
 

 

DECEMBER 2006 

 
"I've worked at large 
iInstitutions and some  
small ones. FINCAD is  
the great equalizer. At a 
small firm, with little in the 
way of treasury risk 
infrastructure, I am able 
to run stochastic stress 
scenarios on a daily 
basis." 
 
Thomas Villella, CFA, 
FRM, Vice President, 
Treasury Risk 
Atlantic Bank of New 
York 
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What's New in FINCAD Analytics v10
This release addresses the fastest growing asset classes and 
areas of greatest innovation, including credit, interest rate / 
fixed income, and option analytics. 
  
Draw Results for Charles River Conference
Thank you to all those who participated in the annual Charles 
River Client Conference held in Boca Raton. Participants were 
entered into a random draw. The winner of the iPod Nano is... 
  

 
Pricing a Callable CMS Spread Note with FINCAD XL v10
Learn how to price a callable CMS spread note with the newly 
released FINCAD XL v10. 
  
Pricing a Brazilian Swaps with FINCAD XL v10
Learn how to price Brazilian swaps with the newly released 
FINCAD XL v10. 
  

 
Calculating CDOs with the Recursion Method
Learn how speed enhancements for calculating risk statistics 
are over one hundred times faster.. 
  

 
New C++ interface is available in FINCAD Developer v10
C++ interface makes it easier to integrate FINCAD Developer 
with your C++ applications. 
 
 
  

    
Download the latest 
version: 
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