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1. Introduction

1.1 About sals.a

The core data and functionality of sals.a® can be applied in

many ways.
/| ChO#aA Sy Ga dzasS A

Qorporate Finane and Risk@visory.

T2NJ ¢NBI
Portfolio Management and Advisors as a sales tool for

The system is entirely welbased. This provides a no
capex/no installation start then regulapdatesand a low

ongoing operating cost.

sals.a® has been operational for many years, benefits from high levels of security and counts some
9 dzNP LIS IGichgbvermd@i8siainong its clients.
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® Welcome John Doe Settings User manager LOGOUT
sals% n Add... ﬂ Portfolios m Report
.. Marketdata2s Jan 2010 [FFJ Networking
Deal View Risk Profile Average Interest Management Report
u View: Interest/Scenario ( J Market Rates Up Rates Down Steepen Flatten User's Curve Public Curve
— 'Investments
Debentures : GBP hedge| manusw | | [ 264 354.48 264 354.48 264 354.48 264 354.48 264 354.48 264 354,48 264 354.48
MM depo 1 : GBP hedge| menus|| | O] 0.00 0.00 0.00 0.00 0.00 0.00
MM depo 2 : GBP hedge| menuw|| | O] 560.65 560.65 560.65 560.65 560.65 560.65 560.65

Bi-lateral loan 1 : GEP hedge| menus|| | [T] -2 469 875.93

Bi-lateral loan 2 : GBP hedge| menus|| | [] -2 eg0 984.29

Bond : GBP hedge| menusw

-2 5947 620.37

-2 094 013.06

-1986 984.85 -2 128 555.83

-2 268 102.62 -2 409 925.232

D -12 995 279.50 -12 995 279.50 -13 995 279.50 -12 995 279.50 -12 955 279.50 -12 995 279.50 -12 995 379.50

-2 806 301.04

-2 949 747.06

-2 0323 115.20 -2 033 115.20

-2 292 505.82 -2 292 505.83

Bond (IRS hedge) : GBP/GBP menus| | | [T 279 190.85

Totals

%

Interest Rate

View settings (EUR; 1 Jan 2010 - ) » =

$Sef

Fx Commodity

1.2 About this guide

This guide will help you get started, master
the basics and ensure a quick time to result

If you requireadditional information please
visit the online Client Support at

help.kfpsalsa.com

where we regularly provide new guides and
research. Alternatively, please contact your
relationship manager.

-1 415 635.72

-17 902 133.74 -21 187 733.52 -14 601 178.46

www.kfpsalsa.com

3 384 373.39 1 674 026.14

-16 594 927.39

53'5% Client Support

Knowiledge is a valuable asset Together with is sister company.
KFP U, KFPD GmbH has created an information sie that wil make
the complex but excting world of defivative instruments more
transparent for all concerned. Dont expect any mathematical
formulae — what you wil get instead are simple and easy-to-
understand examples of financial isk management themes.

Disciimer

Search the Knowledge Base
.

The latest articles in Knowledge Base

Hedge effectiveness testing  (14.01.2010)
Aguide that shows how test hedge effectiveness for a swap andits underlying
deal

Back-up Expensive? - no, (04.12.2009)

As old Central Bank wisdom would have it the enemy of lower Interest rates is
lower interest rates * As a result of the flooding of money and investment
markets in the course of the banking and financial crisis, fear was stirred up
globally about whether issuing banks were acting imeously and
propartionately to counter nascent devaluation and attendant fastrising
interest rates

Bermudan swaption pricing (3108 2009)

A guide that shows how to valuate a Bermudan Swaption price using sals. a
Long-term behaviour of commodity markets (09 07 2009;
Current signals from the commodity markets are confusing and the experts’
forecasts do not help much. How can carparates be successful in managing
commodity price risks? What factors determine long term prices?

Currency hedging - to option, or not to option? (17.062009)
since September 2008, importers and exporters have been experiencing a
roller coaster ride on global currency markets. In May 2008, we began a
multi-month study, with the support of university researchers, to find solutions
1o common currency hedging problems.

302 551.21

-19 183 961.26

-518 649.96 -2 992 754.46

-18 575 735.36 -21 049 839.86

Back to www. kfpsalsa.com

Starting to use sals a7 Stuck with a problem?
You're in the right place to get help for sals.a!

1. Browse the user guide

Getting started in sals a Capturing deals manually

Using deal templates Importing data from MS Excel

Using Portfolio Manager Eorgot password?

Examples
2. See usage examples

Entering a Swap. using the example of an Interest Rate Swap

Purchasing a cap while selling a Knock-in floor
Bermudan swaption pricing
Hedge effectiveness testing

3.Seethe Q& A
WMany of the questions are already answered in our

Questions & Answers section
4. Browse our Knowledge Base

Products Market Data Scenarios
Reports Best Practices
5. Order a workshop!

To get the most out of sals.a, we recommend ordering a workshop
in your company. Just send an inquiry to senice [a] kipsalsa.com.

salsa,



http://help.kfpsalsa.com/

2. Coverage

Coverage NN

The functionality anadoverageof sals.a@ expanded on a regular basis, mostly isp@nse to

client requests.
2.1 Multiple asset classes

Rates

2.2 Rates

Bank debt

2.3 Forex

AUD CAD
EUR GBP
JPY KRW

SEK
2.4 Commodities

Brent

Copper

Steel

Forex

Asset finance

CHF
HKD
NOK

THB

Gasoil

Lead

Tin

Vanilla Derivatives

Commodities

Capital Markets

Structured Derivatives

Investments

CNY CZK
HUF IDR
NZD PLN
TRY USsD
Aluminium
Nickel
Zinc

Please noteghat we can customize our offering subject to usage level

www.kfpsalsa.com

DKK

INR

RUB

ZAR
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3. Getting Started

3.1 Site Validation

The correct and only website feals.a@s https://www.kfpsalsa.de/#lang=en

If you use Firefox please look for the green address bar for validati Opv:Gaeias] s/t deie

I-w hitps://www.kfpsalsa.de/#lang=cn ~ | KFPD GmbH [DE] | +7 ;,,.I

If you are usingnternet Explorer please look for the
green address bar and padlock.

