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Tel : +41 79 655 11 87
e-mail :deram@deram.com


especially conceived for the 

Collateral Management
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Commodity Trading Companies


This documentation is strictly confidential and cannot be handed over to third parties
without the consent of DERAM SERVICES SA


         

SIGMA CTRM is conceived for the Treasury and Operations of commodity trading companies



Special emphasis is given to:


· Bank movements
· Bank positions
· Counterparty movements
· [image: ]Counterparty positions
· Cash flow forecast
· Credits Lines usage 
· Letter of Credits
· Physical book
· Daily/ monthly P&L
· Hedge Book
· Integrated workflow for authorization of payments of invoices 
· Automated export of each movement to the accounting
· On-line tracking of physical movements (cargoes, trains)







Strategic choices for your Treasury / Operation department that will change your daily work
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· Automated daily update of commodity prices, Futures and Forex






[image: Macintosh HD:Users:tonyzanetti:Desktop:Capture d’écran 2016-06-09 à 16.03.58.png]


· Automated daily evaluation and P&L of each position “marked to market” with latest commodity and future prices integrating the associated hedge
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· Daily forecasts of cash flows associated with bank accounts
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· Daily balances and credit line usages with banks and intercompany loans

· Handling of sub-credit lines
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· Synopsis view on operations with purchase / sale operations and hedges
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· Visualization of the whole trading operation with Deal sheet, Contract, Operation, Invoice, Loan, Hedge
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· Counterparty positions with flexible presentation and sorting
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· Follow-up of physical position tracking of cargos, trains and trucks
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· View of credit Line and sub-credit line usage for banks and counterparties







[image: Macintosh HD:Users:tonyzanetti:Desktop:Capture d’écran 2016-06-09 à 16.43.45.png]


· Hedge book giving overview of each hedge sorted by type of future and future contracts, with drill-down possibilities to view details
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· Integrated workflow for invoicing and attachment of invoice with operation 
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· Integrated workflow for authorization and execution of payments including reconciliation with bank account
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Flexible and open for the future  

· GUI’s for portable devices

· Can be interfaced with other systems








Automation and exception handling
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· Automation of routine work
· Reminders and alerts for critical events
· Alerts for up-coming events
· Tracking of all interventions with audit trail




Customizable Reports


· [image: ]Bank, Type of Credit Line, Cash
· Loans
· Counterparties
· Purchase / Sales operations
· Hedge Positions
· Report on cash / Loans
· Positions by bank
· Exception reports
· Reports for Audit








[image: ]Secured information sharing

· Access via intra or internet
· Log-in control via passwords
· Multiple languages via Google Chrome translate feature 





Supported Market Data Feeds
[image: ]
· Client defined feed handlers
· Interface with Platt’s on demand
· Excel sheet importer
· Connected to all stock exchanges world-wide via 
· Bloomberg Data License
· Reuters DataScope Select
· Telekurs VDF | IPS| VDF Flash




[image: ]Easy transition to SIGMA Treasury

· Initial load of your legacy data into SIGMA
· Historic of all your data from day 1
· No installation on your desktop
· Help-Desk


For more information, please contact:

DERAM SERVICES SA
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Futures

Futures Prices ™

Brent June 2016 $40.9 16.05.2016
Brent June 2016 $41 17.05.2016
Brent June 2016 $41.1  18.05.2016
Brent June 2016 $41.1  19.05.2016
Brent June 2016 $41.2  20.05.2016
Brent June 2016 $41.3 21.05.2016
Brent June 2016 $41.3 22.05.2016
Brent June 2016 $41.4 23.05.2016
Brent June 2016 $41.5 24.05.2016
Brent June 2016 $41.5 25.05.2016
Brent June 2016 $41.6 26.05.2016
Brent June 2016 $41.7 27.05.2016
Brent June 2016 $41.8 28.05.2016
Brent June 2016 $41.8 29.05.2016
Brent June 2016 $41.9 30.05.2016
Brent June 2016 $42 31.05.2016
Brent June 2016 $42  01.06.2016
Brent June 2016 $42.1  02.06.2016
June 2016 July 2016 August 2016 June 2016 July 2016 August 2016

