An easy way to analyze your data

hicare

RESEARCH

> Take Control of your Risk Decisions, Balance Risk to Yield,
for your Portfolios and Positions
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Analyse, Elaborate Scenarios and What-if Simulations, Decide.

1 - Build the different Risk Profiles.

2 - Build Portfolios.

3 - Create scenarios and simulations.

4 - Buy and sell according to your own.
predetermined Risk Profiles

5 - Analyse absolute and relative performance.

Define a clear and profitable Risk Policy.

Estimate and assume the correct Risk for investment decisions.
Keep reputational Risk low.

Increase the transparency of the Risk Model for each trader.

A single tool guarantees:

- Data reliability and coherence of results.

- Speed of analysis, for old and new portfolios.

- Easy forecast and projection of results.

- Estimate of the different scenarios, with the yield
probability distribution on the selected time horizon.

- Automatic import of data from the company Back-Office systems.
- Import and historization of market quotes and indexes supplied
by different data providers, also with multiple anagraphical codes.

For Banks:
- Goal: minimize possible loss
- Time Horizon: Short Term,

For Pension Funds:
- Goal: guarantee capital.
- Risk aversion.

because of the immediate effect.
Example:10-day horizon.

- Best indicator: VaR

("Value at Risk”),

maximun loss for a Portfolio,
with a 95% confidence.

- Time Horizon: Long Term.

For Investment Funds:

- Goal: surpass a Benchmark of products.
in terms of performance (ReVaR & TE).

For Bank Trusts:

- Goal: guarantee capital, and preserve.
cash flow for spot periodical payments.

- Time Horizon: Example: 1-year.

- Yield to be > TFR - 410K revalutation rate.
- Yield to be > sum of periodic payments.

- Calculate the Shortfall Probability.

- ReVaR, “Relative Value at Risk", max loss against the Benchmark
with a 95% confidence, on a 1-3 months horizon.
- TE, “Tracking Error®, standard deviation of the “Excess Return“ against the Benchmark.

- Time Horizon: 6 months - 3 years.
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An easy way to analyze your data

> Analyse, Elaborate Scenarios and What-if Simulations, Decide.

With Lilith you can:

- Define the Benchmark compaosition, with
multiple Benchmarks.

- Calculate a Benchmark versus a single security.
- Define the composition of the Portfolio, and
your own grouping criteria.

- Calculate the portfolio performance

according to your defined algorithms.

Optional connection to Matlab™ :

- Native integration with Matlab™ for special and
bulky operations.

- Automatic feed to external modules for
specialized calculation.

- Built-in Gateway for import and export.

Lilith, an easy way to analyze your data.

Screen and sort Positions and Portfolios according to up to: h

512 scenarios RESEARCH /! !
7 horizons (1W, 2W, 1M, 1M conditioned, 3M, 6M, 12M, EoY, Last Month)

8 types of risk (Total, Fx, Local, Market, Liquidity, Credit, Spread, Default...) Torino, Italy

Ph. +39 011 2258.551

or you can customize the tool according to your needs... ) ) )
info@hicare.com - www.hicare.com