Site validation is important to ensure that you are protected bylilghestavailablesecurity
features. To learn more please visitp://www.kfpsalsa.com/overview/security

3.2 Login

SelectLogin then use your uniqué&Jsernameand
alpha numerid?asswordo enter sals.a®

Please dmot share this with anyone. Doing so sals.a).,
will remove the benefits of governance features

such as segregation of duty atite unalterable

audit trail.

3.3 Change your Password

To change your password please select the

Settlngsfunctlon ThlS Wl” Open a pGpp |n Welcome Neil Mathieson Seftings  User manager LOGOUT
whichyou choose thdasswordab, enter the Market dataz2.a0 2010 [ Networking

new password and pre#spply.

3.4 Default Currency

To change your default currency please select the
Settingsfunction. This will open a pepp in
which you choose th&eneral Settingsab,

n =
Settings KK %

General settings | Password  Market Data EEK
“EUR
GBP

ns with

ket dat HKO

toric rates

Hi
Historical data for captured transactio matically updated
the rel

choose the relevant currency from the drop B e o, HUF
DR
down box and preSApply Load historic rates now ;'::i
This setting is important as it becomes the ostcurencyfowdl |

default when you enter deals and determines
whichforward rates are used (on floating rate
transactions).

Apply Cancel

®

www.kfpsalsa.com Salsaw
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Navigating

4. Navigating

The primary nagationelements areon the dashboardat the top of the page.

Sals-aw -_JA:I:I -_-Pnrﬂnlins mRepnrt

I R R llows you to add new deals to your portfolio(s) either manually, using a template or
importing from MS Excel.

Portfoliosallows you to create, edit or delete portfolios; add reference information; group data and
create baclups. In order for your portfolio to appear in reporting you must activate it here.
Reportallows you to view a range of standard reports on your paid{g); customize your own and
run comparisons between differeiitedging strategies. Hedge accounting is also contained in this
section.

Welcome John Smith Settings LOGOUT

Market data 27Jan2010  [[TJ Networking

Settingsallows you to change passwords and default currencies.

User Managerd @A aA o0t S 2y allows2youla: gianiSabtBss; ded Galgk and viewing
rights; view audit trails and delete users. If someone forgets their password it can reset it here.

Market Datacontains current and future Interest Rate, FX and Commodity prices from Reuters.
These are upaked 5x daily. This section also allows you to custempour own future rates and see

how it affects your portfolio(s)Also see Section7.

Networking allows you to invite a colleague or advisor to review your portfolio; share your
workspace with anothedzd SNJ 2 NJ @A Sg az2YS2yS StasSQa 62NJ alLl
information and multilocation usersAlsosee Section.9

4.1 Asset Classes

sals.a® displays deals on an asset class basis. If a portfolio contains more than one class you must
click onthe appropriate icon to view these deals (although thall all appear in reporting).

%

Interest Rate Fx Commodity

EETA

www.kfpsalsa.com SalS&



Entering DealS|EN G

5. Entering Deals

Deals can be entered manually, using a template or imported from MS Excel.

5.1 Portfolio Creation

By default, you already have an empty portfoliofic R & a @ WwiikchbufcantsdvaealE
into. You careasilyadd new portfoliosfor organisinglealsby going toPortfoliosand choosing
Add a new portfolia

Portfolio Manager

Actions «| My portfolios
© Add a new portfolio Portfolio name Category Created ~ | Deals
L) @i Add portfolio from Ex
- = 14 Jan 2010
Salsk ﬂ Add... ﬂ Portfolios m Report e -
Backup select=d portfolios My portfolio 14 Jan 2C 2

o Delete selected portfolios

View grouping -

o By date

This will open a pojpip in which you adthe portfolio name and relevant details. Having ddhes
simply pres$Saveto save it in thesystem.

5.2 Deal Entry

H Add... ﬂ Portfolios m Report
. X [T
To enter deals into a portfolio select . _
Interest Rate & Commeodity Fx
the Add_ . button On the dashboard and i Investment Derivatives Commodities FX Deals
. . n Floating Rate Investment Cap/Floor Commodity Buy/Sel FX Free Cash Flow
the followi Nng popup will open. I Fixed Rate Investment Generic IRS / CCS Commodty Swap FX Buy/Sel
Funding Collar FX Option
L Floating Rate Funding Generic with 1 leg Two-leg Strategy
1 Fixed Rate Funding Generic with 2 legs
1 B3 Annuity Funding I3 swaption
Refinancing (Beta)
@3 Import deals from MS Excel  Use example deals / portfolios G History of your changes

5.3 Manual Entry

To enter adeal manually click on the generic
structure most appropriate to your
requirement. Doing so will open the Deal Box
where you can enter the specifics of the deal
including nominal sum, dates, interest
conditions, amorization, etc.

Having entered the relent data presSave
The deal is now saved in the active portfolio.

Please notehat you can also save deals into other portfolios using tRertfolio drop downoption in the
General Dataab of the Deal Box.

www.kfpsalsa.com SalS&



