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Derivity Analytics 
 
Derivity Analytics is a powerful front office  pricing  and  decision  support  application covering  Foreign Exchange 
and Money Markets, Currency Options and  Interest Rate Derivatives. It is compatible with Reuters and Bloomberg 
workstations and is fully RMDS compliant. 
 

 
FX and Money Markets 
Spot, forwards, forward-forwards and outrights 
Implied forwards from cash or futures 
Implied deposits from forwards 
Deposit and forward-forward deposits 
Ultimo 
FRAs from futures 
Long dated forwards 
Synthetic swap and deposit cash arbitrage 
Best/worst market price analysis 

 
FX Options 
Pricing and modelling of vanilla and exotic 
options 
Models 
    Garman Kohlhagen Spot and Forward 
    Cox Rubinstein Spot and Forward 
    Single and Double Barriers 
    Binary 
    Lookback, Lookforward and Average Rate 
    Straddle, Strangle, Ladder, Butterfly 
Calculations 
    Premium, Greeks, Implied Volatility, Implied 
Strike 
 
User-defined, zero-cost and delta-neutral 
strategies  
Currency Linked Deposits 
 
Interest Rate Derivatives 
User configurable zero coupon curves  
Convexity adjusted futures  
Vanilla and Structured Swap pricing and valuation 
Currency Swaps  
Vanilla and Structured Cap and Floors  
Binary Caps and Floors 
Swap options  
FRAs 
Implied Forwards Curves 

 
 
 
Derivity Analytics is composed of a set of applets and Microsoft Excel Add-Ins. The applets can be integrated into 
host applications such as Reuters KOBRA, Reuters Station and Microsoft Internet Explorer. The Excel Add-Ins enable 
Excel to host the entire Derivity calculation suite thus providing users with an extremely customisable interface. 
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Derivity Analytics Version 6.0.4 - Key Features 
 

 
 
 
Currency Swaps 

Price and value structured currency swaps in a clear and easy to use display. Both fixed/floating and fixed/fixed 
swaps are catered for using curves generated by the Derivity Zero Curve Builder. 

 
Annuity Swaps 

A Structured Swap Wizard allows you to create Annuity 
Swaps and other complex structures in the Exotic Swap 
display. You can choose to calculate either the annuity 
payment or the up-front amount and the fair rate will be 
calculated in each case. 

 

Currency Linked Deposits 

The Currency Linked Deposits workbook lets you price a 
matrix of CLDs for a user-defined range of strikes and 
maturities. A Calculator panel allows an individual 
deposit to be analysed in greater detail. 

 

User-Defined FX Option Strategies 

The FX Option Calculator now allows you to define 
user-defined strategies. Zero-cost and delta-neutral 
structures can be created at the press of a key. 

 

Binary Caps and Floors 

Price a structure of vanilla and binary caps and floors 
using the Trigger Cap/Floor display. Zero-cost and user-
defined structures can easily be created. 
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