Brent Brent Brent ICE Gasoil ICE Gasoil ICE Gasoil

$42.1 $44.7 $47 $447 $447 $447
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DashBoard Trade Payments
P&L DETAILS
Back Strategy: Nigeria whedge Day: ] Bport
A B c o E F G H 1 3 K L

i

2 [ OPERATION P&L

3

4

5

6 | FOB Rotterdam Gasoil 42700 5000 $213500000 InFlight | FOB Rotterdam Gasoil 547500 595000000 In-Flight

7| Total Position Locked-in 5000 $213500000 Total Postion Locked-in 595000000

8 | Gross Profit Locked-In 50 ‘Gross Loss Locked-In $ 1'185000.00

9

10| Short Position 50 0 50 Long position 542700 3000 §128100000

11 | Profit after Short Position 5000 $96000.00 Loss after Long Position 5000 50

12

13 [ FINANCIAL P&L

14 | Financial Cost Finaneial Income

5| e 50 Lc 50

16 | Insurance 50 Insurance 50

17 | Inspeetion $750000 Inspection 50

18 | Outtum_Quantity 50 Outtum_Quantity 50

19 | Brokerage 50 Brokerage 50

20 | Finance $500000 Finance 50

21 | Freight 55000000 Freight 50

22 | storage 50 Storage 50

23 | Quality 50 Quality 50

24 | Total Financial cost 56250000 Total Financial Income 50

25 | Financial Cost/ Earnings $ 62500.00 50

2

27 [ Total expenses $2197500.00 “Total earnings 95000000

25 | Total Liabilities $2197500.00 Total Equity $2231000.00

29 [ Total Profit $33'500.00 Total Loss 50

30 [ Grand Total $2231000.00 $2231000.00

31 [ Hedge effect $-5'590.00

32 | Overall Profit with Hedge effect $27910.00 ‘Loss Profit with Hedge effect 50

E)

3 [Hedge

35 | Physical position long 3000

36 | Hedge contracts necded 30

37 | Hedge contracts in book 0

38 | Hedge coverage short by Hedge coverage long by 0 |

39

o Hedge ID ‘Value Date - Number of Lots  Purchase Price  Purchase Value Sale Price Sale Value  Balance of Future Market Total Hedge DfTo

Lots Price  Balance __ Market

41 1 06062016 50 0 0 50 10 June 2016 w141 443640 3770
2 2 06062016 50 0 0 50 el July 2016 w741 40850 819
a 3 06062016 50 0 0 50 et August2016 44741 491150 -100L
2

5

3
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Trade Strategies Payments Reports Admin

BANK ACCOUNT STATEMENT

Search

SelectBankAccount: [ g or Currency: [ & Fom: 05032006 | To: [12.06.2016 [ W
Bee

13.062016 | 10.06.2016 | 08.06.2016 | 07.062016 | 03.062016 | 02062016 | 31.052016 | 30052016 | 27.052016 | 26052016 24052016 | 23.05.2016
Starting Balance 0.00

Sum of all daily
movements

Ending Balance 1'131'000.00
Starting Balance -21'000.00 0.00

Sum of all daily
movements

Ending Balance -1'000.00 -21'000.00
Starting Balance -4'847'250.00 -7'050'000.00 -2200'000.00 0.00

Credit Suisse UsD Sum of all daily
Genéve Loans USD movements

Ending Balance 9'488.45 -4'847'250.00 -7'050'000.00 -2'200'000.00
Starting Balance -2'920'250.00 3'698'500.00 5'958'750.00 -3'531'250.00 952'500.00 2'500.00 -5'000.00 0.00

Credit Suisse UsD Sum of all daily
Geneéve USD movements

Ending Balance -7'776'988.45 -2'920250.00 3'698'500.00 5'958'750.00 -3'531'250.00 952'500.00 2'500.00  -5'000.00
Ctarting Ralance. 000

BCV Geneva USD usb 1'131'000.00

BCVLausanne USD  USD 20'000.00 -21'000.00

4'856'738.45 2'202'750.00 -4'850'000.00 -2'200'000.00

-4'856'738.45 -6'618'750.00 -2'260'250.00 9'490'000.00 -4'483'750.00 950'000.00 7'500.00  -5'000.00
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Loans Dashboard

Today's Global Credit Line usage Credit lines

CS Credit Line Secured 0.00 0.00 % 30'000'000.00
CS Credit Line Unsecured 4'850'000.00 2425 % 15'150'000.00
UBS Credit Line Secured 23'500'000.00 117.50 % -3'500'000.00

