Maintain Interest Rate Swap

See previous W5 version quide

PURPOSE

This document describes how to maintain interest rate swap and structure.

PROCEDURE

1. From the Interest Rate Swap launch screen, click on the Edit button of the
transaction to amend.

Interest Rate Swap

Acct Cntr* TFS-5G Ctpy ID MDate Fr* 01/01/2024 Rec Cey Pay Ccy

TDate Fr TDate To Trade ID Narrative

¢ Refresh & Update MTM E

Flag TradelD 1) AcctCntr Tl ctpyID 1 PCey Tl P Basis Tl Pay Principal T Recy TL R Basis Tl Receive Principal Tl Narrative Tl
e IRS100023.00 TFS-SG DBS-SG SGD -FIXED- 10,000,00000  SGD Sibor 6 mth 10,000,000.00
e IRS100024.00 TFS-SG DBS-SG SGD -FIXED- 10,000,00000  SGD Sibor 6 mth 10,000,000.00
e IRS100025.00 TFS-SG DBS-SG SGD -FIXED- 10,000,00000  SGD Sibor 6 mth 10,000,000.00
e IRS100026.00 TFS-SG DBS-SG SGD -FIXED- 10,000,00000  SGD Sibor 6 mth 10,000,000.00

a

2. The Amend Interest Rate Swap screen is displayed. Click Structure.


https://www.cslucas.com/user-guide/maintain-interest-rate-swap/
https://www.cslucas.com/user-guide/maintain-interest-rate-swap-w5/

Amend Interest Rate Swap

Trade ID IRS100023.00
Acct Cntr* TFS-5G
TDate* 5/05/2023
5Date* 5/05/2023
MDate* 15/05/2025
Structure* Motiona

Cey™ sGD SGD
Principal® 10,000,000.00 10,000,000.00
Basis® -FIXED- Sibor & mth

3. Select the interest rate swap periodic structure to amend by clicking on the
Edit button next to the VDate. In this example, the first one 15 Nov 2023 will be
amended. The fields below will be populated with the information on that interest
rate swap periodic item.
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VDate P TradelD ey Borrowings

cy sGD sGD

Leg Type* v Periodic Exchange v/

Start Date

End Date” 157117202 15/11720:

VDate" 15/11/202 15711/

Notional Prinipal 10,000,000.00 10,000000.00

Interest Rate™ 4000000

Accrual Method Act/365 (fixed) v Act/365 (fxed) v

Reset Date" 1571172023 15/11/2023

principal 000 000

Interest 14115068
Yes v ves v

Auto Recomp™

Skip Holidays

PRate

4000000

4000000

4000000

4000000

P interest CF

20164384

P Principal CF

000

000

P Total

-201,643.84

20164384

RCey

RTradelD

Lending Balance

10,000,00000

10,000,000.00

10,000000.00

10,000000.00

RRate

2800000

2800000

2:800000

Rinterest CF

141,15068

13961644

141,15068

13884932

R Principal CF

000

R Total

141,15068

13961644

141,15068

13884932

-60493.16

-59,83

-60,493.16

-59,50¢

4. Make the necessary changes. In this example the Interest rate of the Receive
leg will be changed.



e

-FIXED- Sibor & mth
Cecy s5GD 5GD
Lag Type* Periodic Exchange hd Periodic Exchange e
Start Diate 5/05/2023 15/05/2023
End Date* 15/11/2023 15/11,/2023
VDate* 15/11/2023 15/11,/2023
Motional Principal 10,000, 000.00 10,000,000.00
Interest Rate® 4000000 2.9
Accrual Method Act/365 (fixed) e Actf365 (fied) e
Feset Date* 15/11/2023 15/11,/2023
Principal 0.00 0.00
Interest 201,643.84 141,150.68
Auto Recomp*® Yes e Yes e
Skip Holidays

5. Click Update. The Interest Rate Swap structure will be updated with the
amended interest rate at the Receive leg. All future periodic items interest rate
will also change.
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[N X

2900000

: ¢ 3 %

2900000

6. If there are mistakes in the amendments done, click Revert before saving and
the previous values will be restored.

7. Once amendments are done, click Save . A popup appears, click Yes. Note the
once saved, the amendments cannot be reverted.

Confirmation X

A Confirming saving changes to the IRS structure?

e X

8. To insert new interest settlement in the structure, click Clear from the
Maintain Interest Rate Swap screen. The fields below will be blank.



