MULTI-ASSET PORTFOLIO SIMULATION (MAPS)

ABSTRACT
An exemplary system according to the present disclosure comprises a computing device
that in operation, causes the system to receive financial product or financial portfolio data, map
the financial product to arisk factor, execute arisk factor simulation process involving the risk
factor, generate product profit and loss values for the financial product or portfolio profit and
loss values for the financial portfolio based on the risk factor simulation process, and determine
an initial margin for the financial product. Therisk factor simulation process can be afiltered

historical simulation process.
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