Report 1636 : Average Loan Life

PURPOSE
To provide the details used by CS Lucas to show the Average Loan Life.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Average Loan Life.

UERY

1. Navigate to Reporting > Standard > Report 1636: Average Loan Life.
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2. Fill in the mandatory parameter - Acct Cntr, As At Date, Report Ccy,
Borrow/Lend, Rate Type and Unit.


https://www.cslucas.com/user-guide/report-1636-average-loan-life/

3. Click on the required format.

4. The report shows average life of loan transactions. Column fields available on
this report are the Accounting Centre, Effective Stake, Facility short name, Trade
ID, Counterparty ID, Principal Repay Date, Basis/Margin, Hedge%, Currency,
Principal Repayment in the Original Currency - Fix/Hedged, Float/Hedged, Total,
Principal Repayment in the reporting currency - Fix/Hedged, Float/Unhedged,
Total, Rate - Fix/Hedged, Float/Unhedged, Net and Remaining Life.

1658
)
Average Loan Life fheas
Acct Cntr:TFS-SG Date: As At 1-Jul-2017 Val Currency: SGD Bomow/Lend: BomrowExchange Type: Accounting Units : Thousands Grouping : All Filter : All Alt Group A
: All Alt Group B : All Corp Structure : All Eff Int(%) : 0.0 to 100.0 Parent : All Counterparty: All Net of Effective Interest : No
Principal Repayment Onginal Coy Principal Repayment in SGD Rate
BeciCrtr  Eff Siake Facilty TradelD CipyiD Date Y BagsMergn  Hedoe% Coy FuoHedged FloatUnhedged Total FiHedged FloatUnhedged Totdl FHedged Float\nhedged Met Rem Lifs
0-1Year
TF5-5G 000 CITHSG < TFS- MMKID0D0E00 CMHS6  10-HT7  Libor 3mtns(0 000 Ger 14,000.00 14,000 00 2510200 210200 0810000 0810000 002
TFS-5G 000 CITLSG < TFS- MMKID00OT00 CMSG 1017 Libor Imtne00 000 SGD 15,000.00 15,000.00 15,000.00 15,000.00 0670000 0670000 002
TFSSG 000 CTHSG<TFS- MUKIOONS00 CTHSG  24hki7  Liboe3mbed0 000 USD 000000 2000000 MHEN  THEN0 0750000 0750000 006
000 6754800 6764800 0000000 075455 075455 004
Percent of FixFloat 000%  10000%
1-2 Year
TF5-5G 000 CITISG < TFS- TMLI0000600 CMSG  14dum-19  Libor Imthe(10 000 usD 50,000.00 60,000.00 8263300 8263800 3500000 3500000 1%
000 6263800  B26%00 0000000 3500000 3500000 1%
Percent of FixFloat 000%  10000%
. ‘ .
For explanation of button, please see link.
For explanation of buttons, please see link.
To view the following transaction,
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Prncioal Repayment Ongnal Cy Principal Repayment in SGD Rate
BectCrtr  EFf Stake Fachty TradelD CigyD E;E“ BasisMagin  Hedge % Coy FixHedged FloafUrhedged Totd  FidHedoed FlostUrhedged Totsl FixHedged FloatUnhedged Net Rem Life
o
0-1Year
TFSS6 000 CTHSG<TFS- MNKIOOOB00 CTHSG  10-wk7  Lbor3min0D 000 GBP 00000 1400000 B0 50200 0810000 DB10000 002

Follow the steps as shown below:
1. Navigate to Transaction > Money Market.
2. Select Acct Cntr* (From example: TFS-SG).

3. Key in MDate From* (From example: 1-Jul-2017).


http://www.cslucas.com/user-guide/raw-excel-export/
http://www.cslucas.com/user-guide/how-to-save-favorites/

4. Click Refresh.

Amend Money Market

&~ ‘ = (Check Compliz
Discount

Trade ID MMK100008.00 -1 C
Transaction® Bormow/Loan -

Accounting Cemtre® TFS-8G ~ T ™A
TDate* 30/06/2007

VDate 30/06/2017

MDate* 10/07/2017 —» E
Cey* GBP -

Amount* 1400000000 — 1™ F
Interest Rate* 0.8710000

Interest* 3,106.85

Accruals Act/365 (foced) -

Facility* CITISG < TFS-SG - —*B
Counterparty ID CITI-SG —T* D

5. G = (Transaction’s Maturity Date - Reporting As At Date) / 365

FREQUENTLY ASKED QUESTIONS

REIATED INFORMATION

General Formatting For All Reports
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https://www.cslucas.com/user-guide/general-reports-format/

27-Apr-2020 | TS Created.




