Report 4203: NDF MTM By Weekly
Group (W))

This version is superseded.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

PURPOSE

To provide the details used by CS Lucas to show the Non-deliverable Forward
Marked to Market By Week.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Non-Deliverable Forward.

UERY

1. Navigate to Reporting > Standards > Report 4203: NDF MTM By Weekly
Group.

NDF MTM By Weekly Group
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2. Fill in mandatory parameters - Acct Cntr, Val Ccy, Date 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, Amount in SGD, Amount in IDR*, Book Rates, Forward Rate,
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Profit/Loss, Val Currency, P/L-Val Ccy and Narrative.

Non-Deliverable Forward Details

.
NDF MTM By Weekly Group focas

Acct Cntr:TFS-SG Val Currency: SGD Exchange Type: Accounting Date: As At 31-Jul-2017 Portfolio Group: All Discounting: Tranx Ccy Incl Fixed NDF : No

AcctCotr  TradelD Portfolie  CtpylD TDate VDste sGD IDR*  BookRates  Fud Rate P Val PiL-Val Coy Namative
Cey
TFS-SG  NDF100003.00 DBSSG  6Juk17  10-Aug17 (829,01554)  £,000,000,00000  9,650.00000 957282705 SGD (26,840.88) SGD (26,840.68)

{829,015 54) §,000,000,000.00 26,640 68]

SGD (2664088

SGD-IDR" Net Exposure {829,015 54) §,000,000,000.00

Total Amount added up in each currency

Total Profit/Loss in SGD

&
For explanation of = button, please see link.

. * 3 .
For explanation of ﬂ buttons, please see link.

DATA SOURCE

To view the following transaction,

A B c D E F G H I J KL M N

AcctCntr  TradelD Portfoie  CtpyiD TDate VDate SGD DR Book Rates  Fwd Rate PIL Val PIL-Val Coy Narative
Loy

TFS-SG NDF100003.00 DBS-SG B-Jul-17 10-Awg-17 (829,015.54) 8,000,0:00,000.00 9,650.00000 997292705 SGD (26,840.88) SGD (26,840.88)

Follow the steps as shown below:
1. Navigate to Transaction > Non-Deliverable FWD.
2. Key in VDate Fr*.

3. Click Refresh.
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« B

Trade ID WDF100003.00

Accounting Cantre® TF5-5G * | A

TDater 06/07/2017 E

VDate 100872017 F

Fixing Date® 08/08/2017

Fixing Basis* Default [ -

Transaction® By -

Coy* DR -

Amourt* 8.000.000,000.00 H

Against Coy® SG6D * (L

Spot Reference Rate® 9, 650.000000 | |

Forward Points 0.0000

Contract Rate 9,650.000000

Countervalue G 829.015.54[C)

Facility* TFS <= DBS-5G -

Countarparty ID DBS-5G D
Soft Amend

Portfolio = [ C

Transaction Type - -

Project - -

Our Dealer

Ctpy Dealer

Marrative N

Fwd Rate: Navigate to Tools > Forward Excrate
— KiM

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

FREQUENTLY ASKED QUESTIONS

REIATED INFORMATION

—



General Formatting For All Reports
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