The Ultimate Forex Treasury
Risk Management Solution

Designed for Importers and Exporters

“‘Software that thinks like a forex treasury manager”
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Who is Valufin?

Valufin is an independent foreign exchange
risk management consultancy providing forex
treasury advice and services to internationally
trading businesses.

Valufin creates optimal risk management, rate
negotiation, accounting control, reporting and
transparency.

Valufin becomes a management team
member of their customer's treasury function.

Neither a broker nor a price only negotiator,
but a component part of their customer’s
treasury function, performing daily portfolio
assessments

Cournswood House, Clappins Lane, North Dean, Buckinghamshire, HP14 4NW

+44 7773 777495

info@valufin.com
www.valufin.com

Registered in England No. 4764899




frm

forex risk manager

What does FRM achieve for the customer?
FRM informs about the portfolio, opportunities & risks; how to
account for the forex activities, thus providing one version of the truth

. FRM captures exposures to foreign currencies

Annual forecasts

Split to orders

Split to shipments

Split to invoices

Splits or joins to handle other changes

Date changes

Benchmarking rates for performance assessment

. FRM captures forex deals ‘ FRM works out the effective value of every payment and receipt of the
forex deals for the specific exposure, and through determining the effective
Spots .
rate you are able to account for the true value of the goods or services
Forwards purchased or sold
Swaps: extensions and drawdowns
Swaps: rate adjustments The capability of FRM includes:

Forward Derivatives - Knowing the relationship of deals used to pay or receive funds

- Determining past, present and future cashflows and where they belong
- Capturing deals created, and holds the bank paperwork

- Accounting in the balance sheet for future related cash flows

- Calculating the weighted average effective payment or receipt rate

- Determining the relevant balance sheet values and their composition

- Reflecting the income statement realised and unrealised values

. FRM's forex reports
FRM provides Forex Reports ranging from daily action reports,
open positions, revaluations, risk reports, what-if analysis,
benchmarking, maturities to cash flows, etc.
FRM has interactive, drill down, dashboard reports
FRM provides quality Management Information



Three levels of Engagement

‘ Super Administration
‘ Service Provider / Group Head Office
. Company / Subsidiary or Business Unit

Main Operations Menu

Exposures

frm Used to add the Imports and Exports
e Allows for the life of the exposure to change in the way it happens in reality

Forecasts/Budgets >> Orders >> Invoices >> Funds flow

i

List
Search to View / Edit
Matched
Add Primary Exposure
Add Split Exposure
Add Join Exposure
Add Cancellation
Payments / Receipts
Administration

Logout



Allows for all accounting, finance, costing and business needs

Caplured by |Shar Capture Date / Time 05 i w | 20 v y v | 40 v
Exposure Input
Exposure can be bespoke to the User Company = Search By Company v
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Tto 1 Currency Provid
OV
1 to Many Linked FEC e
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Eff Rate

Effective Value



Payments
Effective rates are calculated including swap cash flows
in the past, current and in the future

FRM correlates all the bank deals required to pay or
receive all exposures at a given point in time providing a
"package" reference number and weighted average
effective rate; providing a direct link between a business
transaction and a forex deal.

Bank deals
- Deal being used is sourced:
- Spot
- Draw down
- Maturing forward
- Deals history cash flows, apportioned,
if extensions have occurred
- Deals future cash flows, apportioned,
if draw downs have occurred

Creates the “Effective Payment Rate” which is the true
value of the deal to the business. This often differs to the
value processed via the bank account on the day the
deals are settled

Exposures

- Maturing invoice due

- Split of invoices for partial payment / receipt

- Join of invoices for combined payments / receipts
- Allocations from CFC Account

Trans type

Transaciion Dabe | Time

Company

Business Unit

L=} T
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Total

Total EUR
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Primary Currency EUR Corr Currency GEF

. Rates Corr Values
Benchmarking

Company Cost Rate
Provided on many different levels:

- Company benchmark rates
e.g. costing or accounting rate

Initial Accounting Cost Rate

- Time generated rates Sales Cost Rate
e.g. spot on shipment date
- Action related rates Linked FEC Rate

e.g. effective payment rate

. A Reval Cost Rate
Benchmarking statistics:

FRM allows for benchmarking against 15 different
parameters that will therefore provide information such as
profitability, opportunity management, risk control, realised

Spot Rate on Order Date

profit, costing rate returns and what if analysis

Information -

- Value of receipt to business

- Cash Flow through bank

- Realised Profit

- Cost of delayed receipt

- B/S - cash flow entries

- Sales dept - P/L

- Variance from first FEC

- Diff versus covered strategy

- Diff versus uncovered strategy
- Revaluation values

- Hedge accounting information

Spot Rate on Shipment Date
Spot Rate on Transfer of Risk
Spot Rate on Invoice Date
Spot Rate on Del / Rec Date

