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Ruth Hardie is Senior Director, Client Services, for Hedge Trackers, a 
GTreasury Co. She has more than three decades of experience in 
financial auditing and hedge accounting specifics. She joined Hedge 
Trackers at its inception in 2000 and currently is the Interest Rate 
SME. She was instrumental in building the firms’ team of derivative 
specialists who partner with corporations around the globe to 
provide managed services, consulting, analytics and hedge 
accounting software. For Hedge Trackers, Ruth has designed and 
accounted for cash flow, fair value and net investment hedge 
strategies that meet the GAAP/IFRS documentation and reporting 
requirements. Prior to joining Hedge Trackers, she was a Manager 
with Deloitte, LLP. Ruth holds a bachelor’s degree in finance from 
the University of Colorado Boulder-Leeds School of Business, an 
MBA from San Jose State University and qualified as a CPA. She is an 
in-demand national and international speaker for both G Treasury 
training and third-party seminars and conferences.

Ruth Hardie
Sr. Director, Client Services
rhardie@gtreasury.com or 
rhardie@hedgetrackers.com
Linkedin/ruthhardie

mailto:rhardie@gtreasury.com
mailto:rhardie@hedgetrackers.com
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We specialize in assisting clients on their risk management journey
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RISK ASSESSMENT IR STRATEGY EXECUTION

BUILD FOUNDATION ANALYSIS & STRATEGY MANAGE PROGRAM
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Capella Platform Overview of Key Data Flows & Automation
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1. Exposure collection – cash 
flow forecast and balance 
sheet

2. Exposure aggregation, 
hedge decisioning

3. Trade execution 
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Capella Platform Overview of Key Data Flows & Automation
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Debt valuation –
Portfolio Analysis

Dirty value 12/31/2021: -38,032,668.42

Projected cashflows for 

2022: -2,665,133.28 7.0%

projected payments 

"realized"

Remaining discounted cfs 

2023-2040 @ 12/31/2021: -35,367,535.14

Remaining discounted cfs 

2023-2040 @ 12/31/2022: -30,357,260.27 20.2%

increase in dirty 

value

Change due to 

discount/curve rates: -5,010,274.87 13.2%

discount change/rise 

in rates

Change Analysis - Fixed Rate Debt Portfolio
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MODELING NUANCES
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MODELING NUANCES

Risk Free Rates Nuances
• Reset Type

• In arrears, In advance

• Averaging Type

• Weighted, Simple, None

• Compounding

• Rounding

• Rate Cutoff

• Holidays

• Business Days
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MODELING NUANCES ➢ Payment Delays
➢ Holidays
➢ Accruals
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COMPLEX 
INSTRUMENTS
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Service Delivery - Full suite of risk management services and products
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RISK ASSESSMENT STRATEGY EXECUTION
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QUESTIONS?
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Contact: marketing@gtreasury.com Request a Demo: http://ow.ly/Skmv50BNKuJ

THANK YOU

mailto:marketing@gtreasury.com
http://ow.ly/Skmv50BNKuJ

