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ICAP and FINCAD Launch
Derivatives Valuation Solution

Hew solution addresses the need for increased transparency
and better liquidity and counterparty risk management.

By Melanie Rodier

July 23, 2009

Addressing the need for increased transparency,
ICAP, the interdealer broker, and FINCAD, the
provider of financial analytics, announced the launch
of Fair Value Insight.

The solution also offers independent valuations
allowing better liquidity, counterparty and operational
risk management, the companies said in a joint
release.

Aimed at corporate treasuries, banks, asset
management firms and other financial and non-
financial institutions, the solution is built on FINCAD's
industry standard analytics and ICAP's market data.

It provides valuations for interest rate, FX,
commoditias, OTC derivatives, and debt securities,
ensuring valuations are transparent and accurate.

Further, it allows users to leverage a consistent
valuation process with reports automatically
delivered via email as frequently as needed.

Portfolio-level valuations enable users to stay up-to-
date with their derivatives positions, enabling them
to react more quickly to changes in their net
derivatives positions and audits, according to the
release.

"Active risk management through ongoing
measurement and up-to-date knowledge of
derivative cash flows for liquidity and capital
management is now a business necessity," said,
Lawrence Leuzzi, managing director, ICAP
Information Services.

Data Security *

Compliance
g ibaiin T

The Mew Data Imperative:
Managing Real-Time Riskin
Capital Markets Executive Brief
Knowledge Transfer. The
Exhausting Challenges of
Managing Counterparty Risk

Developing a Risk and Trading
System on an Integrated
Environment

Reuters

Interbank Lending Revival

Won't Happen Until 2010
Bank-to-bank lending will take
well into next year to recover from
two years of crisis, wi...

Judge Won't Drop Charge vs Ex-
Bear Stearns Exec Cioffi

Transparency and Integrity of Data
Key to Effectively Managing
Waluation Risk

Mitigating Mew Risks: C&a With
Catalina Partners’ Patty Watters
Come?

E)‘
“Liar's Poker™ author

Michael Lewis hasn't been a
popular guy an Wall Street since
he wrot...

Gregory MacSweeney
|s Wall Street’'s Day of
Reckoning Still to

Exploring What Really Broke Bank
of America

The Man Who Knew About Madoff
Before Anyone Else

Can Credit Markets Thaw Without
Toxic Assets Buyout?



Cubillas Ding, senior analyst, Celent, added: "As
markets remain volatile, counterparty, liquidity and
capital concerns remain high on most institutions'
radars."

"The ability to monitor and manage cross-risk effects
in @ more proactive and cohesive manner can
determine a firm's ability to not only sidestep undue
vulnerabilities, but also to facilitate effective
decision-making in relation to ongoing market
movements and regulatory overheads for risk-taking."




