Report 4401: NDF/FX MTM By
Acct Cntr - Ccy Pair -
Counterparty

PURPOSE

To provide the details used by CS Lucas to show the NDF/FX
Marked to Market by Account Centre — Ccy Pair — Counterparty.

WHY IS THIS IMPORTANT?

Allow users to verify the details of NDF/FX Marked to Market.

QUERY

1. Navigate to Reporting > Standards > Report 4401: NDF/FX MTM
By Acct Cntr — Ccy Pair — Counterparty.

NDF/FX MTM By Acct Cntr - Ccy Pair - Counterparty
L 3 PDF Excal Word i * a

Apcct Cntr TF556 -

As At Datet 31/07/2017

Val Coy* SGD =

Rate Type® Valuation -

Counterparty =

Portfolio Group -

Group VDate By =

Product B

Coy Pair ¥ =
Discounting Tranx Coy PL ¥

Include Fixed NDF?
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2. Fill in mandatory parameters — Acct Cntr, As At Date, Val
Ccy, and Rate Type. The rest are optional parameters.

3. Click on the required format.

4. The report shows the Accounting Centre, Trade 1ID,
Portfolio, TDate, VDate, Ccy, Amount in SGD, Amount in IDR,
Book Rates, Reval Rate, Val Currency, MTM, and Narrative.

B
.
NDF/FX MTM By Acct Cntr - Cey Pair - Counterparty thcas
Acct Cntr:-TFS-SG Date: As At 31-Jul-2017 Val Currency: SGD Exchange Type: Valuation Counterparty: All Portfolio Group: All Group VDate By: All Product Type: All
CcyPair: All Discounting: Tranx Ccy Incl Fixed NDF : No
Trageid Burtiglio Toats Dzt Cay Am Coy am Back Rate Beval Rate ValCoy MM Namaie
SGDIDR" Spot rate: 9,550.000000
DBS-5G
NDF100003.00 B-dulT -Aug-17 SGD (829,015 54) IDR* 8,000,000,000.00 9,550.000000 0.000054 SGD 147,304,655 531,54
TR ¢ s EB5 5 IDR* EUO0D00 D000 6 B50 000087 ST
Al Period 1 s6D @R R 0000000000 9550000081 560w mseseiA
Total for Cey Pair SGDIDR® 1 560 EB0155) IDR* B000000,000.00 8 550.000047 SGD 147 30456563164
SGOKRW Spot rate: 0.001200
DBSSG
NDF100005,00 [ETE M hug 17 Ce] 838,600.00 KRW (706,000,000.00) 0001153 1,537.735651 SGD 1,075,738, 102,396
[TeliiorParioi e 1 s B38,500.00 KRW {700,000,000.00] 0001155 560 (1075038, 102.3%.
AN Period 1 SG0 233,500.00 KRW {700,000,000.00) 0001158 560 (1,075,738, 102,396
Total for ey Pair SGOKRW 1 5@ B38,600.00 KRW (700,000,000.00] I 560 (10757 1023%
. | ¥ | .
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 GH I J K L M N
TradelD Bortiolio Thate VDate Coy Amt Coy Amt Eook Fate Eeval Rate Val Coy MM Narrative
SGDIDR* Spot rate: 9,350.000000
DBS-5G
NDF100003.00 [XTEY, 10Aug17 560 (829,015.54) IDR* 500000000000  9,650.000000 0000054 SGD  147,304665,631,84
[Tatalfor Parfoio R 1 saD (28,015 54] IDR* £000,00000000 _ 9650.000047 SG0___ 14734 pEoBILed
Al Period 1 56D (829,015 54) IDR* £,000,000,000.00 9,650.000047 SGD 147304565 63184
Total for Cey Pair SGDIDR® 1 SED (825 015.54) IDR* 500000000000 9,650.000047 SGD__ 147.30456563184

Follow the steps as shown below:
1. Navigate to Transaction > Non-Deliverable FWD.

2. Select Acct Cntr* (From Example: TFS-SG)
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3. Key in VDate Fr* (From example: 31/07/2017)

4, Click Refresh.

