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Market represented by generic non-linear risk factors, not just returns

Market distribution fully general, not just normal

Market reference model fully general, not just based on equilibrium 
assumptions

Views/stress-testing on any function of the market, not just linear 
combinations

Views on any feature, not just on expectations: median volatility, 
correlations, tail-behavior, …

Views are equalities and inequalities: ranking is possible

Optimization is fully general, not just mean variance: mean-CVaR, 
mean-VaR, …

Repricing is not necessary: complex derivatives handled
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