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Structure, value 
and analyse 
com plex ad - hoc 
deals quickly and 
efficiently for 
effective trading 
strategies 
 

Deal Structuring 
So lutio n o verview  
C reate  custo mised  p ayoff functions for any co mp lex d erivative  b y ap p lying  
mathematical functio ns to  the  und erlying  sp o t o r fo rw ard  curve  o f any 
numb er o f availab le  co mmo d itie s.  

Lacima’s so lu tio n fo r d eal structuring  p ro vid es stru cturing  and  valuatio n 
teams w ith  the  ab ility to  analyse  and  p rice  th e  mo st co mp lex b aske ts, 
ind exatio n co ntracts o r any structured  d eals, q u ickly and  efficiently and  on 
an ad  ho c b asis, and  to  u ltimate ly sho rten the  neg o tiatio n p ro cess fo r 
trad ers. 

Business b enefits and  key functio nal features 
• Value structured contracts accurate ly to  o p timise  trad ing  o u tco mes  

• H edg e structured contracts using  w hat-if co ntracts o r includ e  th e  
co mp le te  p o rtfo lio  fo r a clear view  o f risk exp o sure  

• C alculate daily sup p ort decisions fo r trad ers and  risk manag ers to  
assess new ly trad ed  co mp lex p ro d ucts 

• Price or m ark-to-m arket a sing le  stru ctured  co ntract o r a w ho le  
p o rtfo lio  

• C reate user defined custom  p ayoff functions includ ing  any numb er 
o f risk facto rs to  accu rate ly mo d e l any ind exatio n co ntract  

• U tilise a larg e set of availab le standard op erators w ith in th e  p ayo ff 
functio n: 

� Arithmetic O p erato rs: +, -, /, *, ^  

� Bo o lean O p erato rs: <, >, =, & , |, !, <>, >=, <=  

� Stand ard  mathematical fu nctio ns: SQ R, EXP, LN , LO G , SQ RT, 
TRUN C , C EIL, FLO O R, M IN , M AX, C O UN T, IF 

• M anag e the rap id develop m ent of new  deals w ith  easy to  ad just 
p ayo ff functio n fo rmu las  

• Im p lem ent w ith  no costly rep lacem ents o f existing  d eal cap ture  
systems and  d atab ases 

• A chieve full transp arency w ith  p ub lish ed  analytics metho d s read ily 
availab le  to  clients 

• Enjoy sim p le and efficient data m anag em ent to  ensure  
unamb ig uo us u se  o f curves  

• Perform  op erations on sing le data p oints, acro ss curves, and  also  
includ e  any amo unt o f time  lag  

• Perform  op erations on any com b ination o f sp o t p rices and  fo rw ard  
curves 
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M anage the rapid 
developm ent of 
new deals without 
having to scale up 
your internal 
analytics resources 
 

• Perform  averag ing  over h isto rical and  simu lated  sp o t and  at any 
matu rity o f availab le  fo rw ard  p rices 

K ey system s features 
• Integ rate  easily w ith  any energ y trad ing  and  risk manag ement (ETRM ) 

system and  b enefit fro m seamless d ata transfer and  co nso lid ated  
rep o rting  

• Up lo ad  d ata (includ ing  marke t curves, h isto rical d ata, valuatio ns and  
p revio u s runs) au to matically and  q u ickly 

• M anag e  all yo ur d ata - any p revio u s resu lts can b e  recreated  as all 
d ata is saved   

• M anag e  fo rw ard  q uo tes and  create  fo rw ard  cu rves 

• Exp o rt resu lts and  analyse  risk facto rs w ith  ease   

• Take  ad vantag e  o f extensive  rep o rt b u ild ing  and  p ro cessing  
cap ab ilitie s 

• Enjo y the  flexib ility o f a sp read shee t w ith in an ap p licatio n 
enviro nment p ro vid ing  all the  security and  co ntro ls fo r g o o d  risk 
manag ement p ractice  and  aud itab ility 

M o d els and  m etho d o lo gies 
Lacima’s mo d e ls are  d eve lo p ed  and  imp lemented  b y p eer reco g nised  
exp erts. All stand ard  valuatio n metho d o lo g ies are  availab le: 

• C ho ice  o f u sing  a rang e  o f sing le  facto r and  mu lti-facto r mo d e ls. 

• All p arameters and  fo rw ard  cu rves can b e  easily and  efficiently 
manag ed . 

• All mo d e ls can b e  au to -calib rated  to  h isto ric sp o t o r fo rw ard  p rices 

Deal structuring is a solution in the Valuation & O ptim isation Suite w ithin Lacim a 

Analytics - Lacim a’s groundbreaking application for energy risk m anagem ent, 

valuation and optim isation. Each suite or single solution can be delivered 

individually or com bined seam lessly w ith other suite(s) and solution(s) in Lacim a 

Analytics to create an answ er tailored to your specific needs. 

A b o ut Lacim a  
Lacima is a sp ecialist p ro vid er o f so ftw are  and  ad viso ry services 
d ed icated  to  valu atio n, o p timisatio n and  risk manag ement fo r g lo b al 
energ y marke ts. W e  he lp  yo u  to  maximise  yo u r p ro fit p o tential and  make  
mo re  info rmed  d ecisio ns b y p ro vid ing  to o ls that yie ld  mo re  accurate  
valuatio ns, hed g ing  analysis and  risk exp o sure  analysis fo r p o rtfo lio s o f 
financial co ntracts and  p hysical asse ts. 

C lients o f o ur so ftw are  and  services includ e  structuring , valuatio n and  
risk teams in vertically integ rated  energ y co mp anies, energ y re tailers, 
financial institu tio ns and  larg e  energ y co nsumers in Eu ro p e, N o rth  
America and  Australasia. 
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O ur so ftw are  so lu tio ns have  b een d eve lo p ed  and  imp lemented  b y p eer-
reco g nised  exp erts in energ y analytics, o ffering  an unp aralle led  leve l o f 
exp ertise  and  p erso nalised  sup p o rt. 

Fo r further info rmatio n, visit w w w .lacim ag roup .com  
o r email info@ lacim ag roup .com  

 


