
METHODS, SYSTEMS AND COMPUTER PROGRAM PRODUCTS TO
FACILITATE THE FORMATION AND  TRADING OF DERIVATIVES
CONTRACTS  (err)  Abstract This invention relates to
methods, systems and computer programs to facilitate
the formation trading and risk man- agement of
derivatives on one or more underlying. It innovates in
the following areas: 1. The decomposition of any
derivatives  contract into fundamental building block
structures called basis instruments in a multi-period,
multi-securities market. 2. The in- corporation of
supply and demand price sensitivities in the pricing
of derivatives contracts. 3. The incorporation of
credit risk in  the pricing of derivatives. 4. The
development of methods, systems or computer program
products for the accounting of derivatives  contracts
in compliance with FAS 133 or IAS 39. 5. The
development of methods, systems or computer program
products for the  pricing of derivatives. 6. The
development of methods, systems or computer program
products for the risk management of deriva- tives. 7.
The development of methods, systems or computer
program products for the trading of derivatives
whether in organized  exchanges or in over-the-counter
(OTC) markets. 