Update | (& Delete

-FIXED- Sibor 6 mth
Cecy sSGD SGD
Leg Type® L "
Start Date
End Date” dd/mm/yyyy dd/mmfyyyy
VDate” dd/mmyyyyy dd/mm/yyyy
Motional Principal
Interest Rate®
Accrual Method W "
Reset Date* dd/mmyyyyy dd/mmyyyy
Principal
Interest
Auto Recomp™ Yesg hd Yes e
Skip Holidays

9. Fill in the mandatory fields characterized by an asterisk (*).

10. Click Update. Then, click Save to save the structure. Once the structure is
saved, you will be redirected back to Amend Interest Rate Swap. Click
Structure to return to Maintain Interest Rate Swap screen.



11. To book the interest rate swap periodic item, tick on the checkbox of the
periodic date and click Book/Unbook .

Maintain Interest Rate Swap

s

VDate P TradelD PCcy Borrowings P Rate P Interest CF P Principal CF PTotal Rlcy RTradelD Lending Balance R Rate Rnterest CF R Principal CF
Q 15 Nov 2023 6D 10,000,000.00 4000000 20164384 000 20164384 SGD 10,000,00000 2500000 146,101.78 000
e 15 May 2024 6D 10,000,000.00 4000000 -199.452.05 000 19945205 SGD 10,000,00000 2500000 14450274 000
Q 15 Nov 2024 6D 10,000,000.00 4000000 20164384 000 20164384 SGD 10,000,00000 2500000 146,101.78 000
e 15 May 2025 56D 10,000,000.00 4000000 -198,356.16 000 19333616 SGD 10,000,000.00 2500000 14380022 000
1-4 of 4 records

12. A popup appears, click Yes.

Confirmation X

A Confirm bocking and unbooking the selected item?

13. System will assign a trade ID after booking the periodic item in the structure.
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Date P TradelD pCey Borrowings PRate P Interest CF P Principal CF PTotsl  RCy  RTradeld Lending Balance R Rate Rinterest CF R Principal CF

e 15 Nov 2023 6D 10,000,000.00 4000000 20164384 000 20154384 SGD 1RS100023/001 10,000,000.00 2900000 14512178 000

9 15 May 2024 sGD 10.000,000.00 4000000 -199.45205 000 19945205 SGD 10,000,000.00 2900000 14460274 000

e 15 Nov 2024 e 10,000,000.00 4000000 20164384 000 20164384 SGD 10,000,000.00 2900000 14619178 000

e 15 May 2025 56D 10.000,000.00 4000000 -188.356.16 000 19535615 56D 10,000,000.00 2900000 14380822 000
1-4 of 4 records .

14. Booking the IRS periodic item will generate cash flows in Back Office > Cash
Settlement.

Cash Settlement =i o
S, v coy ~ cwyip ~ ourss ~ From | 13/71/2028
Rk || wese || eee | [ centese || cowm || s | [ e | (8] (% (@)
véare 1] Traded 1] eerems 1) | ey 1) ey fl | amom Tl | st tl | assionedssi 1 Neto ] e 1) Trade Detais 1]
5
[[]  1snovams IRS100023/001 TreSE DBsSG 60 5545208 TF-DBSED - IRS periodic exchange SD-53,452.06 for value date 15 Nov 2023 with DES-SG. Frincipalfinterest:0.00/-35 452.06. [admin@devent. com].

. >

15. The booked Interest Rate Swap periodic item requires authorization and
verification. To authorize or verify trades, click here.


http://www.cslucas.com/user-guide/authorizing-and-verifying-trades/

16. To delete a periodic item in the IRS structure, click on the Edit button of the
periodic item. The details will be populated in the fields below at the bottom of
the page.
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End Date”

VDate:

principal

17. Then, click Delete. The periodic item will be deleted from the IRS structure.
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VDate P TradelD P Cey Borrowings PRate P Interest CF P Principal CF PTotal RCey RTradelD Lending Balance RRate R Interest CF R Principal CF
0 15 Nov 2023 56D 10,000,000.00 4000000 -201,643.84 0.00 20164384 SGD 10,000,000.00 2.500000 146,191.78 000
e 15 Nov 2024 56D 4000000 0.00 2l 10,000,000.00 2.300000 290.794.52 000
9 15 May 2025 sGD 40000 0.00 2.900000 143,808.22 000

18. Click Save to save the changes.
FREQUENTLY ASKED QUESTIONS

FAQO1. Can I insert principal exchanges in between the Interest Rate
Swap structure?

Exchanges of principal in between the Interest Rate Swap structure is only
allowed when the structure selected is a Ccy Loan Swap. See user guide
on Currency Loan Swap.



http://www.cslucas.com/user-guide/currency-loan-swap/
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