Order to Pay Date - Initial Calc
FWD rate

Order to Pay Date - Adjusted
Calc FWD rate

WA Deal Rate at Payment
Spot rate on Actual Pay Date

WA Effective Payment Rate




frm

forex risk manager

Super Administration Home

Super Administration, controlled by FRM, include:
- Available Currencies

Super Admin User

- Currency pairs, and their rules Service Provider
- Cross currencies, and their rules

- Market spot rates CI.IITEI"ICY Rules

- Market forward rates

- Country specific holidays and working days Currency Pairs
Market Rates
Holidays
Reports
Logout




Reports - Bank Deal Maturities
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Reports - Exposure Maturities
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Dashboard Reporting Vi Valufin - Bank Deal Overview (Value Date) - o

Dashboard choices: v e e B e e [ o] [ |
) = SR [T Dealer A &
FRM allows sourcing of data that * Tonal & Dealer B i EuR 2 2
. EESS 7 Dealer C ¥ usp L] 57
allows the user to see high level ' i bealer b i 248 F i
H H b L] Dealer E ] Total EL] 4 3 L]
results which delivers to the user, Tih & e N
drill down to the next level or oo, - Dealer &
i i ) :_' 2 Dealer H
review sourced data in listed 2 - Total o
format. s i
05 1
@ |
Operation: . T
- Global filters - : — - —p-
M. of Dheals ard GEP Tuirseer (Wl Turnower Deal GEP Valae and No, of Deals firom 2009 by
- Page filters Sevvre Provedes No. ol Tutrwwver Deal Tusnoves Deal -
. . Darals BP Vakure CEF e
- Multlple filters {abuse Duate] [Yabur Dite
. Tudrwalifin com T
- Drill down = wyz 3 [ EaEmiEE ] i2 [. 407836
- High level i e
- Further information on filters
- Drill to the detail
- Export data
]
LY

As Creative as your Imagination



Valufin - Bank Deal Overview (Value Date) - 0

" b
A Deale A Primary Curr below,
Bank A 1859 G 437 Corr Curr 10 right
Bank B -] M 180 CHF 1 1 ]
Bank C ¥o M 215 CHNH i 1
Bank D -] it 17T EUR 120 7 127
Bank E 1 ke 19 Gap i 5 29 1 1%
Bank F 1 o oo ush 1 & a3 a2 33 1,825
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L.
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N A =

=
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No. of Deals and GEP Tumowver (Value Date)

Service Provider

Turnover Deal
Gl Vishsr

fu@valufin.com

Vabue Date]
-

B

= L

Turrcrves Deal
GEP Vahse
[Wadue Date)
-

0 550404
W izcsc0
| & ¥,

£144, 269

Turnowver Dieal GRP Value and No. ol s (from 2019 by Value Date)




Bank Deal Details

uons

Trans Code

F Dazals

S5A-LM
S5A-LM
s
:'Tﬁ
FZ-OF
76

TG

Trams Status Prumary Purits

Rl Curr iy
45215 B 03/03/2020  B14422 B 05,/03/2020 S0 T1.850.00 71,850.00 12773 CLDGD0 12771 GEP -56.251.47
B46004 EDFS 060372020  B14438 # 0603/2020 S0 7.700.51 T.700.91 1.2648 00000 1.2648 GBP B 028 B4
B45000 € Of03/2020  B14438 ® 09032020 ush 4508442 4508442 15300 00000 153021 ZTAR TE054.67
846278 EDSS 09/03/2020  B14450 w 09,/03/2020 usD -8.55295 -8.552.95 12701 L0000 12701 GBP 6734.08
B45280 EDSS 09032020  Br4452 ® 09 03/2020 ush «41.000.00 -4 1, 00800000 1.2588 CLO000 1.2588 GBEP 325070
B45TES NS 10032020  Bi4524 P 11,03/2020 usD A2000.00 A2, 000, 0 1.3000 QLOGOG 13000 GBP 3230768
46768 IS 100372020 14526 # 120372020 ush 4730000 A7 300.00 1.3000 0.0000 13000 GEP 1638462
B4TO6S  EDSS 11,/03/2020 B14537 " 120372020 usD -39, 150017 -39.150.17 1.2756 L0000 12756 GBEP 3069157
B48580 EES 18/03/2020  EV4667 e 18,/03/2020 usD -81,000.00 -8, 0000 1.2958 CLOO0a 1.2958 GBP 7022689
BS0426 EDFS 25/M03/2020  E14TEE P 25/03/2020 S0 P6.000.00 96,000,00 1.3027 QU000 13027 GBP 73.683.10

~ = —

Primary Curr bele

Coer Curr to right

usD 8 1 10
Total 2 1 10

N

Ciatus Mo, of

Deals

Turncver
Primary Trans
Value

Turncver Dieal  Awve Deal Size

GBP Value

(GRP
Turmoener)

