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Your challenges as a Financial Markets Professional 

  

Present your 
customer synthetic 
exposure of the 
product 
sensitivities 

Ensure that you 
constantly challenge the 
counterparties you work 
with, and that they 
follow best market 
practice regarding 
valuation 

Demonstrate a 
deep knowledge of 
the structured 
products you offer 
to your clients 

Explain the various 
components of the 
price and its related 
variations 

Ensure solutions of 
investments are 
trustworthy and 
fairly priced 
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Your 
Challenges 
around OTC 
Derivatives 

  
Capital Markets 

workshops 
services 

  
Independent 
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    Independent 
Cross-Valuation 

Assistance to 
Trade Structuring 



 
Our Trade Structuring Assistance solutions 

 
Our Valuation Analytics solutions 
 
 
 
 
 
 
 
 
 
 

 
 
Our contacts 
 

 
Xavier Zaegel  
Partner | Capital Markets 
& Financial Risk  
+352 451 452 748 
xzaegel@deloitte.lu 

 Fabian De Keyn  
Senior Manager | Capital 
Markets 
+352 451 453 413 
fdekeyn@deloitte.lu 

  

  

Deloitte Luxembourg 
560, rue de Neudorf 
L-2220 Luxembourg 

Tel: +352 451 451 
Fax: +352 451 452 401 
www.deloitte.lu 

The Instrument Overview describes all of the product characteristics, the pricing methodology in 
place by our services and the main risk drivers of the product’s valuation. Moreover, it helps you 
to obtain a deep understanding of the structured products under your management 

The Discrepancy Analytics report provides you with various metrics and thorough analysis of 
the valuation results, including a full historical price comparison so that you can challenge 
your counterparties. Addtionally, we carry out stress scenarios of the main risk drivers to 
ensure that the price is fairly stated  

The Sensitivity Analytics report gives you a synthetic view of the impacts of the main risk 
drivers on the product’s price. It highlights the product’s sensitivities to each market 
parameter and performs hypothetical and historical stress tests to assess the behaviour of the 
instrument under specific market conditions 

The P&L Decomposition Analytics report tracks and explains on a regular basis, the P&L 
evolution of the instrument, given the product’s sensitivities and actual market movements, it 
breaks down the various price components, decomposed per risk driver 
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Deloitte is a multidisciplinary service organisation which is subject to certain regulatory and professional restrictions on the types of services we can 
provide to our clients, particularly where an audit relationship exists, as independence issues and other conflicts of interest may arise. Any services we 
commit to deliver to you will comply fully with applicable restrictions. 
Due to the constant changes and amendments to Luxembourg legislation, Deloitte cannot assume any liability for the content of this leaflet. It shall only 
serve as general information and shall not replace the need to consult your Deloitte adviser. 
 
About Deloitte Touche Tohmatsu Limited: 
Deloitte refers to one or more of Deloitte Touche Tohmatsu Limited, a UK private company limited by guarantee (“DTTL”), its network of member firms, 
and their related entities. DTTL and each of its member firms are legally separate and independent entities. DTTL (also referred to as “Deloitte Global”) 
does not provide services to clients. Please see www.deloitte.com/about for a more detailed description of DTTL and its member firms. 
Deloitte provides audit, consulting, financial advisory, risk management, tax and related services to public and private clients spanning multiple 
industries. With a globally connected network of member firms in more than 150 countries and territories, Deloitte brings world-class capabilities and 
high-quality service to clients, delivering the insights they need to address their most complex business challenges. Deloitte’s more than 220,000 
professionals are committed to making an impact that matters. 
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