


Quantitative Expertise

Numerix's team of quantitative
analysts and financial engineers
consists of over 60 PhDs in math
and science, on the same scale
as some of the world’s largest
financial institutions.

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 engineering disciplines.

For more information, contact:
sales@numerix.com

Key Features (Continued)

¢ Front-office booking and intuitive workflow: Enables front-office booking for
any structured financial product across asset classes; supports an intuitive
workflow from front-to-back office and full lifecycle trade management.

e Scalable, future-proof technology platform: Numerix Portfolio’s scalable,
future-proof platform is implemented with distributed architecture based on the
Microsoft.NET framework to manage various deployment possibilities—from
single-user to enterprise-wide rollouts.

¢ Flexible data integration: Easily supports proprietary and third-party data.

¢ Database and grid computing functionality: With Portfolio Pricing (Database])
and Grid Computing functionality for high computational performance, along
with a GUI built specifically for trade capture, the system takes you beyond the
limits imposed by the Excel application interface. As the majority of traders still
prefer to work in Excel, many clients are utilizing both our Excel-based offering
along with Numerix Portfolio for their risk management purposes.

e Seamless interaction with partner systems: Due to our proprietary scripting
language, users benefit from interoperability with our partner systems.

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
our unique hybrid framework.
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Yield curves and swaption volatilities
are two types of market data that can

be maintained in Numerix Portfolio.
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