
Use Reval’s award-winning  
Software-as-a-Service to improve derivative 
valuation and hedge accounting.
Reval delivers a best-of-breed derivative risk management solution to some of the world’s smartest and 
most sophisticated multinational companies, financial institutions, and accounting firms. These clients use 
Reval’s internationally acclaimed Software-as-a-Service (SaaS)/Web platform to improve their derivative 
risk management capability. With Reval,® they simplify and strengthen the documentation, valuation, 
and hedge accounting requirements of their hedging transactions in order to comply with accounting 
standards ranging from FAS 133 to IAS 39.

Reval® provides a powerful array of tools designed specifically for derivative risk management and hedge 
accounting via the Web. Working with Reval Solution Consultants, clients choose the combination of Reval 
tools best suited to their specific needs. 

Key functionalities include the ability to:
n	� Value financial instruments spanning major asset classes – interest rates, structured rates,  

foreign exchange, energy, agricultural, metal, and credit – using independent market data validated  
and published daily by Reval.  

n	� Use market data and analytic tools, such as advanced regression to assess 
and measure hedge effectiveness for compliance with accounting standards 
such as FAS 133, FAS 157, FAS 161, IAS 39, IFRS 7, CICA 3865, and other 
standards around the world.

n	� Deploy a single version of Reval, which is upgraded semi-annually at no 
cost to clients, eliminating the need for them to run parallel and quality 
assurance tests. Clients can simply use their Web browser to gain secured, 
24/7 access to Reval’s hosted database and application platform.

Benefits 
n	� Create opportunities to reduce earnings volatility.
n	� Improve risk and exposure management.
n	� Produce accurate, independent, and timely valuations.
n	� Improve hedging flexibility and hedge accounting compliance.
n	� Minimize data entry risks and errors.
n	� Cut operating costs.

SAS-70 Type II
Reval is SAS-70 Type II certified, which means our processes and controls are independently audited and 
affirmed by a Big 4 accounting firm. Reval meets Sarbanes-Oxley compliance requirements as a third-party 
software provider to our clients.

Sample Reval®  
functionalities
Available across major  
asset classes
n	 �Hedge accounting for  

FAS, IFRS, CICA and  
other global standards

n	 �Daily market data
n	 �Advanced regression
n	 �Sub-ledger processing
n	 �Cash & settlements 

processing
n	 �Order management for 

commodities
n	 �Straight-Through Processing 
n	 �Hedge accounting for projects
n	 �Scenario analysis & stress 

testing



Reval generates essential reports that assess and 
measure the ongoing effectiveness of the hedge 
spanning its life cycle. We provide independent 
market data and battle-tested financial models 
that enable our clients to address ongoing hedge 
effectiveness measurements.

Prepare proper accounting entries, including 
equity deferral amounts and reclassification of the 
estimated amount of deferred equity expected to be 
reclassified to earnings within the next 12 months.

Reval lets you create scenarios to gauge the effect 
of market fluctuations on your derivatives portfolio. 
Stress testing scenarios can include:
■  �Up and down parallel shift testing
■  �Yield curve tilts
■  �Yield curve twists
■  �Combinations

Reval identifies the type of risks being hedged and 
produces the documentation required by auditors to 
comply with hedge accounting requirements.

Rely on Reval to use best-of-breed technology  
to deliver derivative valuation and hedge accounting  
expertise. Worldwide. 

For more information about our 
services and offices worldwide,  
please contact us at:    
info@reval.com  |  www.reval.com 

REVAL AND THE DERIVATIVE LIFE CYCLE

Across the breadth of the derivative life cycle, 
Reval provides two important services better 
than any other SaaS/Web platform:    
■  �daily market data that’s independent, 

transparent, and authoritative 
■  �a client services team that offers 

continuous support.

What Reval deliversWhat clients face

Exposure Evaluation
■  �Exposure capture & netting
■  �Hedge policy, budget rates & cover levels
■  �Forecasting & attribution
■  �Scenario analysis & stress testing
■  �Benchmarking

Pre-Hedge Analysis
■  �Multi-asset class derivatives 

(Foreign Exchange, Interest Rates,  
Credit, Energy, Metal, Agricultural)

■  �Pricing analytics
■  �Pre-decision tools
■  �What-if analysis
■  �Prospective effectiveness testing

Hedge Duration
■  �Hedge accounting  

(FAS 133, 157, 161, 107, 
IAS 39, IFRS 7 and more…)

■  �Retrospective effectiveness testing
■  �Independent valuations 
■  ��Advanced regression analysis
■  �Risk management reports
■  �Inventory position reports
■  �Reset, payment & expiry notices
■  �Cash & settlements
■  ��Ledger entries & balances
■  �Workflow & SOX controls

Hedge Maturity
■  �FAS 133 & IAS 39 reports
■  ��P&L impacts
■  ��Revenue recognition
■  ��Equity release
■  �Historical reports
■  �Ledger entry & reports
■  �Balances

Hedge Execution
■  �Counterparty risk exposure
■  �Order execution
■  �Bid tracking
■  �Term sheets 
■  �Confirmation matching
■  �Straight-Through Processing
■  �Hedge designation

Whether daily, weekly, 
monthly, or quarterly 

Reval provides continuous 
risk management 

services throughout the 
hedge duration.

UNDERSTAND RISK

MARK-TO-MARKET

END TRADE

EXECUTE TRADE

DECIDE TO HEDGE

What’s my risk and should I hedge?

What’s the best hedge instrument?

Who do I transact with?

Do I have independent data?

How do I recognize P&L?


