
A next generation pricer for exotic derivatives…
… fast, comprehensive and easy.
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A next generation software solution for pricing
and risk management

In view of the growing complexity of equity derivatives, FINOPTECH-p1 brings you efficient
numerical methods and computational power for pricing and risk management. 
Based on innovative algorithms for stochastic process simulation and available on an ASP basis,
FINOPTECH-p1 dramatically reduces computation time while ensuring high numerical precision.

Thanks to an intuitive user interface and a flexible payoff description method, FINOPTECH-p1
enables you to price any equity option in just a few clicks, from the plain vanilla to the most
complex hybrid structure. 

FAST

• New high-speed accelerated Monte-Carlo algorithms for path-dependent options
• Adaptive grid PDE solver and variance reduction technics
• Optimal implementation of convergence accelerating random number sequences 
• Distributed computation on a parallel server architecture hosted by FINOPTECH

COMPREHENSIVE

• Full market data integration: yield curve, repository curve, volatility surface,
correlation between assets, continuous and discrete dividend

• Baskets of unlimited number of assets
• Precise and smooth local volatility surface reconstruction and visualization
• Computation of all greeks, risk parameters and error estimates
• Evolutive payoff description language

EASY

• Standalone Microsoft Windows® self-installing user interface
• Instantaneous navigation through all simulation elements: intuitive Project Explorer 

and standard Multiple Document Interface application design
• Event-driven payoff description language
• Extended  library of predefined payoffs: vanilla, ladder, barrier, best of, cliquet,

corridor, range accrual, lookback…

F I N O P T E C H - p1



Methodology

Market data
The first step toward a complete description of
your product is simply to enter your new market
data or to import some from databases.
This data may include yield curves, correlation
matrices, volatility surfaces.

Product description
To enter your payoff, you may start by loading
templates from the library and customize them
or create your own macros. Recurrent events
corresponding to key dates in the product life
are selected and grouped together in few
mouse clicks without any programming.

Simulation results
Having provided a product description linked
to market data, you finally select options
controlling the simulation and launch the
computation. Returned results include risk
parameters, distribution laws and the achieved
precision. For large scale problems,
computation being performed remotely,
you can continue to work while following
the convergence in real-time.



FINOPTECH and its ASP plateform

Security and privacy
The privacy of your data is guaranteed by an
industry-standard security architecture based
on firewalls and robust authentication
and encryption modules. 

Remote parallel computing resource
Thanks to the client/server architecture,
you benefit from a large scale computing
resource without any additional maintenance
or deployment cost.

Reliability
FINOPTECH server architecture uses highly
redundant hardware in a proprietary
fault-tolerant parallel programming environment. 

About us
FINOPTECH was founded by a team of two
PhDs from academic research (École
Polytechnique and INRIA) in Computational
and Applied Mathematics, and a financial
engineer specialized in structured products.
Our clients are world class financial institutions,
investment banks, asset management firms and
hedge funds. FINOPTECH-p1 helps them to
structure better products and control their risk.
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