
Risk Kit Library Map

Callibration
Results

PCA
Utilities for Principal

Component Analysis (PCA)
and

Cholesky Decomposition

KERNEL
Utilities for non-parametric

multivariate kernel regression
Multiple Kernels

BUILDREG
Builds structures for   non-

parametric multivariate
kernel regression using PCA

(SIR).  Estimates all Ito
diffusion parameters  and

market price of risk

QES
Speedup utilities: linear and

nonlinear (quadratic) function
approximation.  Based on

singular value decomposition
(SVD).

QEI
 Generates and validates

results (regression
functions) for Nadarya-
Watson non-parametric

multivariate  kernel
regression.

QES
                  Workbook

REGTEST
            Driver

QEI Verify Output File

PATH
14 multi-factor and multi-currency spot and

forward interest rate models (including
user-defined  models and  foreign

exchange rate models) based on systems
of stochastic differential equations.

  Support for delta, gamma, and vega paths.
Parameter initialization for spot and forward

models (bond prices).

UTILITIES
Date Arithmetic

Debugging Tools

RANDOM
6 Vector  Pseudo Random

and Quasi Random
Generators (Uniform and

Gaussian)

MHISTO
Dynamic histograms with

optimal  bins.  Kernel density
esitimation of histogram (pdf).

Inverse probabilities for
histogram and kernel  pdf.

CREDIT
Markov credit model  based

on transition probabilities and
statistic.  Hedges based on
default and recovery rates

QRA_DLL
                   Windows DLL

QRA
                  Workbook

QRA_DRIVER
            Driver

PRODUCT
Fixed income portfolios of

products:bonds(fixed, float, amortized),
swaps, caps and derivatives : futures,

options(vanilla, digital, barriers).
Value at Risk integrating credit and

multi-currency interest rate risk.
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