
Hedge Accounting for FX Option - Group Ledger US GAAP (3X4)
This scope item supports the following processes:

Hedge Accounting for FX Option - Group Ledger US GAAP

3X4 - Hedge Accounting for FX Option - Group Ledger US GAAP

Cash Manager Treasury Specialist - Middle Office

Define or Adjust Hedging Area

Collect and Determine Exposure Data

Create Raw Exposure

Take Snapshot

Review Net Open Exposure in Hedge 
Management Cockpit

Agree on Hedging Instrument

Check Limit Utilization Report

Treasury Specialist - Front Office

Create Foreign 
Exchange Contract with 
Hedging Classification

Treasury Specialist - Back Office

1XN - Market Rates Management 
- Manually via Upload

1S4 - Automatic Market Rates 
Management

Automatic Designation (Planned)

Set Contract Settlement Status with 
Incoming Confirmation

Release Hedging Relationship

Calculate NPV of Hedging Instrument and 
Hypothetical Derivative

Start Event



Process Dedesignation for Hedging 
Business Transaction at Maturity Date 

for Hedging Instrument
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