
Create value from day one with:

FINCAD Python 

Who uses it and what for?

FINCAD Python empowers clients to solve complex derivative analytics  
challenges with unparalleled simplicity. Natively built in Python, our framework 
provides all the modelling capabilities of FINCAD’s libraries while also encapsulating 
integration, configuration and more advanced use cases.

BASE CALCULATIONS

Valuation

Sensitivity (Greeks)

Cash Flows

Scenario Analysis

WHO IT 'S  FOR

Quants

Strategists

Risk Managers

Traders

USE CASES

Backtesting

xVA

VAR

P&L Attribution

Fixed Income, Derivative & Risk Analytics Framework

1 )  SIMPLICITY

•	FINCAD Python allows for 
lightweight installation

•	 Instrument and market data 
integration is straightforward

•	All modelling and valuation 
is pre-configured and 
validated

•	Deployable on desktop, 
server, or cloud

2)  CONTROL

•	Users can fully configure 
modelling and valuation

•	Users can extend FINCAD 
Python via the Python 
ecosystem

•	Best-in-class derivative 
analytics allow you to 
understand all risk in your 
portfolio

3)  SUPPORT

•	Documentation allows for 
full self-sufficiency

•	Expert team of quantitative 
developers and analysts to 
ensure success
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Integrations & Connectivity

Connect market data & security detail through built-in adapters.

What does it look like?

Below are five samples of the application in-use.

1. Simple Example: Define Trades and submit for calculation, with a few lines of code.

End User

Security 
Adapter

Market Data 
Adapter

Security Master File

Dynamic Python
or JSON source

Bloomberg

Refinitiv

User-Provided Market Data
Trade & Portfolio
Import

Deployable on desktop, server, or cloud
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2. Request other metrics of interest, such as the cash flows:

3. Request sensitivities:

4. Request more advanced analytics, such as Scenario Analysis; Define a trade and scenario shifting 
market data, and see the effect on value.

5. Explore custom configuration, in this case by making adjustments to this notebook by adding meeting 
dates to the central bank index curve.
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Vancouver	 1 604 957 1200
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Dublin	 00 353 1 400 3100

AMERICAS	 1 800 304 0702
EMEA	 00 800 3300 5060
APAC	 86 10 8524 1781

Email	 info@fincad.com
Web	 fincad.com

Learn how FINCAD can help your firm stay 
ahead of the curve.

CONTACT US OR BOOK A DEMO at fincad.com

RATES

Futures (and options)

Deposits, FRA

Swaps (basis, Libor, CMS)

Caps / Floors

Swaptions (vanilla, bermudan)

Spread options (CMS, mid-curves)

Exotic IR

FX

Forward, futures, x-ccy swaps

American/European options 
(straddle, butterfly)

Basket

Variance, volatility swaps

Barrier (touch, single, dual, 
window)

PRDC

TARN, TARF

INFLATION

CPI/LPI, Year-on-year swaps

Year-on-year caps/floors

Zero-coupon, swaps/caps-
floors

Inflation linked bonds

Exotic inflation

Rates, FX, and Equity products are also provided as Quanto.

BONDS

Bonds (gvt, corporate)

Bond futures / options

Convertible Bonds

CREDIT

Asset swaps

CDS & CDS Index/Options

Instrument Coverage

EQUITIES

Shares & TRS

European & American Options

Baskets

Digitals

Variance & Volatility Swaps

Range Accruals

Autocalls (single & multi)

A range of Structured Products are available in the above asset classes.

https://twitter.com/fincad
mailto:info%40fincad.com?subject=
http://fincad.com
https://www.linkedin.com/company/fincad/
https://fincad.com/request-demo

