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Value and 
optim ise the widest 
range of gas 
storage portfolios 
to m axim ise 
trading 
productivity. 
 

Storage 
Solu tion  overview  
Structure, value, hed ge and  analyse the volumetric uncertainty 
presented  b y gas storage contracts, and  optimise the use of storage 
facilities in ord er to maximise trad ing profitab ility.  

Lacima’s solution for storage provid es operations, structuring and  
valuation teams w ith  the ab ility to report intrinsic and  extrinsic valuations 
of storage assets w ith  key outputs that includ e d istrib utions of values, 
injection/w ithd raw al levels and  sensitivity analysis includ ing d eltas for 
hed ging.   

Select from the full range of valuation method s w ith  the assurance that 
you’re making d ecisions in a fully aud itab le environment. 

Business b enefits and  key func tional featu res 
• Select from a range of valuation methods: intrinsic, rolling intrinsic, 

spot optimisation and  b asket of calend ar spread  options 

• C alculate daily sup p ort decisions for injection/ w ithd raw al and  
ad justment of rolling hed ges 

• Price or mark-to-market a single gas storage contract or a w hole 
portfolio  

• Perform scenario analysis for user-d efined  price profiles 

• C alculate full distrib utions for revenues, profits and  storage levels  

• Rep ort intrinsic, extrinsic, and  full optimal value includ ing single 
scenario and  full d istrib utions of outcomes 

• C alculate d elta hed ging positions 

• Rep ort all optimal injection and  w ith d raw al d ecisions as w ell as the 
critical prices to show  the b ound ary b etw een d ecisions on injection 
and  w ithd raw al 

• A nalyse full granularity of injection, w ithd raw al, cost, revenue and  
profit outcomes 

• Imp lement w ith no costly rep lacements of existing d eal capture 
systems and  d atab ases 

• A chieve full transp arency w ith  pub lished  analytics method s read ily 
availab le  

• V alue utilising rolling intrinsic method s w ith  optimal portfolio 
reb alancing 

• U tilise inventory d epend ent injection and  w ith d raw al rates (ratchets) 

• M anage fixed and p rop ortional costs on injection and  w ithd raw al 

• M anage your reserve level req uirements 
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Lacim a’s m odels 
are developed 
and im plem ented 
by peer 
recognised experts 
and allow the user 
to choose 
am ongst a range 
of valuation 
m ethodologies. 
 

• Sp ecify initial and  final storage levels 

• Sp ecify any user d efined  intermed iate capacity constraints 

• Take advantage of extensive report b uild ing and  processing 
capab ilities 

K ey system s featu res 
• Integrate easily w ith  any energy trad ing and  risk management (ETRM ) 

system and  b enefit from seamless d ata transfer and  consolid ated  
reporting 

• Upload  d ata (includ ing market curves, h istorical d ata, valuations and  
previous runs) automatically and  q uickly 

• M anage all your d ata – any previous results can b e recreated  as all 
d ata is saved   

• M anage forw ard  q uotes and  create forw ard  curves 

• Export results and  analyse risk factors w ith  ease  

• Enjoy the flexib ility of a spread sheet w ith in an application environment 
provid ing all the security and  controls for good  risk management 
practice and  aud itab ility 

M od els and  m ethod ologies 
Lacima’s mod els are d eveloped  and  implemented  b y peer recognised  
experts.  All stand ard  valuation method ologies are availab le. 

• The full optimisation uses a lattice b ased  optimisation mod el w ith  
seasonal and  w eekd ay forw ard  curve profiling 

• The rolling intrinsic method  allow s the user the choice of using a range 
of single factor and  multi-factor mod els. 

• The b asket of calend ar spread  options method ology calculates 
eq uivalent d elta positions 

• All parameters and  forw ard  curves can b e easily and  efficiently 
managed  

• All mod els can b e auto-calib rated  to h istoric spot or forw ard  prices 

Storage is a solution in the Valuation & O ptim isation Suite w ithin Lacim a 
Analytics – Lacim a’s groundbreaking application for energy risk 
m anagem ent, valuation and optim isation. Each suite or single solution 
can be delivered individually or com bined seam lessly w ith any other 
suite(s) and solution(s) in Lacim a Analytics to create an answ er tailored 
to your specific needs. 

A b ou t Lacim a  
Lacima is a specialist provid er of softw are and  ad visory services 
d ed icated  to valuation, optimisation and  risk management for glob al 
energy markets. W e help you to maximise your profit potential and  make 
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more informed  d ecisions b y provid ing tools that yield  more accurate 
valuations, hed ging analysis and  risk exposure analysis for portfolios of 
financial contracts and  physical assets. 

C lients of our softw are and  services includ e structuring, valuation and  
risk teams in vertically integrated  energy companies, energy retailers, 
financial institutions and  large energy consumers in Europe, N orth  
America and  Australasia. 

Our softw are solutions have b een d eveloped  and  implemented  b y peer-
recognised  experts in energy analytics, offering an unparalleled  level of 
expertise and  personalised  support. 

For further information, visit w w w .lacimagroup .com 
or email info@ lacimagroup .com 


