Report 4406: NDF/FX MTM By
Counterparty - Acct Cntr - Ccy
Pair

PURPOSE

To provide the details used by CS Lucas to show the NDF/FX Marked to Market
by Counterparty - Acct Cntr - Ccy Pair.

WHY IS THIS IMPORTANT?

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

1. Navigate to Reporting > Standards > Report 4406: NDF/FX MTM By
Counterparty - Acct Cntr - Ccy Pair.

NDF/FX MTM By Counterparty - Acct Cntr - Ccy Pair

- FOF Excel Ward *+ W a
Acct Critr* TF5-5G -

As At Date® 31,/07/2017

Vil Coy* SGD -

Rate Type* Valuation -

Coumterparty -

Portfolio Group -

Group VDate By -

Product -

Cey Pair - -

Discounting Tranx Coy PL -

Include Fixed NDF?

2. Fill in mandatory parameters - Acct Cntr, As At Date, Val Ccy, and Rate Type.


https://www.cslucas.com/user-guide/report-4406-ndf-fx-mtm-by-counterparty-acct-cntr-ccy-pair/
https://www.cslucas.com/user-guide/report-4406-ndf-fx-mtm-by-counterparty-acct-cntr-ccy-pair/
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The rest are optional parameters.
3. Click on the required format.

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

2206
Qo
NDF/FX MTM By Counterparty - Acct Cntr - Ccy Pair focas
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
Irageld Purtfolio IDate YDatz Coy Am Coy Am Bock Rate Bevei B ValCoy MIM  Narrative
CM-SG
TFSSG
SGDAUD Spot rate: 0.923702
FRXI0000S00  HEDGING 0-dun-17 14-Aug A7 560 13,565,589.24) AUD 13,000,000.00 0958300 0925523 56D 48031400
FRX100008.00 HEDGING 30-Jun-17 11-Sep 17 Eea) (2,087,029.11) AUD 2,000,000.00 0.958300 0925528 SGD 73,79155
Totalfor Portfollo HEDGING @ 550 [15552.716.35) AUD 15,000,000.00 0.958300 560 55410555
i Period J 2 s0 T (sesaiieam A 15,000,000.00 [ESE] 360 — SR
SGDEUR Spot rate: 1.593300
FRXI0000800  HEDGING 3-dun-17 14-hugAT 560 (39,544,000.00) EUR 25,000,000.00 1581760 159598 560 087107
FRXI0OMS00  HEDGING 30-Jun-17 11-Sep17 S0 47452,200.00) EUR 30,000,000.00 1581760 1596476 5GD 45282693
Totalfor Portfolio HEDGING I =30 (85,996,200.00) EUR 55,000,000.00 1581760 560 8236500
Al Period J 2 s [B5.99 200 00) EUR 55,000,000.00 1581760 560 BEEB 0
. 53 .
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
IradelD Ponflio Thae lin= Coy Am Coy Ame Bock Rae Beval Rate ValCoy MIM  Haragve
CIm-SG
556
SGDAUD Spot rate: 0973702
FRX10000500  HEDGING 30-an-A7 14-Aug-17 SGD (13,565,529.24) AUD 13,000,000.00 0.958300 0825523 560 480,314.00
FRA10000600  HEDGING 30-dun-17 11-5ep-17 @D (2,087,029.11) AUD 2,000,000.00 0958300 0925528 SGD 73,79155
[Totaifor Portfolio HEDGING I 2 saD (15652.7118.35) AUD 15,000,000.00 0958300 SGD 55410555
Al Period 2 56D [15,652,118.35) AUD 15,000,000.00 0.556300 5G0 554.105.56

