Report 4003: Forex MTM By
Counterparty Type (W))

This version is superseded. Click here to view the latest quide.

PURPOSE

To provide the details used by CS Lucas to show the Foreign Exchange Marked to
Market by Counterparty.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Foreign Exchange.
UERY

1. Navigate to Reporting > Standard > Report 4003: Forex MTM By Counterparty
Type.

Forex MTM By Counterparty Type

«— AOF Excel Word ¥+ B
Acct Crtr® TF5-56G

Portfolio Grp Hedges Port

Val Coy* 3GD

As Ar’ 01/07/2017

Rate Type* Valuation

Discounting Tranx Cey PL

2. Fill in mandatory parameters - Acct Cntr, Val Ccy, As At and Rate Type. The
rest are optional parameters.

3. Click on the required format.

4. The report shows the Accounting Centre, Trade ID, Portfolio, Counterparty ID,
TDate, VDate, SGD amount, AUD amount, Book Rates, Forward Rate, P/L, Rate,
Val Currency, P/L-Val Ccy and Narrative.
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Foreign Exchange Outright details

4003

2
Forex MTM By Counterparty Type Tucas
Acct Cntr:TFS-SG Val Cummency: SGD Exchange Type: Valuation Date: As At 1-Jul-2017 Portfolio Group: Hedges Port Discounting: Tranx Ccy
SGO-AUD AcciCny  TradeiD Portiolic CipyfD TDae WDate 560 BUD  Book Rates Encl Rate BL Eate% YalCoy BiLa Coy Naratye
External
TFS3G FRX10000500 HEDGING CmL5G edurna7  TeAuged7 (13,565,689 24) 13,000,000.00 0956300 0524316 56D 19156485  1.000000 SGD 19165498
TFSSG  FRX10000600 HEDGING  CITISG HdumtT 11507 (2,087,029.11) 2,000,000.00 0.858300 0844919 SGD 247608 1000000 SCD 247608
TFE-8G FRX10001000 HEDGING CIm-8G 3ehun-17 2407 208702911 (2.000,000.00) 0956300 0544313 5GD (28,55165) 1000000 SGD (28,551 68)
T 135556Ea 08 1300000000 ]
SCOAUDNetExposure  — (13 5B5RA00) 1300000000 eV R—
. * .
For explanation of button, please see link.
For explanation of  buttons, please see link.
To view the following transaction,
A B C D E F G H I J K L M N
SGD-AUD AcciCotr  TradelD Eerifolic CipylD IDzte VDate 560 AUD EookRates  EwelBate Bl Batedt MalCoy Bil:Val Coy Namasve
Extemal
TF5-56 FRXI00005.00 HEDGING  CITLSG HdunAT 14 AugdT (13,565,689.24) 13,000,000.00 0.558300 0544916 56D 19155498  1.000000 SGD 181,854 93

Follow the steps as shown below:

1. Navigate to Transaction > Foreign Exchange.

2. Key in the Vdate Fr: 14/08/2017 (Same input for report).
3. Select Ctpy ID.

4. Click Refresh.

5. Select Trade ID FRX100005.00



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

— Update )
TradelD FRX 10000500 B
Accounting Centre® TF5-5G - | A
TDate* 30/06/2017 D
VDate* 14/08/2017 E
Transaction® Buy =
Coy* ALD *(H
Amount 12.000,000.00 | G
Against Coy* 56D = |L
Spat Ref Rate* 0.958300
Forward Points 0.000000
Contract Rate 0958300 H
Counter Value F 13. 5!.‘:5.68?'.2-'.1
Facility* TFS- CITHSEFX -
Counterparty ID CITI5G C
Reval Rate
Soft Amend
Paortfolio -
Transaction Type - -
Project - [
Our Dealer
Ctpy Dealer Joanna
Ctpy Reference
Marrative
M

Rate %: Navigate to Tools > FX Profit/Loss >

Fwd Rate Navigate to Tools > Forward Excrate >

P/L: Navigate to Tools > FX Profit/Loss — "™

FREQUENTLY ASKED QUESTIONS



REIATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY
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By
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Changes

Created

Formatted

Rewritten. Reformatted.

Updated Screenshots.
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