32.307.69
36,384 .62
30,691.57
70,226.89
T3,503.10

15,3021

1.27T1
1.2588
1.3000
1.3000
1.2756
1.2958
1.3027

[ Transaction Date |
—

—

Walue

2020

10




24 months by Trans Date)

No. of Deals and GBP Turnover (rodlin

g8 % g B §F 5 5

Currency
Pair
USDGEP
UsDZAR
EURLSED
EUR-GEP
GBP.LISD
GBFEUR
EURZAR
AUDGEP
CADGEP
LARGEP
GRPAUD
IFY-ZAR
LSDHEUR

Total

Overview

Prirmary
Tusrnewaer
B4 233362
119,573,331
7241850
28571406
5.321,685
5,387,000
B.683,618
2.583,593
1,455 306
23382154
400,254
6,108,980

& 365,000

Cosr Turmower

£3,605, 744
1,735.802.284
B2.E82509
24825959
6957475
6,383,001
126,241,115
1,502.855
B72.183
1289695
Tad 369

B44 588
3,883,953

GRF Tumower

ERE5ERTE
e3saEaEs |
84121839
B e
53727
Isse7023
Frso035
1,430,107
EBT2968
E1.32210
£400.257

E44 841
fa.a37 006
L277,420,751

fve Deal Size
(GBP Tumover)

£70,854
£143184
£189,150
E104. 557
£98.551
9153
£320,431
£55,588
E31,177
E65.550
£25ms
£5,406
E429 626
L8657

Deal Partrers

Tower Trage Group
Messtra Seraces (UK) Lid

[siu
Bibl
Oby
Ml
Col

Haome Curr

1687 Multiple
1130 ush
510 ush

p. T GBP
£50 GER

Uk 568 ZAR
503 GEP
ane ZAR
(2 ZAR
fas ZAR
fsr ZAR
i GEP
138 GER
Joo ZaR
b3

Harme Tumder
Value

42195548
93,825,425
20,782,190
6.353,567
242 086,604
4221983
117.582. 786
15,664,262
B6B03, 175
758,656,213
ada 28T
633673
4942 6EH

All pairs
selected




Reset

@ Definitions

M’ Overview —>  Detait @ Back

LR LRSI G 01/01/2019  31/12/2020 Value Date 01/01/2019  31/12/2020

@ Turnowver Deal GEP Value @ Mo, of Deal @ Turnover Deal GEP value (Value Date) @ Mo. of Deals

= % = o o .

W } Fof L = 4 3 o

#Aove Deal Size (Primary Val) Lale Mo, of Deals Cummency Pair | Mo, ol Deals | Ave Deal Size (Pimary Val) | W Ave Deal Rate Trans Code

USDHGER i 72,260 : - USDGER 74,256 1.3322
USDHUSD 19,048 1.0000
USD:ZAR 100,563 16,0787
EUR-GEP 130 11632
ZAR:USD ; 2003196 15.0682
CHFEEUR 3.000 1,1340

LSDEUSD 7 19,048
USDETAR ) 65,961
EUR:GEP §7 29,273
ZARUSD 1.984,882
CHFEUR

More Deal jeighted Ave

ﬁ*lﬁﬂﬁﬁﬁﬁi‘

[(Primary Tras -EN_'.:I Rate

"

| FEASEE
7454400
£58.248
£40,538.109

B :7as703s
£58,248

£

S TR PO TR mw#uﬁﬁﬁﬂgﬁi

S W b O R T




Other Reports

Accounting

Profit and Loss
Cash flows

CFC statements
Balance sheet
Realised values
Unrealised

Profit per Invoicing

Risk Management
Benchmarking

Open Position

Open Time windows
Currency pair matching
Base currency net positions
Order management

What If Analysis

Operations

Bank Deals
Exposures

Maturities

Orders

Invoices

Customer / Supplier
Reconciliation support

Senior Level Reporting
Finance Head

Board

Year end

Auditors

Pricing of FRM

. Effectively priced

No hidden costs

SaasS fee includes all upgrades

Components that determines the monthly retainer:

Basic SaaS Fee

Group or Company Level
Number of Companies
Number of Business Units
Number of Users
Permission combinations
Reporting combinations
Dashboard



In Summary

frm - FRM is your right hand support for all of the team
forex risk manager - Meaningful information for operators, managers, oversight, decision making to Board

- Constant upgrading of the system with our own developers
- Bespoke requests handled at no charge

- You have full visibility of the “truth”

- All questions answered

Valufin Ltd ¥ [

Cournswood House, Clappins Lane, North Dean, Buckinghamshire, HP14 4NW
+44 7773 777495

fx@valufin.com
www.valufin.com

Registered in England No. 4764899




