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Excel Peer-to-Peer Library
Retrieve and Publish Dynamic Data

Traderforce mottai also features a pure Excel add-in
using Traderforce Open and Microsoft.net technology.
This product has two modules:

Retrieving Data
The first module enables clients to retrieve Traderforce’s
market data as well as their proprietary data. This module
contains two functions:
e TfUpdate, which takes a list of instruments as the
first parameter (TraderforcelD, Sedol, Isin symbol) and
a list of real-time or fundamental fields as the second
parameter. It then converts the data to a destination
cell.
e TfHistory, which uploads the historical data of
instruments into Excel.

Publishing Data
The second module enables clients to publish their own
calculated data in a dedicated server (Tf Open server).
This module contains one function:
e TfPublishing, which enables clients to publish their
own tables in the Open server.

Managing Risk
Offering Protection to the Buy Side

In today’s economic climate, protection against increased
exposure and risk is essential. As approximately 80% of
our clients are on the buy side, we have spent 5 years
developing a risk package to meet their needs, and these
tools have now been fully integrated into Traderforce
mottai.

This add-in has been designed to ensure smooth migration
from other Excel tools to the Traderforce Excel Library.

The Excel add-in is available as a single additional offering,
or as two individual modules.

The Risk solution is available as a single additional
offering, or as five individual packs:

Position Management

This module offers multi-asset P&L analytics for
individual positions or portfolios. It also enables you to
back-test portfolios.

VaR
The value-at-risk module uses calculations based both
on historical data and Monte Carlo simulations.

Optimizer
The optimizer enables you to optimise your portfolios by
taking into account defined constraints.

Stress Testing

Enables you to simulate your own market movement
scenarios in order to analyse the impact of abnormal
market conditions on the P&L.

Options Pricing

This module enables you to define option prices through
implied volatility and theoretical value for one instrument
or a book of options.
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