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Independent Valuations

FVC Nextval is a flexible and fully supported derivative and structured product valuations
service for fund managers, administrators, financial advisers and bank auditing groups.

There are many uses cases for independent valuations ranging from automated
price feeds of large product sets through to expertly supported services for buy-side
firms needing price reconciliation and intelligence on their portfolios.
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To serve this market FVC has built a large suite of financial models
powered by accurate pricing data from multiple feeds.

Key Features Benefits

« Equity, fixed income, FX, commodity « Cost effective outsourced service

and credit trades supported
PP « Valuation results and market data delivered

« Ability to price all structured products by API or email and available on web portal
and OTC derivatives . . .
« Satisfy requirements under MiFID II,
« Greeks, VaR and bespoke portfolio metrics AIFMD, UCITS, IFRS9
« Accurate pricing curves maintained « Strong client support from experienced analysts

for underlyings and issuer credit risk . . .
« Full issue resolution and price challenge

« Scalable bulk upload and delivery available process available
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Using FVC Nextval

The Nextval valuations service is completely integrated with our other core solutions. Clients can
upload product terms through our API or portal for large portfolios or submit spreadsheets and
termsheets to us directly.

We run high volumes of many thousands of Wﬁm ™ T
product valuations to provide prices, Greeks and .

other calculations. The service can be used as a [ e e [P SO
cost-effective independent price feed or with a
traditional support model of issue resolution.

FVC has created a comprehensive range of
in-house models to price all types of derivatives
and structured products. This model library has
been continuously developed and extended
during the 25 years of our valuation service.

All models have been thoroughly tested and
verified through internal and client usage.
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We continue to improve our methodologies and
widen our capabilities to stay at the forefront of
this market.

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
« Longtrackrecord in providing creative solutions in financial analysis

« Servingclients in the UK, Europe and North America

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