UBS Credit Line Unsecured 0.00 0.00 % 10'000'000.00

Credit line usage day-by-day

\

v 4'850'000.00

—_—

/

//

A 23'500'000.00





image12.png
&P SIGMA CTRM

DashBoard Trade Strategies Payments Reports Admin
Select Strategy
Strategy:
PURCHASE OPERATIONS SALE OPERATIONS
Id Percent Amount Description Side Id Percent  Amount Description Side
Purchase operation with Counterparty: Nigeria Co,, 6 100 95000000 Sale operation with Counterparty: China Co., quantity:2000.000MT g\
7 100 60000.00 quantity:5000.000 MT of FOB Rotterdam Gasoil 0.1%, Status:  Purchase 2 g

of FOB Rotterdam Gasoil 0.1 %, Status: In-Flight
In-Flight

Russia, Artic Contaner Vessel Noisky Nkl
iy

HEDGE
Id  Percent Description Side
1 100 Hedge with Future Contract: ICE Gasoil, with Expiration Date: June 2016, Status: InFlight, Remaining Contracts: -10, Status: In-Flight ~~ Sale
2 100 Hedge with Future Contract: ICE Gasoil, with Expiration Date: July 2016, Status: InFlight, Remaining Contracts: -9, Status: In-Flight sale
3 100 Hedge with Future Contract: ICE Gasoil, with Expiration Date: August 2016, Status: InFlight, Remaining Contracts: 11, Status: In-Flight ~ Sale
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DashBoard Trade. Strategies Payments

TREE VISUALIZATION OF THE LINKS BETWEEN OBJECTS

Search

Strategy: Object Type: [Gperaton Purchallidl Choose Visualzation: ) Show Cash Movements ] Collspseall

&
& e ot capny: it o, St SO T o ot G 01%, 5t o
&
Sale operation with Counterparty: China Co., quantity:2000.000 MT of FOB Rotterdam Gasol 0.1 %, Status: In-Fiight
S
Loan with Bank CSGE for an amount of 2200000.00 USD, Stat Date: 2016-05-2¢, End Date: 2016-06-02, Status: In-Flight
N ‘ Sale operation with Counterparty: China Co,, Qu2ntity:2000.000 MT of FOB Rotterdam Gasoil 0.1 %, Status: In-Fiight
/0. Hedage with Future Contract: ICE Gasol, with Expiration Date: Jne 2016, taus: InFlgh, Remaining Contracts: -0, Satus: n-ight

/0. Hedge with Future Contracts ICE Gasol, with Expiration Date: Juy 2016, Status: InFight,Remaining Contracts: -, Satus: n-Fight

Ve

7©,, Hedge with Future Contract: ICE Gasoll, with Expiration Date: August 2016, Status: InFight, Remaining Contract: -11, Status: In-Fiight

Tnvoice, amount : 50000.00, Status: Tnvoice Received
Tnvoice, amount : 7500.00, Status: Invoice Received

Invoice, amount : 2135000.00, Status: Invoice Received
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Tradk Strategies Reports Admin

COUNTERPARTY POSITION

@ Extended View (), Grouped by Year () Grouped by Year and Purchase/Sale ("~ Grand Total

