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Independent Valuations
Structured product valuation service with dedicated support and issue resolution
Structured products and OTC derivatives are an important investment class but present their own challenges. 
Popular with retail and institutional users alike they are often employed instead of cash, fixed income or 
direct equity holdings. 

In order to provide full transparency and risk management alongside simpler investments there is a clear 
requirement in many markets to obtain independent valuations for portfolio reporting or secondary market 
pricing purposes. International regulations and standards as well as good accounting practice make a strong 
case for independent valuations in today’s compliance conscious market

Satisfying requirements
• Reporting obligations for UCITS, 

MiFID/MiFID II 

• Accounting standards such as 
IAS 39, FAS 133

• Internal market risk and auditing functions

• Validating pricing information for 
investors such as SEC EIV, IOSCO  
guidelines and EU PRIIPS

Valuation scope
• Equity, fixed income, FX, commodity and credit trades 

all supported

• Accurate pricing curves maintained for underlyings and 
issuer credit risk using FVC’s own techniques and capabilities

• Ability to price all structured products and OTC 
derivatives using the power of Numerix software 

• Intelligent rules engine layer allows new product types to 
be added easily

• Instruments valued end-of-day, monthly or any other 
required frequency
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Key features
• A fully delivered cost-effective service 

• Valuation results,  market data, reconciliation 
and portfolio information

Service backed by FVC: your expert analytics provider
Future Value Consultants (FVC) is a research and analytics consultancy, specialising in independent structured 
product research, derivative valuations and custom index calculation in the UK and worldwide

• Specialists in structured product analysis

• Pioneered concept of independent reporting for institutions and advisers

• Comprehensive market data and extensive modelling capabilities

The benefits of FVC 
partnering with 
Numerix on Nextval
FVC has provided valuation services 
to clients for over fifteen years and 
now by using the extensive Numerix 
model library  we are able to offer 
a more powerful and flexible service

Numerix is globally recognised as 
a leading provider of cross-asset 
pricing and award winning 
analytic solutions

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

• Results delivered by email and available on web portal

• Service proposition designed with strong support 
and issue resolution


