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VOR

N E E D  A  B E T T E R  V I E W ?

G E T  A  B E T T E R  W I N D OW.

VO R : A hosted performance, risk, and reporting solution designed for asset owners and managers. 

The VOR platform gives money managers an unparalleled look at their portfolio by bringing together data, teams, 
and technology into one cohesive environment. Combining world class analytics with comprehensive reporting, 
VOR shows users exactly what they need to effectively manage their portfolio.

VOR Modules give users the exact tools they need 
to review and analyze their portfolios. Use each as a 
standalone feature or as part of a package for the most 
comprehensive view.

VO R  M O D U L E S

P E R F O R M A N C E: an open and transparent   
     calculator of investment return and attribution
P R I VAT E  C A P I TA L  F O R E C A S T I N G : 
     cash flow forecasting for private capital investments
R I S K  P R E M I A : tool kit for managing systematic   
     portfolios
R E P O RT I N G :  customized reporting for portfolio 
     managers

Transparent Performance ...  Timely Risk Metrics ... Customizable Reporting  



Performance
The VOR Performance Module, available in both managed 
and unmanaged forms, is an open and transparent 
calculator of investment return using industry standard 
methodologies.  Attribution is performed for both realized 
return and risk on an absolute and relative basis.

P E R F O R M A N C E  &  AT T R I BU T I O N  E N G I N E         

Define your hierarchy and choose your 
calculation methods. Run performance on 
your schedule. Access all data through a 
web interface, and download to Excel.

Metrics are rules-based and 
systematically calculated. Trace all 
systems calculations in Excel workbooks 
generated by the system. Modify 
transactions and cash flows through an 
override system. Use the Excel workbooks 
to test overrides before rerunning the entire 
performance calculation.

F E AT U R E S

T H E  VO R  P E R F O R M A N C E  M O D U L E  C A N  Q U I C K LY  A D D  VA L U E  B Y  P RO D U C I N G 
M O R E  T I M E LY  A N D  T R A N S PA R E N T  P E R F O R M A N C E  A N D  R I S K  M E T R I C S  T H A N  OT H E R 
P ROV I D E R S , P ROV I D I N G  E X I S T I N G  C L I E N T S  A  3 5 %  RO I  I N  T H E  F I R S T  Y E A R .  

— D O M I N I C  PA Z Z U L A , F R G ’ S  D I R E C TO R  O F  P RO D U C T  D E V E L O P M E N T
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Private Capital
Forecasting

VOR Private Capital Forecasting (PCF) is a tool for 
analyzing the probability distribution of cash flows 
generated by private capital investments; equity, debt, 
and real assets. Next generation modeling techniques 
allow us to incorporate macro-economic data into 
cash flow models to better forecast the timing and 
magnitude of Capital Calls and Capital Distributions. 
Clients can analyze existing funds, hypothetical 
funds, and portfolios of private capital investments 
using their own market and economic assumptions. 
This facilitates the testing of various economic 
assumptions to understand the probable impact on 
fund cash flows and the portfolio.

F O R E C A S T  C A S H  F L OW S

Simulate Private Capital Cash Flows through time. Machine 
learning models updated quarterly using industry leading data. 
Understand the likely range of capital calls and distributions 
for future quarters.

Create a portfolio of private capital funds for a picture of total 
private portfolio cash flows. Plan and manage liquidity 
requirements and future commitments.

F E AT U R E S

S T R E S S  YO U R  P R I VAT E  C A P I TA L  P O RT F O L I O  A N D  U N D E R S TA N D  H OW  C A S H  F L OW 
DY N A M I C S  C O U L D  C H A N G E .



E X I S T I N G  C L I E N T S  RU N  G R E AT E R  T H A N  $ 2  B I L L I O N  I N  R I S K  P R E M I A  S T R AT E G I E S . 

Improve portfolio dynamics and increase potential return 
opportunities. The addition of uncorrelated strategies to a 
traditional portfolio allows for better risk / return characteristics.

Holds, monitors, and optimizes your portfolio 
based on your requirements.  Automated 
reports alert you when portfolio thresholds are 
breached. Easily incorporate custom analytics 
and methodologies into the platform.  

Captures, loads, and presents all relevant 
data from a single source.  Allows your staff 
to access risk premia data, portfolio management 
tools, and historical reports for any as-of date.    

F E AT U R E S

Risk Premia
The VOR Risk Premia Module is a customizable 
tool that allows investment professionals to 
manage systematic portfolio strategies.

P O RT F O L I O  M A N AG E M E N T  TO O L
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Reporting

VOR Reporting gives you a window into 
your portfolio. Use your data to drive 
reports, interactive dashboards, and custom 
analytics.

Custom web and PDF reporting based on your data.  
Drive analytics on your terms. Create dashboards 
and graphics for your organization.

Use FRG’s quantitative staff to create interactive 
analytics based on your requirements.  FRG 
hosting keeps the infrastructure running.  

F E AT U R E S

R E P O RT I N G  A N D  A N A LY T I C S  C U S TO M I Z E D  F O R  C L I E N T S ’  N E E D S .
 

R E P O RT I N G  W I T H  A  L OW 
C O S T  O F  OW N E R S H I P     



FAQ 
W H AT  I S  VO R ?
VOR is a web-based performance, risk, and 
reporting system. VOR provides users with 
performance calculations, portfolio management 
tools, reporting, and custom analytics. 

H OW  D O  I  AC C E S S  VO R ?
VOR is a cloud-based application with a web 
portal for users. FRG hosts VOR on a private 
cloud for each client, providing systems 
administration and technical support. 

Clients do not need to spend time and resources 
maintaining computer systems or configuring the 
application.

IS  MY DATA SECURE?
Absolutely. FRG is ISO 27001 certified. Client data is 
hosted in a virtual private cloud. All systems access 
is controlled by 2 factor authentication. Only client 
staff and authorized FRG personnel have access to the 
systems and data.

T H I S  S O U N D S  G R E AT, BU T  I  N E E D  A 
S YS T E M  T H AT  D O E S . . .
FRG was founded as a risk and reporting consulting 
company.  Building custom applications for clients is 
part of our DNA. We recognize that one size does 
not fit all and will work with clients to customize 
or enhance VOR to include the analytics, metrics, or 
reporting to meet their needs.

I N F O R M E D  I N V E S T M E N T  D E C I S I O N S  R E Q U I R E  YO U  TO  U N D E R S TA N D  YO U R  P O RT F O L I O  R I S K  A N D  P E R F O R M A N C E , B U T  

G AT H E R I N G  T H AT  I N F O R M AT I O N  I N TO  A N  E A S I LY  AC C E S S I B L E , R E A L - T I M E  E N V I RO N M E N T  C A N  B E  A N Y T H I N G  B U T  S I M P L E . 

VO R  C A N  H E L P.
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including details about individual modules 

and pricing plans, please contact us today.

I N F O R M AT I O N

E M A I L

P H O N E

W E B S I T E

info@frgrisk.com

+1 (919) 439-3819

www.frgrisk.com

A D D R E S S

264 W. Chatham Street

Cary, NC 27511

mailto:info%40frgrisk.com?subject=
https://www.frgrisk.com
https://www.frgrisk.com/VOR
https://www.linkedin.com/company/the-financial-risk-group/
https://twitter.com/FRGRISK
https://facebook.com/TheFinancialRiskGroup/

