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                                     PRESIDENCY UNIVERSITY 

                                                                        BENGALURU 

End Term Examinations – December 2025 

Date: 29 – 12- 2025                                                                                             Time: 09:30am – 12:30pm 

 

School: SOM-PG Program: MBA 

Course Code: MBA3071 Course Name: Treasury Operations And Management  

Semester: III Max Marks:100 Weightage:25% 

 

CO - Levels CO1 CO2 CO3 CO4 CO5 

Marks   15 15 20 

Instructions: 

I. Read all questions carefully and answer accordingly.  

II. Do not write anything on the question paper other than roll number. 

Part- A 

Answer ALL the Questions. Each question carries 3marks.                                    10Q x 3M=30 Marks 

1 What is the position of the Treasury Dept in the organizational 

structure – Front .Middle and Back office 

3 Marks L2 CO1 

2 What is Modified Duration in Finance 3 Marks L2 CO3 

3  How does ALM help in mitigating mismatches of maturity 3 Marks L2 CO3 

4 Explain the concept of Arbitrage in Foreign Exchange 3 Marks L4 CO3 

5 Outline the desired objectives of RBI in stress Testing of Banks in India 3 Marks L2 CO3 

6 How does SBI manage its structural Liquidity System 3 Marks L2 CO2 

7 Explain the concept of Foreign Exchange Risk with examples 3 Marks L3 CO3 

8 Differentiate between Futures and Forward Contracts with examples 3 Marks L3 CO3 

9 List out the types of foreign exchange transactions? 3 Marks L4 CO4 

10 Explain how Banks take advantage of Arbitrage 3 Marks L4 CO4 

Roll No.             
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                                                                              Part- B 

Answer THE   Questions                                                                                4Qx10M = 40 Marks 

11 Explain in detail the tools of Foreign Currency Hedging strategies and 

also explain the methods of Internal and external hedging strategies 
10 Marks L2 CO4 

Or 
12 What are the functions of the Foreign Exchange Market and what is 

the structure of the foreign exchange market 
10Marks L3 CO4 

 

13 What is Translation Exposure Risk. Give an example of how to 

measure Translation Exposure Risk 
10Marks L3 CO4 

Or 
14 Explain the concept of Interest Rate Swaps as a Hedging Tool 10Marks L4 CO4 

 

15 Identify the types of Interest Rate Swaps with explanations 10 Marks L3 CO4 

Or 

16 Explain the concept of Flexible Forward Contracts 10 Marks L2 CO2 

     

17 Analyse  the benefits of Forex Options 10 Marks L4 CO4 

Or 

18 Evaluate the concept of Currency Swaps as a Hedging Tool 10 Marks L4 CO4 

Part- C 

Answer the following questions                        2Qx15M=30Mrks                                                  

  19 Analyse the  Continuous Linked System, and explain how does CLS work 

and what are the benefits of CLS? 

15 

Marks 
L4 CO5 

20 Explain the utility of Economic Risk Management and give examples of 

Economic Risk Management 

15 

Marks 
L2 CO4 

 

 


