Report 4011: FX Profit and
Loss By Currency (W5)

This version 1is superseded. Click here to view the latest
guide.

PURPOSE

To provide the details used by CS Lucas to show the FX Profit
and Loss By Currency.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Foreign Exchange.

QUERY

1. Navigate to Reporting > Standard > Report 4011: FX Profit
and Loss By Currency.

FX Profit and Loss By Currency

«— PDF Excel Ward + B
Acct Crtr* TF5-5G ”

Portfelic Grp -

Report Coy* 5GD -

VDate From®* 01/01/2077

VDate To* 30/06/2017

Rate Type* Accounting -

2. Fill in mandatory parameters — Acct Cntr, Report Ccy, VDate
From, VDate To and Rate Type. The rest are optional
parameters.

3. Click on the required format.
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4. The report shows the Accounting Centre, Counterparty ID,
Trade ID, Portfolio, TDate, VDate, Contract, Acc Rate,
Profit/Loss Currency, Profit/Loss, Rate, Val, P/L-Val Ccy and
Narrative.

Counterparty Foreign Exchange Outright details ‘ Profit and Loss
a1
9
FX Profit and Loss By Currency s
Acct CinTFS-SG Val Cumrency: SGD Exchange Type: Accounting VDate: From 1-Jan-2017 to 30-Jun-2017 Portfolio Group: All
AcctColr CioiD TradelD Portfolio TDate VDate Contract Acc Rate PLCoy PL Bate % al PiL-val Coy  Namative

FRX100016.00 SMar16 3Feb17 1000000000  (30.00000000) 3000000 |[ 1413200 SGD  (15.868.00000) 1.000000 SGD (15,855,00000)
FRX100019.00 30-Mar-16 3-Feb-17 (10,000,000 00) 30,000,000.00 3. 000000 1413200 SGD 15,868,000.00 1.000000 SGD 15,863 000.00
FRX100020.00 30Mar16 2Mari7 1000000000  (32010,00000) 3201000 || 1411000 SGD  (17,900,000.00) 1.000000 SGD _(17,800,000.00)
CITISG USD-5GD Net Bxposurs___10,000,00000 __(32,010,000.00) SGD_(17.900,000.00)|

DBSSG
FRX100015.01 3Mert6 2Mari7 (652173913 1500000000 2300000 1411000 SGD 579752609 1.000000 SGD  5.797,626.01
FRX100021.00 3Mar16 3Feb-7  (3.500,000.00) 500000000 3500000  1.413200 SGD 7,303,80000 1.000000 SGD 7,303,800
FRX 10002200 3-Mar-16  3-Fab-17 {750, 000, 0:0) 1,000,000.00 3000000 1413200 SGD 1,190,100.00 1.000000 SGD 1,190,100.0¢
FRY 10003200 18-Dec-16 31-May-17 500,000.00 (360,500.00)  1.201000 1384700 SGD 146,360.00 1.000000 SGD 145,960 0
FRX100011.00 Ten A7 Idan17  (1,000,000.00 135698100 1358961 1447300 SGD (86,319.00) 1.000000 SGD  (88,319.00
FRX100012 00 3and7 10dand7 100000000  (1359,081.00) 1355081 1432700 SGD 7361300 1000000 SGD 7351904
DBS-SG USD-SGD NetExposure __ (9.971,738.13) ___ 20,089,100.00 SGD _14423.986.08
Tothl USD-SGD Net Bxposurs 2826087 __(11870.900.00) SGD _@aT8013s1)
Realized (3,476,013.91
Total Amount in SGD and AUD Total Amount of Profit and Loss | —

=

For explanation of button, please see link.

For explanation of Ll buttons, please see_link.

DATA SOURCE

To view the following transaction,

A B C D E F G H I J K L M N
AociCofr CipylD TradelD Portfolio TCate WDste Contract Ao Rate PL Coy BL Rate % Val PlL-Val Coy  Mamative
TF5-5G
Ush SGD
Cm-5G6
FRX100018.00 3 Mar-16 3-Feb17 10,000,000.00 (30,000,000.00) 3.000000 1.413200 SGD (15,868,000.000 1.000000 SGD (15,565,000.00)

Follow the steps as shown below:
1. Navigate to Transaction > Foreign Exchange.

2. Key in the Vdate Fr* In this example: 01/01/2017 (Same
input for report).

3. Select Ctpy ID. In this example: CITI-SG.
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4, Click Refresh.

il

TradelD
Accounting Centre*
TDate®

VDate*
Transaction®
Coy*

Amoumnt®
Against Coy*
Spot Ref Rate*
Forward Paoints
Contract Rate
Counter Value
Facility*

Counterparty 1D

Reval Rate

Soft Amend
Partfolio
Transaction Type
Project
Our Dealer
Ctpy Dealer

Ctpy Reference

Marrative

FRX100018.00 c
TF5-5G Al~
03/03/2016 D
03/02/2017 E
Buy =
usD i
G 10,000,000.00
SGD J |-
2.000000
0.000000
] 3.000000
F 30,000,000.00(C)
TFS - CITESEFX -
CITI-SG B
N

Acc Rate: Navigate to Prices

Rates %: Navigate to Tools > FX Profit/Loss

> Exchange Rate

.



P/L: Navigate to Tools > FX Profit/Loss

FREQUENTLY ASKED QUESTIONS

RELATED INFORMATION

General Formatting For ALl Reports
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