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

2. Select Acct Cntr*


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

3. Select CtpylD.
4. Key in VDate Fr* (From example: 31/07/2017)

5. Click Refresh.



Amend Foreign Exchange Outright
_ (— . Update [ ‘
TradelD FRX100005.00 B
Accounting Centre® TF5-5G - |A
TData* 30/06/2017 D
VDate* 14/08/2017 E
Transaction® Buy i
Coy* AUD [«|H
Amount* 12,000,000.00 ||
Against Coy* SGD | = F/L
Spot Ref Rate* 0.958300
Forward Paoints 0.000000
Caontract Rate 0.958300 ]
Courter Value G 13.565.689.24
Facility* TFS - CITHSG:FX -
Cownterparty |D CITI-SG
Feval Rate
Soft Amend

Portfolio | C
Traneaction Type - -
Project - -
Our Dealer
Ctpy Dealer Joanna
Ctpy Refarence
Marrative

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
b 1D Vo cor [se0 - ] e .
Recomp
SGD Point 1 Jan 2017 AUD Point 1 Jan 2017
Days Mid Days Mid
7 9.50 T 33.50
30 10.50 30 34.50
60 11.50 60 335.50
L1 12.50 9 36.50
182 13.50 182 37.50
3635 14.30 363 38.50
14days 9.80 14days 33.80
USD Fwd 31 Jul 2017 Spot Points Forward Quote in
SGD 1 Jan 2000 1.357900 9.80 1.358880 SGD
AUD 371 Jul 20017 1.254295 33.80 1.257676 AUD
Fwd 56D - > AUD | oozss2s |
Fwd: AUD - = SGD 1.080470
—wM
MTM: Refer to the example shown below
TrageiD Portfolio Thate VDate Cey Amt Coy Amt Eock Rate Eaval Rate ValCoy MIM  Narxive
CIMSG
TF55G
a b c d
SGDAUD Spot rate: 0.923702
FRX100005.00 HEDGING 30-Jun-17 14-Aug-17 SGD (13,565,689.24) AUD 13,000,000.00 0.958300 0925523 SGD 480,314.00
FRX100006.00 HEDGING 30-Jun-17 11-Sep-17 e (2,087,029.11) AUD 2,000,000.00 0.953300 0925529 5GD 7379155
[TolalforPortiolio HEDGING. | 2 5@ {15,652,718.35) AUD 15,000,000.00 0958300 560 55410555
Al Period | 2 580 T (1565271635 AUD 15,000,000.00 0.556900 §G0 55410555
Calculations:

()
1 AUD1300000000 _ 4, n4c 11231

0525523 (c)

2. 5GD 14,046,122.31 -5GD 13,565,689.24 = SGD 480.31*’:@?

(a)

FREQUENTLY ASKED QUESTIONS
FAQO1: 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 ccyl.

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



Amend Foreign Exchange Outright

| €= Update | ‘

TradelD FRX100001.01

Accounting Centre* TF5-5G -
Thate® 27,/04/2018

WDate* 3122018

Traneaction® Buy 2,2

Coy* usD -
Amoumnt® 11.00
Against Coy* S5GD . -

Spot Ref Rate* 11.000000
Forward Paoints 0.000000
Contract Rate 11.000000
Counter Value 121.00(C)
Facility* TFS <= DBES-SG | = AvailableUSD 73.37m ( 100.0%)
Counterparty |D DBS-5G

Reval Rate

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



Amend Foreign Exchange Outright

€| | Update

TradelD
Accounting Centre*
Thate*

VDate*
Transaction®
Coy*

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

Counterparty 1D

Reval Rate

FRX100001.00
TFSSG -
27/04/2018
31,/12/2018
Buy -

MYR -
11.00
SGD -
11.000000
0.000000
11.000000
1.00(C)
TFS <= DBS-56 -
DBS-56

Available:MYR 100.00m { 100.0%)

RELATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY

Date

By

31-Aug-2016 | Li Ping

27-Apr-2018 | Anuja

18-Dec-2019 | Lyra

Changes
Created.
Added FAQO1.

Updated Screenshots.



https://www.cslucas.com/user-guide/general-reports-format/