=

v 2016

¥ juin v mai

v Purchase v Purchase
InFlight InFlight InFlight

China Co. 970'000.00 970'000.00

Nigeria Co. -2'197'500.00 -2'197'500.00

Rotterdam Trading Co. 4'640'000.00 4'640'000.00

Russia Co. -4'504'750.00 -4'504'750.00

Shell -23'500'000.00

Grand Total -23'500'000.00 -6'702'250.00 5'610'000.00 -1'092'250.00

mai Total
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Transport Units

Transport Units
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DashBoard Trade Strategies Payments Reports Admin
Search
From [06.06.2016 | To [12.06.2016 |
CREDIT LINE USAGE
> 07.06.2016 10.06.2016
InFlight Forecast Total Available Credit InFlight Forecast Total Available Credit
CS Credit Line Secured 0 0 0 30'000'000.00 0 0 0 30'000'000.00
= Credit Suisse
CS Credit Line Unsecured 4'850'000.00 0 4'850'000.00 15'150'000.00 4'850'000.00 0 4'850'000.00 15'150'000.00
Credit Suisse Total 4'850'000.00 0 4'850'000.00 45'150'000.00 4'850'000.00 0 4'850'000.00 45'150'000.00
& UBSSA UBS Credit Line Secured 23'500'000.00 0 23'500'000.00 -3'500'000.00 23'500'000.00 0 23'500'000.00 -3'500'000.00
UBS Credit Line Unsecured 0 0 0 10'000'000.00 0 0 0 10'000'000.00
UBS SA Total 23'500'000.00 0 23'500'000.00 6'500'000.00 23'500'000.00 0 23'500'000.00 6'500'000.00
|GandToal 2835000000 0 28350'000.00 51'650'000.00 28350'000.00 0 28350'000.00 51'650'000.00
) ¥ [Date] Is greater than or equal to '06.06.2016' And [Date] Is less than or equal to '12.06.2016' Clear
RESTRICTIONS USAGE
17.06.2016 10.06.2016 07.06.2016 02.06.2016 31.05.2016 24.05.2016
Available Available Available Available Available Available
Usage | “cregit U398 credit U398 gredit US89 (redit SR Credit SR Credit
Credit Suisse g:cirre;’lt = CL_Limit_Geneva 0 30'000'000.00 0 30'000'000.00 0 30'000'000.00 0 30'000'000.00 2'200'000.00 27'800'000.00 2'200'000.00  27'800'000.00
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lashBoard Trade Strategies Payments Reports

HEDGE POSITION

BRENT

Drop Filter Fields Here

=3 [P Biaton -+ ] Side -+

v June 2016

HedgeID 3

Number of Sale contracts

5
Hedge with Future Contract: Brent, with Expiration Date: June 2016, Status: InFlight, Remaining Contracts: -500

-500

ICE GASOIL

Drop Filter Fields Here

Future Expiration = ® m

e — v August 2016 v July 2016 v June 2016
el Number of Sale contracts ~ Number of Sale contracts ~ Number of Sale contracts

Grand Total

1
Hedge with Future Contract: ICE Gasoil, with Expiration Date: June 2016, Status: InFlight, Remaining Contracts: -10

2
Hedge with Future Contract: ICE Gasoil, with Expiration Date: July 2016, Status: InFlight, Remaining Contracts: -9

3
Hedge with Future Contract: ICE Gasoil, with Expiration Date: August 2016, Status: InFlight, Remaining Contracts: -11

Grand Total
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DashBoard Trade Strategies Payments Reports Admin

SA

Rotterdam Trading Co.

Invoice Nb. 0

Our Ref.
Date 09.06.2016

Yourref. Rotterdam May

BL Date Payment Conditions Due Date
31.05.2016 10 days after discharge 09.06.2016
Description Unit Price Currency Qty Unit Total
FOB Rotterdam 46500 USD  10'000.000 MT 4'650'000.00
Gasoil 0.1 %
Total USD 4'650'000.00
Bank Details:
Payment Reference :

Bank : Credit Suisse Agency :  Credit Suisse Genéve
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Trad Strategies Payments Reports Admin
J Authorize Payment Export Payment
Select Payments to be authorized Authorize Payments
# Cashld  Value Date Text Currency Amount Counterparty Credit Account  Accounting  Reference Status Account Name
Edit Invoice for Operation 11: Purchase of 10000 MT of to 202" " Moscow Purchase of Waiting for Credit Suisse
® 178 03062016 Russia Co. usb ~4483750.00  Russia Co. Account Commodity approval Genéve USD
Edit Debit Forward FX 1 : EUR1,000,000.00 for USD1,131,000.00 Tt Waiting for NATIXIS Paris
= [ SRRIS0c2016 at 0.884173 on 2016.06.13 20 000 © approval EUR

Page 1 of 1 (2items) | | F]| ]

Page size: | 100 |5

Authorized Payments

# Cashld  Value Date Text Currency Amount Counterparty Credit Account  Accounting Reference Status Account Name
Bank Transfer: 3, amount moved from account: Credit " Approved for NATIXIS
L] 176  08.06.2016 Suisse Lugano USD usb 5'555'555.00 UBS SA Shell Acc. transfer payment Genéve USD

Page 1 of 1 (1items) | | F]| ]

Page size: | 100 H
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