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TREASURY ESSENTIALS-HEDGE
STRATEGIES AND SCENARIO ANALYSIS
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Fx Loan hedge costin INR v ush v
Spot® * Spread over SOFR B8 *

83 1.50 %
Tenor £ * Interest Payment Frequency .l *
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Calculat
You Can Calculate FC Loan
Swap Type Annual Semi-Annual Quarterly Monthly or ECB Hedge cost USIﬂg our
ccs 8.66 8.48 8.42 8.33 software indicative price
IRS 5.24 5.17 5.15 5.12 tool. Also you can calculate
a4 the POS, CCS, COS rate if
POS 3.04 3.02 3.01 3.00 .
you convert domestic loan to

any other funding currencies.
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Creating Value through Markeis

Enhance your hedging
decisions with real-time spot
and forward rates for
multiple global currency
pairs, aiding swift
negotiations. Tailor your
experience with a
personalized Watchlist,
ensuring close monitoring of
relevant rates. The live data

feature ensures accuracy,
facilitating efficient decision-
making for cash flow
management and
negotiations.
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Export Greating Value through Markets
Receivables

USD/INR

27.00 mn

15.75mn

11.25mn

58 %
63.25 Efficiently manage foreign exchange risk
with our Monthly MIS feature, allowing
B users to monitor and optimize their
exposure regularly. Evaluate hedging
strategy performance by comparing
Month-Wise Gain/Loss against a

benchmark and Spot (MTM).

2.36

TREASURY ESSENTIALS-
HEDGE MIS
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Loans to JV/WOS

Others
FCY Payables

Imports

Trade Credits
ECBs

Other FCY loans

INR to USD swaps

T R S R Optimize your foreign currency risk
v management with our UFCE Calculator,
e designed to evaluate and analyze
R exposures in accordance with RBI

Provision at existing levels guid elin es.

Additional hedge to avoid provision

TREASURY ESSENTIALS-UFCE
CALCULATOR
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Expiry Reports for Exposure
and Hedges, providing
detailed insights into
impending maturities.

TREASURY ESSENTIALS-DATA

MANAGEMENT




TREASURY
ESSENTIALS-
MARKET ANALYTICS

Access in-depth Research Reports for
valuable insights into currency trends,
guidelines, and regulatory frameworks.
Enhance your understanding through
recorded webinars on global market
conventions, derivative instruments, and
hedging strategies, ensuring you stay
informed on complex financial subjects
and current market conditions. The
research reports include currencies like
USD, Euro, GBP, and commodities like
steel, aluminum, and copper, along with

assigned researchers and the frequency

of report releases, which is primarily
monthly.

Currency Outlook:
USD, EUR, GBP, AUD
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Last Updated On: 21.10.2023
Currency Outlook: USD, EUR, GBP, AUD and Fx Outlook: INR, KRW, JPY & CNY

Author: QuantArt
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Economic Impact of Israeli-
Palestinian Conflict

Gold Outlook

ast Updated On: 03.11.2023
Gold Outlook Nov 2023 Economic Impact of Israeli-Palestinian Conflict
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NBFC and large corporates

Manage Indian interest rate
risk through Mibor OIS hedging

Last Updated On: 21.10.2023

Manage Indian interest rate risk through Mibor OIS
hedging

Author: QuantArt



Valuation Date Spot Type USD/INR Spot EUR/INR Spot GBP/INR Spot
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recognized standards,
enhancing credibility.
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MARKET VALUATIONS




Buy Back Cost if Sell Call Extended Cost if Sell Put Extended ' %

e
{Put) increase by Sell Call level decrease by Sell Put level uantArt
Creating Value through Markels

2

QuantArt Hedgenius monitors option hedges
in real-time, providing insights into unwind
values and essential analytics. Users can
evaluate converting options to forwards by
comparing unwind and day one forward
rates. For strategies like seagulls or cap
forwards, the system offers detailed cost
analytics for buying back sell calls and puts
and extending levels by one rupee or
percentage. This empowers users to make
informed decisions, ensuring effective risk
management in the dynamic options market.

TREASURY ESSENTIALS-
OPTION MONITORING




Scenarios
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Creating Value through Markeis

A comprehensive tool which allows
the user to select and accurately
price the costs of multiple options
strategies for hedging base metals
exposure in LME. The tool also
generates multiple scenarios of LME
settlement prices and assists in
analyzing each scenario to make
decisions in selecting the best

possible options strategy under
different market conditions. The user
can also choose the volatility bid-
offer gap to get a more accurate
pricing, especially in less liquid
markets.
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Base Metal Commodities

This monitoring tool empowers the
user to track live data of spot and
futures prices of base metal
commodities being traded on
domestic and international
exchanges.

Historical chart

Historical chart for the displayed currencies. It
includes the OHLC also.
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Expiry Report

Get timely informed about outstanding
exposure and hedge contracts with the
“Expiry Report” Feature. It provides the
list of contracts to be expired within a
given timeframe.

Strip Option and Solver

Now one can price weekly, monthly,
quarterly strip of options in calculator.
Strip options provide great benefit in
hedging for regular cash flows. In addition
solver function helps to price zero cost
structures by changing strike of chosenleg.



Creating Value through Markets
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