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  opportunities
maximised

SuperDerivatives® (SD) empowers 

institutions to increase the profitability of their 

derivatives business through a rich offering 

that includes independent pricing, wide 

asset coverage, consistent methodology, 

and unrivalled risk management tools.  

The company provides world-leading 

derivatives solutions to thousands of 

customers in over 60 countries, including 

banks, corporates, fund managers, auditors 

and central banks, giving them peace of 

mind about their derivatives business.
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Why choose SuperDerivatives?

Founded in 2000, SD has become the world’s derivatives benchmark, trusted by thousands of 

customers across the globe to provide prices reflective of the interbank broker market. The widest 

coverage of instruments and asset classes, covering FX, interest rates, equities, commodities and 

credit, has positioned the company as a true market leader and innovator in its field. 

Real-time accurate pricing for all structures through a unique methodology provides a financial compass 

for pre-trade price discovery and post-trade strategy monitoring, from front to middle office. SD enriches 

institutions’ derivatives business by offering a customisable, easily-integrated and multi-asset service 

that enhances productivity, transparency and accuracy throughout the organisation. The unique set 

of solutions enables maximisation of business opportunities by creating and distributing vanilla and 

advanced derivatives strategies and trading ideas across organisations – and to customers – while 

increasing collaboration and productivity.

A web-delivered service gives a set of efficient, trusted and 

independent derivatives pricing, workflow and risk management 

tools, which are constantly updated and enhanced, as well as a 

market-leading portfolio revaluation service.

Benefits include:

>> Cutting-edge technology that enables rapid, market-

reflective derivatives price discovery

>> Comprehensive, independent portfolio valuation solution

>> Comprehensive derivatives coverage - respond more 

effectively to market needs

>> Multi-asset tools – covering FX, interest rates, equities, 

commodities, energy and credit derivatives

>> Risk management – an independent level of assurance 

about derivatives portfolios

>> Market-accurate pricing based on multi-sourced, 

quality-validated data in conjunction with a proven, unique 

pricing methodology and  ongoing market calibration – 

keep customers in tune with the markets

>> Streamlined, efficient and web-delivered for fast, cost-

effective implementation and seamless integration and 

upgrades

>> Flexible and configurable – customise according to 

exact requirements

>> Scalable – expands with growing businesses

>> User-friendly GUI enables users to quickly expand their 

derivatives knowledge

>> Dedicated technical and product support, 24 hours a day
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Cost-effective and productivity-enhancing

SD’s applications and services are implemented using robust, 

scalable, secure, cost-effective and proven state-of-the-art 

technologies. 

The company is a SaaS (Software as a Service) pioneer, 

delivering rich, live and secure applications over the web for 

ease of integration and rapid time to market.

By providing an all-in-one web solution, as well as support and 

training, SD offers fast roll-out and low total cost of ownership, 

compared to in-house or traditional installed systems where 

the cost of infrastructure to keep pace with rapid increase in 

the complexity of traded instruments can be prohibitive.

SD’s solutions remove the typical IT problems that can be 

incurred by software consumers in the traditional client/server 

model, enhancing productivity and leaving IT personnel to 

focus on improving the day-to-day technical operations of the 

company.

productivity 
enhanced
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proven
model

SD’s solutions are enabled by an automated web service based on a unique, market-appropriate and 

certified analytics methodology, ‘The Gershon Model,’ and thousands of market data sources.1 

Unique methodology, proven technology

1 Data sources include: interbank, local brokers, leading global exchanges, interdealer brokers and top data aggregators

Derivatives price discovery process

Calibration
and

Validation
Pricing

Raw
Market
Data

>> Process underpinned by liquidly 
traded raw market data 

>> Multi-sourced from: 
-- Premium data providers

-- Global and local interbank brokers 

-- Global and local market makers 

-- Exchanges 

>> Stored hourly each day 
>> Automated and manual quality 
controls 

>> Transparent, market-accurate 
pricing model 

>> Efficient modelling that can 
generate accurate results in a 
very short time, enabling intraday 
pricing, and utilise limited market 
data for each asset class 

>> Models developed by experts with 
many years’ experience pricing 
options in top tier banks 

>> Methodology aims to accurately 
replicate tradable derivatives prices 
observed in the OTC market

>> Output is calibrated and validated 
vs. current traded prices observed 
in the marketplace
-- Real-time feedback loop from 

interbank broker market and global 

client base of front office traders that 

actively execute using SD pricing 

model 

-- Specifically initiated real-time and 

retroactive testing against real 

performed trades 

>> Automated and manual quality 
controls 

>> Supported by veteran market and 
risk management professionals 
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Complete solutions
for all market participants

SD’s solutions enable opportunity management across all departments, for use by all practitioners 

- including traders, sales, treasurers, risk controllers, portfolio managers, hedge fund managers, 

fund administrators and auditors - allowing them to excel in their derivatives management activities.  

Services include:

Portfolio revaluation services

SD-Revaluation™ is a comprehensive solution for the 

independent revaluation of an organisation’s entire derivatives 

portfolio. Supported by a proven pricing methodology, SD-

Revaluation provides investors with the highest levels of 

transparency and enables them to comply with required 

accounting, auditing and regulatory requirements.

SD-Revaluation delivers fully-automated, same-day revaluation 

of even the largest portfolios, ensuring that users have the 

independent, fair market value of their portfolio as soon as they 

need it.  

entire
workflow
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market
accurate

SD-Mark-to-Market Data™ from SD provides middle and 

back office professionals, risk managers, controllers and 

auditors with ‘on demand’ quality, accurate and independent 

market-accurate risk reference data, facilitating self-service 

revaluation of the complete portfolio and compliance with key 

standards that require the determination of fair market value 

(FMV) of derivatives in all asset classes.

Risk management 

>> Position management

>> Portfolio management 

>> Lifecycle management

>> Analysis

>> Reporting

Productivity and performance

>> Pricing, analytics, structuring

>> Risk management

>> Productivity

>> Collaboration 

>> Distribution and execution 

>> Trade capture and portfolio management

>> Market data

>> Revaluation 

>> Expert advice
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Tel: +852 2273 5830
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Tel: +61 2 9006 1421

Tokyo

Tel: +81 3 5219 1377

www.sdgm.com

advantage
      taken

Customer focus

SD’s experts are available 24 hours a day to offer focused, 

professional advice on strategy, implementation and technical 

support for users’ derivatives business. 

The team of traders, product experts and IT support specialists 

work with institutions to manage business opportunities 

effectively and efficiently through SD. 

To find out more about our range of solutions, contact your 

local sales representative or go to: www.sdgm.com.
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