FIN
Analytics Suite

PRICE DERIVATIVE & FIXED INCOME INSTRUMENTS IN MICROSOFT EXCEL

FINCAD Analytics Suite from Numerix, makes pricing derivatives and fixed
income products easier than ever.

With over 2,000 pre-configured functions and over 200 workbooks at your fingertips, FINCAD's functional analytics library
empowers you to calculate pricing, risk, and cash flows within minutes for any vanilla derivative or fixed income security.

® Get mark-to-market values of positions and portfolios

e Do risk analysis and reporting

e Validate curves and models

e Perform scenario analysis, stress testing and cash flow analysis
* Apply advanced approaches to evaluating fixed income

Get started right away, valuing your portfolio with confidence.

Find models, workbook solutions and documentation quickly with an Analytics Finder. Review and understand
function inputs and get help with error debugging with an Input Assistant. Easy-to-use Excel tools enable
calculation and array management.
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Calibration of Interest Rate Models
Overview

f a financial derivative relies on a model that describes the underlying processes, Commonly used rest madels include the Hull-White moded, Black-Karasinski moded, the LIBOR Market Model and
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Cabbretion of inferast Rt Models

Ermiveium

STRAIGHTFORWARD,
TRANSPARENT, AND
EASY-TO-USE

Get out-of-the-box coverage for vanilla
and fixed income instruments across all
major asset classes using industry standard
models, supported by comprehensive
curve-building and model calibration.
Calculate risk and implied equivalent
metrics.

COMPREHENSIVE
DOCUMENTATION

Access comprehensive documentation
explaining what each instrument is, all the
way down to the mathematical formulas
used in each calculation. With FINCAD,

you will have utmost confidence in the
math and models underlying your valuation
and risk.

Get the answers you need fast with FINCAD Analytics Suite from Numerix.
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Effortless Precision

Fast Answers,
Fast Decisions

Getting started is simple. Visit our website to start your 14-day free trial.

https://fincad.com/start-your-free-trial-today | sales@fincad.com
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Comprehensive Asset Confidence in
Class Coverage Every Decision
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https://fincad.com/start-your-free-trial-today?utm_source=factsheet&utm_medium=collateral&utm_campaign=fas_free_trial&utm_term=trial-request
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