
Devices, systems and methods of testing financial-derivative instruments.
For example, a method may include receiving input information defining a
tested financial derivative instrument and one or more testing parameters
defining at least a back-testing period; simulating results of a plurality
of simulation scenarios corresponding to a plurality of points of time
within the back-testing period, each scenario including a modification of
the tested financial derivative instrument with respect to a point of time
within the back-testing period; and providing an output, which is based on
the results of the plurality scenarios. 


