
Volmaster FX
Payoff-Scripting FX Derivatives

Volmaster FX Pricing Tool

 Deployed as SaaS
 No servers, no maintenance
 Pro Edition, installed client
 Eikon Edition, directly inside Refinitiv Eikon
 Includes Refinitiv premium feeds
 Sabr-based smile with tails management
 SLV and SLV+J models
 Events weights
 Fast and accurate 1st gen exotics pricing
 Payoff-scripted 2nd gen exotics pricing
 Traffic/Rfq
 Historical tools
 API
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Payoff-Scripting Technology

Advantages

 No external tools required
 Instruments created directly inside Volmaster App
 Debug and Release modes
 Validate and publish directly to all users
 Integrated with SLV model
 Object-oriented 
 Based on Microsoft vb.net language
 Clear and natural representation
 Monte-Carlo path payoff
 Special objects (barriers, etc.)
 Natively compiled
 Automatic handling of numeraire
 Parallelization
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Quants Environment
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Definition of Dates
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Scalar Variables
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Vector Variables
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Pricing
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Schedules
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Distribution of outcomes
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Backward-Induction, Multinomial 
Lattice
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Model-dependent forward smile 
dynamics
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Derivatives on realized volatility
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Model-dependent distribution of 
future volatility
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Historically realized vol-of-vol
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Solver in action
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Solver to compute fair price
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