« B
Trade I3 NDF100003.00 B
Accounting Centra® TF5-56 . » A
TDate* 06/07/2017 D
VDate* 10/08/2017 E
Fiximg Date* 0a/08/2017
Fixing Basis® Default -
Transaction™ Buy -
Coy* IDR* |~ H
Amount 8,000,000,000.00 ||
Against Coy* SGD ~FIL
Spot Reference Rate* 9630000000
Forward Points 0.0000
Contract Rate 9,650.000000 ,J
Cournervalue G 829,015.54(C)
Facility* TFS <= DBS-56 i [E]
Counterparty ID DBS-5G

Soft Amend
Partfolio = c
Transaction Type " -
Project - -
Our Dealer
Ctpy Dealer
Mlarrative N

Reval Rate: Navigate to Tools > Forward Excrate > K



Fill in the mandatory fields as shown below will show you the
results of Reval Rate.

Forward FX Rate Calculation

VDate* | 10/08/2017

o ISGD - - I b

Recomp

SGD Point 1 Jan 2017
Days Mid

9.50

30 10.50

60 11.50

91 1250

182 13.50

365 14.50
10days 9.63
USD Fwd 31 Jul 2017 Spat Points Eorward Quote in
SGD 1 Jan 2000 1.357900 9.63 1.358863 SGD
IDR* 1 Jan 2000 0.000074 0.00 0.000074 usD
Furd: S0 -» IDR"
Fwd: IDR* - » SGD 0.000TO0

M
MTM: Refer to the example shown below
TragelD Portiulin TDate WDate Cry Amt Coy Ami Bock Rate Revdl Rate Val Coy MM Narstive
SGDIDR® Spot rate: 9,950.000000
DBS-5G a b c d
NDF100003.00 B-dul-17 10-Aug-17 5GD (829,015.54) IDR* 8,000,000,000.00 9,650,000000 9,872.927047 5GD (26,540.58)
! 1 8@D [823,015.54) IDR* 5,000,000,000.00 9,550, 000047 5G0 5 540 58)
All Period 1 sG0 [829,015.54) IDR* ,000,000,000.00 9,650.000047 5G0 26,540.58)
Total for Cey Pair SGDIDR* 1 56D [829.015.54) IDR* 8,000,000,000.00 9,650.000047 560D (26 540.58]

Calculations:

(b)
IDR £,000.000,000.00

3.972.927047 (c)

= 802,171.72

SGD 802,171.72 - SGD 829,01 5.5-}{ ]= SGD [26.8-}0.88&“
a
2.

FREQUENTLY ASKED QUESTIONS

FAQO1l: How is the currency pair displayed in this report?

The way the currency pair is displayed is explained
below.

If buy ccy > sell ccy then report will display [buy



ccyl[sell ccy]
else [sell ccy][buy ccy].

Examplel, for the trade below, USD is greater than SGD
alphabetically, the report will show as USDSGD.

Amend Foreign Exchange Outright

«— Update ‘

TradelD FR}100001.01

Accounting Centre® TF5-5G -
TDate® 270472078

VDate* 322018

Transaction® Buy -

Coy* usD -
Amount® 11.00
Against Coy* S5GD -

Spot Ref Rate* 11.000000
Forward Points 0.000000
Contract Rate 11.000000
Counter Value 121.00(C)
Facility* TFS == DBS-5G - AvailablecUSD 73.37m { 100.0%)
Counterparty ID DBS-5G

Reval Rate

Example 2, for the trade below, MYR is not greater than
SGD alphabetically, the report will show as SGDMYR.



—| Update

TradelD
Accounting Centre®
TDate®

VDate*
Transaction®
Coy*

Amount®
Against Coy*
Spot Ref Rate*
Forward Points
Contract Rate
Courter Value
Facility*

Counterparty |D

Reval Rate

Amend Foreign Exchange Outright

FRX100001.00
TF5-S6 =
27/04,/2018
31/12/2018
Buy . -
MYR ==
11.00
SGD -
11.000000
0.000000
11.000000
1.00(C)
TF5 <= DBS-SG -
DES-SG

AvailablechYR 100.00m { 100.0%)

RELATED INFORMATION

General Formatting For ALl Reports

CHANGE HISTORY

Date By
29-Aug-2016 | Li Ping
27-Apr-2018 | Anuja

17-Dec-2019 | Lyra

Changes
Created.
Added FAQO1.

Updated Screenshots.
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