
 
 
 
 
 
 
 

 

 
 

FMR Consulting 
F.M.R. Consulting designs and produces quantitative finance software 
products, and provides software consulting on finance-related projects. 
Our products and services address pricing, market analysis and risk 
management areas, with specialized functionalities for bonds (both sim-
ple and complex structures), rate derivatives and exotic options on 
several securities. Our customers are banks, pension funds, insurances 
and all institutions that need financial calculation tools. F.M.R. Consulting 
offers efficient solutions both for front office operations, where real time 
calculations are at a premium, and for back office procedures. We pro-
vide scalable solutions from standalone Excel based configurations to 
the most demanding C++ client-server systems for real time multi-
market contribution. 
 
 

Organize your Data 
F.M.R. Consulting has developed a suite of open and integrated data-
base systems that allows you to manage and organize the complex data 
sets associated with quantitative finance. Our systems are flexible, to 
accommodate for the ever-changing needs of exotic securities, inte-
grated, to exchange data and achieve a higher synergy, and open to ex-
ternal systems, such as proprietary database or third party data vendors. 
 
 

Analyze the Market 
F.M.R. Consulting develops financial analytic libraries and quantitative 
tools that dramatically increase your decision-making capability. Our 
software allows you to analyze static or real time market data, performing 
risk/return valuations, relative value analysis, pricing, “what if” simula-
tions, z-scores and more.  
Practitioners use our financial libraries for pricing, risk management, 
market analysis, trading support, middle and back office applications. 
Every time a reliable, fast and easy-to-use financial analytics system is 
required, F.M.R. Consulting has the solution. 
 
 

Quantify your Risks 
All pricing models provided by F.M.R. Consulting financial libraries are 
endowed with a full set of sensitivities for the relevant risk factors. 
The high efficiency and wide securities coverage of F.M.R. Consulting 
analytics and pricing routines allows for usage within enterprise wide risk 
management projects. 
Leveraging on our historical databases, we provide software tools for an 
effective credit risk analysis. 

 
 
 
Standard Software products 
·  Financial analytic libraries. 
·  Data warehousing systems. 
·  Financial calculation servers, for 

RT (quoting), back office, web 
applications, etc.  

 
Services 
·  Complete product support 

(installation, help desk, training). 
·  Custom application development 

and integration. 
·  Education on finance-related 

topics. 
 
 
Database systems Highlights 
·  Static data, calendars, calcula-

tion and market conventions; 
·  Historical data framework; 
·  Rating system database; 
·  SOAP based integration tools; 
·  Automatic update procedures 

from major data providers. 
 
 
Analytics Highlights 
·  Built in connection with securities 

static data repositories; 
·  Support for corporate bonds, 

complex FRN, exotic structures 
and rate derivatives; 

·  Calculation conventions for gov-
ernment bonds, emerging and 
high yield markets; 

·  Integration with historical data. 
 
 
 
Risk Management Highlights 
·  Wide range of sensitivity pa-

rameters associated to pricing 
models; 

·  Highly efficient pricing models, to 
be integrated in the risk man-
agement system of choice; 

·  Support for credit risk analysis. 
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FMR4000 
Object oriented analytic library framework, for the valuation of complex 
securities. The package includes a C++ analytic library (FMR4000 Lib) 
and a database system to hold security structures (FMR4000 DB). This 
innovative system efficiently manages all the complexity associated with 
structured bonds allowing single-function-call valuation for most securi-
ties. Thanks to its built in flexibility, FMR4000 may be easily customized 
to value new instrument categories. 
 
 
FMR HDF 
Data warehousing system for financial historical series management. The 
package includes modules for automatic data collection, batch or on 
demand data manipulation and data redistribution. FMR HDF also in-
cludes a web based navigation interface, an Excel client for data analysis 
and charting plus a web services interface for data diffusion. 
 
 
FMR Pricing Engine 
Highly efficient client-server system for automatic real-time quotation 
in a multi-market environment. FMR Pricing Engine adopts financially 
consistent quoting strategies to produce benchmark-driven reference 
prices. Leveraging on third party connectivity platforms, the system en-
ables a reduced number of market makers to safely and efficiently control 
market quotes for hundreds of securities. 
 
 

 
 
 
 

Financial Skills 
Bonds 
·  Government Bonds (including 

Emerging markets) 
·  Corporate Bonds 
·  Eurobonds 
·  Structured notes and bonds 
REPO 
Derivatives 
·  Futures 
·  Options and Warrants 
·  Rate derivatives (cap, swaptions, 

American, exotic) 
·  Stock (standard + exotic) 
·  FX (standard + exotic) 
Interest Rate Curve Models 
·  Bootstrapping 
·  Cubic Spline 
·  BDT 
·  BGM (multifactor) 
Analysis 
·  Pricing 
·  Risk/return valuations 
·  Sensitivity 
·  Credit scoring 
 
 
Technological Skills 
Software Languages 
·  Object oriented C++ 
·  Visual Basic 
·  C# 
·  T-SQL 
Operating systems 
·  Windows 
·  UNIX/Linux 
IT Systems 
·  ASP, ASP .NET 
·  COM/COM+ 
·  SQL Server 
·  WEB Services 
Connectivity & Data Providers 
·  LIST Group FastTrack  
·  Reuters (SSL, DDE) 
·  Bloomberg (DDE, ActiveX) 
·  TIBCO Rendezvous 
Interfaces 
·  Excel 
·  C++ 
·  Visual Basic 
·  .NET 
·  FastTrack 
·  SAS 
·  Matlab 


