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The most 
comprehensive 
commercially 
available range of 
market and 
probabilistic credit 
risk metrics 
developed 
specifically for the 
energy markets. 
 

Risk Suite 
Suite o verview  
D evelo p ed  b y p eer reco g nised  ind ustry exp erts, Lacima’s risk metrics 
accurately mo d el the w ho le p o rtfo lio , includ ing  the uniq ue b ehavio ur o f 
energ y market p rices, the co mp lexities o f financial hed g e co ntracts and  
the o p eratio nal co nstraints o f p hysical assets such  as fo r p o w er 
g eneratio n and  g as related  facilities. 

U se sto chastic sing le, multi-facto r and  hyb rid  risk mo d els to  calculate 
and  rep o rt all the relevant key market and  cred it-b ased  risk metrics 
availab le. 

Value-b ased  m etrics: C ash  flo w  b ased  m etrics: 

M ark-to -market Revenue-at-risk 
D elta V aR Earning s-at-risk 
H isto ric simulatio n V aR C ash  Flo w -at-risk 
M o nte C arlo  V aR 
Po tential Future Exp o sure 

Business b enefits a nd  key func tio na l fea tures 
• Benefit fro m so ftw are w h ich  is d esig ned , imp lemented  and  sup p o rted  

b y a p eer-reco g nised  team o f risk and  q uantitative sp ecialists 

• Feel c o nfid ent that yo ur thermal, w ind  and  hyd ro  p o w er p lants as w ell 
as g as sto rag e facilities and  p ip elines are fully integ rated  into  yo ur risk 
calculatio ns 

• G ain  a sing le co nsistent view  o f risk acro ss all co mmo d ities, reg io ns 
and  d isp arate ETRM  systems as w ell as p o rtfo lio s that co ntain b o th  
co mp lex financial hed g e co ntracts and  p hysical assets 

• Perfo rm  in -d ep th  analysis w ith  co mp rehensive d rill d o w n to  sp lice and  
d ice b y any attrib ute such  as reg io n, b o o k, co mmo d ity and  
co unterp arty  

• Inco rp o rate yo ur o w n  valuatio n  ro utines and  simulatio n eng ines into  
o ur risk framew o rk o r simp ly use o ur mo d els  

• C o nd uct sensitivity analysis, stress tests, w hat-if and  scenario  analyses 
acro ss p o rtfo lio s 

• Perfo rm  hed g ing  analysis to  d etermine the b est hed g ing  strateg ies 

• M easure cred it exp o sure fo r the p o tential o f d efault o ver user-d efined  
time ho rizo ns 

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

• Benefit fro m  fixed  p rice integ ratio n  tailo red  to  yo ur enviro nment w ith  
no  h id d en co sts 
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Integrate easily 
with any ETRM  
system.  Benefit 
from seamless 
data transfer and 
consolidated 
reporting. 
 

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

• Take ad vantag e o f extensive rep o rt b uild ing  and  p ro cessing  
cap ab ilities 

K ey system s fea tures 
• 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  market curves, h isto rical d ata, valuatio ns and  
p revio us runs) auto matically and  q uickly 

• M anag e all yo ur d ata – any p revio us results can b e recreated  as all 
d ata is saved   

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

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

• Enjo y the flexib ility o f a sp read sheet 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 a nd  m etho d o lo g ies 
Lacima’s mo d els are d evelo p ed  and  imp lemented  b y p eer reco g nised  
exp erts. 

• All p arameters, fo rw ard  curves and  asset d ata req uirements can b e 
easily and  efficiently manag ed  w ith in the ap p licatio n 

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

• All risk metrics can b e imp lemented  w ith  a rang e o f sto chastic sing le, 
multi-facto r and  hyb rid  mo d els 

The Risk Suite is a suite of risk management solutions w ithin Lacima 
Analytics – Lacima’s groundbreaking application for energy risk 
management, valuation and optimisation. Each suite or single solution 
can be delivered individually or combined seamlessly w ith any other 
suite(s) and solution(s) in Lacima Analytics to create an answ er tailored 
to your specific needs. 

A b o ut La c im a   
Lacima is a sp ecialist p ro vid er o f so ftw are and  ad viso ry services 
d ed icated  to  valuatio n, o p timisatio n and  risk manag ement fo r g lo b al 
energ y markets. W e help  yo u to  maximise yo ur 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 yield  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 assets. 

C lients o f o ur so ftw are and  services includ e structuring , valuatio n and  



Lacima Analytics > Risk Suite 

�

 

risk teams in vertically integ rated  energ y co mp anies, energ y retailers, 
financial institutio ns and  larg e energ y co nsumers in Euro p e, N o rth  
America and  Australasia. 

O ur so ftw are so lutio ns have b een d evelo p ed  and  imp lemented  b y p eer-
reco g nised  exp erts in energ y analytics, o ffering  an unp aralleled  level o f 
exp ertise and  p erso nalised  sup p o rt. 

Fo r further info rmatio n, visit w w w .lacim ag ro up .co m  
o r email info @ lacim ag ro up .co m  


