
Structured Products Stress Testing
Stress testing structured products prior to issuance has become an important

part of new product pipelines. Banks and distributors use this analysis
to satisfy regulatory requirements and demonstrate best practice.

The FVC stress testing system is established as the most widely used and market
leading tool for independent calculations and complete workflow management.   

   

Key Features
• Wide coverage of product types with 

 regular upgrades and product extensions

• Support of Equity, Fixed Income and 
FX asset classes 

• Fast Monte Carlo simulations using 
historical data  

• Customisable report content 

• Intuitive self-use portal and full API functionality 

• Dedicated support team 

• Fully transparent and documented system 

Benefits
• Significantly improves your issuance procedures 

and strengthens governance

• Addresses FCA, Consumer Duty, MiFID, PRIIPs 
and FINRA requirements 

• Established system providing robust 
independent calculations 

• Removal of your internal analysis burden 

• System regularly updated with regulatory 
and market developments 

• Access to our company expertise and experience 
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Service Backed by FVC
FVC is an analytics company specialising in structured products. Its core services are stress testing, 
independent valuations, portfolio solutions and lifecycle analysis

• Recognised experts in structured products 

• Robust, high performance and fully supported systems

• Long track record in providing creative solutions in financial analysis 

• Serving clients in the UK, Europe and North America

Using the FVC Stress Testing System
The FVC stress system is available both as a portal and as a fully featured API solution. We launched 
this service in 2013 in response to client demand for external expertise for this critical governance 
function. Since that time our clients have relied on us to deliver an efficient solution that grows with 
regulatory and market developments.  

Portal
The portal has an intuitive interface allowing rapid entry of products and instant analysis. Users can also 
upload products via spreadsheet in bulk. The system has comprehensive product entry validation and 
results are shown in detail with supporting information. 

API
The API solution allows automatic 
submission of products and 
retrieval of the report output. 
Our service can be completely 
embedded into your workflow, 
saving time, allowing greater 
volume and improving accuracy. 
Both methods of usage are entirely 
interchangeable aiding support 
and trouble shooting. 

For more information or to request a free trial please contact us
stresstesting@futurevc.co.uk  •  UK: +44 20 3384 1450  •  US: +1 646 810 3887
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