  JPY 20-Oct-2009 20-Oct-2019 ACTI365 2380
13-0cl-2009  Floor  Sell 1.000,000,00000  JPY 20-0ct-2009 20-Oct-2019 ACTI365 1.00%
13-0ct-2009 Payers  Buy 100000000000  JPY 10y 13-Jan-2010 ACT/365 6m 144
13-0ct-2009 Receivers  Sell 1,000,00000000  JRY 10y 13-Jan-2010 ACT/385 6m 144
13-0ct-2009 RS Pay  10,000,00000  JPY 20-Oct-2009 20-Oct-2019 30/360 bm 474
13-0ct2009  FRA  Sell  100,000,000.00 JPY 20-0ct-2009 20-Jan-2010 3.00°
13rOct 2009  FRA  Sell  100,000,000.00 JPY 20-0ct-2009 20-Jan-2010 3.00°
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Trader Solutions for
Numerix CrossAsset XL:
e Credit Trader
e FXTrader
e Rates Trader
The trade blotter’s single-line structure enables rapid trade entry, sorting, filter-
ing and analysis, and includes support for multiple trade types. For each trade
line item, Rates Trader calculates the price, Delta and Vega in local and U.S. dollar
denominations, as well as implied volatility—enabling rapid analysis of a book or
strategy.

Users can also test hypothetical trades together with open positions under vari-
ous scenarios and market environments to develop trading strategies and hedge
specific risks.



data and calculated fields, including yield curves, cap/swaption volatilities and spot
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