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How can we help you?

Discrepancy Analytics® breaks down the instru-
ment into specific metrics enlightening the key fea-
tures of the structured product from a quantitative
point of view. Furthermore, it retrieves and analyses
the counterparty price by shifting the market’'s param-
eters in order to assess its plausibility.

Sensitivity Analytics® looks through the various
sensitivities of the instrument. It provides a synthetic
view of their impacts regarding the instrument’s price

Contacts

Xavier Zaegel, FRM
Partner | Capital Markets
& Financial Risks

Tel: +352 451 452 748
xzaegel@deloitte.lu

Deloitte Luxembourg
560, rue de Neudorf
L-2220 Luxembourg

Tel: +352 451 451
Fax: +352 451 452 401

www.deloitte.lu

Deloitte refers to one or more of Deloitte Touche Tohmatsu Limited, a UK private company limited by guarantee (“DTTL"), its network of member firms, and their related entities. DTTL and
each of its member firms are legally separate and independent entities. DTTL (also referred to as “Deloitte Global”) does not provide services to clients. Please see www.deloitte.com/lu/about

for a more detailed description of DTTL and its member firms.

Deloitte provides audit, consulting, financial advisory, risk management, tax and related services to public and private clients spanning multiple industries. With a globally connected network
of member firms in more than 150 countries and territories, Deloitte brings world-class capabilities and high-quality service to clients, delivering the insights they need to address their most

evolution. In addition, scenarii analysis are imple-
mented to “stress” the instrument according to a pre-
determined set of impacts in order to emphasis the

product’s behaviour in certain market’s conditions

P&L Decomposition Analytics® is able to track and
explain on a regular basis the P&L of the instrument
in a quantitative manner. In addition, this tool offers
an easy way to spot unexplained P&L, which can
come from “hidden fees” in the product or other pa-

rameters not related directly to the market.
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