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= Model testing and operationalization (incl .doc.)

= Parameters calibration and pre-production tests

. . . ST S-S, . DV SEDVR S SRS S PN SR S S PN | d d |
= Need to integrate complex product pricer into upporting client company in audit and externa
existing ALM model DETALED SUMMARY for eterminiic PRICIG @ 31122012 review
G T
s (©80) (©AD) Ad | d
o MR e TR TR o e . visory in complex products management
c  p—— :
oy ST — o
BN = =
B e o= = o -
Issues Sew  wss oow e e o0 esults enerits
:

= |nsure market consistency = |mproved product comprehension

= Tool should be - = More transparency and knowledge for products
o Easyto understand/use : management
e = Multiple uses for business or regulatory needs

o Auditable or validated

o Operational = More independence with counterparties

o Integrated = |ntegration to internal financial reporting system

= Addition of price sensitivity to economics indicators " Optimalratio "Complex tool/costs
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