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“The world economy s
regularly hit by financial crises
of variable duration and
magnitude: the collapse of the
dot com bubble, the
Argentinian crisis, subprime
loans and the sovereign debt
crisis in Europe, to name only
the most recent ones. These
crises usually impact the price
of financial assets before
spreading into the real
economy.

A large number of companies
worldwide are highly exposed
to commodity prices, interest
rates and currencies.
However, few of them have
the necessary human and
technical resources to

CORPORATES

“Reduce the negative impact of markets
moves; currencies, interest rates and
commodities.”

To help you mitigate the negative impact of currency, interest rate and
commodity market movements on your net income and balance sheet, in
coherence with your operational objectives and in compliance with
regulations, we offer the following services:

> Thorough analysis of global foreign exchange exposure; for each
currency at risk, deep analysis of the hedging tools available, analysis of
their historical and implied volatilities and the potential impact on the
company’s financials.

> Elaboration of a hedging policy in compliance with accounting rules and
financial strategies.

> Negotiation of credit lines and master agreements.

> Assistance in implementing hedging strategy.

> Monitoring of existing hedges and creation of a dedicated reporting kit.

INVESTORS

“Reduce volatility and optimize
el (T performance thanks to active currency
Family Offices risk management.”

Asset Managers,

Our objective is to set up for our investor and
asset management clients a foreign exchange
hedging policy that reflects their global
investment policy with the aim of reducing overall
portfolio volatility and enhancing returns.

> Analysis of the risk induced by the foreign
exchange component of an investment position
and its impact on both historical and implied
volatility at the portfolio level

> Implementation of an FX Overlay policy; choice
between active and passive management,
benchmarking, rebalancing frequency, proxy
policy, operational setup (trading counterparties,

monitor these markets and be prime broker, ISDA negotiation)

ready at all times to take the
most appropriate decision.
Our 25 years of experience
managing financial market
z risks, in volatile and non-

> Follow-up of the Overlay strategy; calculation of
the tracking error, benchmark adjustment, impact
of the FX Overlay strategy on the realized volatility
and performances of the global portfolio
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Currency kings: top performing Alt Ucits
managers revealed

By Chiis Sloley on 2i.June 2012
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