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Accurate SOFR calculations.
Automated. Audit-ready.

The end of spreadsheet-based rate calculation — every SOFR methodology, every

convention, every calculation traceable.

THE PROBLEM

Billions in interest, calculated in spreadsheets.

The transition from LIBOR to SOFR introduced calculation
complexity that most lending platforms were not designed

to handle. Banks are managing rate transitions,

compounding methodologies, and lookback conventions

in spreadsheets — creating operational risk, audit exposu
and manual bottlenecks in their most critical financial
calculations. Every day arate calculationlivesina
spreadsheet is a day of unnecessary exposure.

INSIDE ARR STUDIO - DAILY SIMPLE
CALCULATION
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Daily Simple Calculation

Dpay Date Raw Rate

Wednesday 09/01/2021 0.05

Thursday 09/02/2021 0.05

Friday 09/03/2021 -0.00543

Tuesday 09/07/2021 -0.00552

e

HOW A CALCULATION RUNS

re,

RAW RATE - ALL-IN-RATE -

THE SOLUTION

Automated. Methodology-aware. Audit-ready.

ARR Studio automates SOFR rate calculations across
multiple compounding methodologies, manages the full
lifecycle of rate transitions, and produces audit-ready
outputsforevery calculation. It replaces the most
dangerous spreadsheetsin your operation — the ones
calculatinginterest on billions in outstanding balances.

DAILY INTEREST -

ACCUMULATED

Raw Rate Date

v | 08/20/2021

v | 08/20/2021

v 09/01/2021

v | 09/05/2021

jelm

£ signout

Days Rate
Applied

Accumulated

All-in-Rate Interest

1 205
1 205
a

199457

1 199448

INPUTS > ENGINE > AUDIT OUTPUT

RATE INPUTS

SOFR : Spread : Dates

Principal - Methodology- Convention

ARR STUDIO
ENGINE

Simple - Compound- Daily Simple

AUDIT-READY OUTPUT

Rates - Interest - Logs

Fullytraceable - Exportable
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