Report 4429: Detail NDF/FX Profit
Loss By Counterparty - Ccy Pair -
Acct Cntr Classification

PURPOSE

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

WHY IS THIS IMPORTANT?

Allow users to verify the details of NDF/FX Profit Loss.

UERY

1. Navigate to Reporting > Standards > Report 4429: Detail NDF/FX Profit Loss
By Counterparty - Ccy Pair - Acct Cntr Classification.

Detail NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr Classification
— PDF Excel Word + % B

Acot Cntr* TF5-5G -

Fr Date* 01/00 /2017

Tao Date* 3122019

NDF Date Type Vdate . 4

val Coy* SGD -

Rate Type* Valuation -

Counterparty -

Group VDate By -

Product -

Coy Pair - -

2. Fill in mandatory parameters - Acct Cntr, Fr Date, To Date, Val Ccy, and Rate
Type. The rest are optional parameters.


https://www.cslucas.com/user-guide/report-4429-detail-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/
https://www.cslucas.com/user-guide/report-4429-detail-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/
https://www.cslucas.com/user-guide/report-4429-detail-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/

3. Click on the required format.

4. The report shows the Trade ID, Portfolio, Accounting Centre, TDate, VDate,
Amount in SGD, Amount in EUR, Book Rate, Reval Rate, Val Currency, P/L-Val
Ccy, and Narrative.

478
o
Detail NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr Classification fleas
Acct Cntr:TFS-SG VDate: From 1-Jan-2017 to 31-Dec-2019 NDF Date Type: Vdate Val Currency: SGD Exchange Type: Valuation Counterparty: All Group VDate By:
All Product Type: All CcyPair: All
TragelD Bortolio AcciCrtr  TDate VDate Bock Rate Reval Rae Vai oy PV Coy Namatve
CM-S6
=] AUD
FRAID0004.00 TFS5G  30-Jun-17 1T=ulA7 (10,435,145.57) 10,000,000.00 0958300 0934230 SGD 266,854 43
FRA0001000  HEDGING  TFSSG 30-uni7 2417 208702911 (2,000,000.00) 0.858300 09266% 5GD {71,170.89)
FRX0000S500  HEDGING  TFSSG 30-uni7  14-Aug17 13,565,589.24) 13,000,000.00 0.958300 0829541 56D 41971076
FRAI0000600  HEDGING  TFSSG 30un-7  11-Sep-t7 (2,087,020.11) 2,000,000.00 0.958300 0925069 5GD 7497089
TOTAL TFS-SG Al Period 4 124,000,534 81) 23,000,000.00 0.858300 s60 T GHe
Total - All Period 4 (24,000,834.81) 23,000,000.00 0958300 56D 592, %518
All Period 4 124,000,534 61) 73,000,000.00 0.953300 5GD §92,365.19
Total SGD-AUD Net Exposure 4 TR0 5] Z3,000,000.00 0958300 se0 — mR%n
G0 EUR
FRN00O7.00  HEDGING  TFSSG 30-uni7  17-luk7 (30,053,440.00) 1,000,000.00 1.581760 1570400 5GD [215,240.00)
FRA0000B00  HEDGING  TFSSG 30und7  14-Aug17 (39,544,000.00) 25,000,000.00 1581760 1608500 5GD £63,500.00
FRA0000900  HEDGING  TFSSG 30-uni7  11:Sep7 (47,452,300.00) 30,000,000.00 1581760 1613500 5GD 952,200.00
TOTAL TFS-5G All Period 3 T177,050,240.00) 74,000,000.00 1581760 s T 1ae@w
Total - All Period 3 TT17,050,240.00) 74,000,000.00 1.581760 56D 4R s
All Period 3 (117,050,240.00) 74,000,000.00 1581760 G0 T 1,208, 50,00
Total SGD-EUR Net Expasure 3 TT77,050,240.00) 74,000,000.00 1581760 56D 1,408,30 00
. | & .
For explanation of = button, please see link.
For explanation of buttons, please see link.
To view the following transaction,
A B G D E F G H 1 J K
TrodelD Pertfolio AcciCatr  TDate VDatz Book Rate Feval Rate Val Coy PiLNal Coy Namatve
CIm-SG
56D AUD
FRX(100004.00 TFS-5G  30-un-17  17-Jul17 (10,435,145.57) 10,000,000.00 0.958300 0.934230 SGD 268,854.43

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

2. Select Acct Cntr* (From Example: TFS-SG)


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

3. Select CtpylD.
4. Key in VDate Fr* (From example: 01/01/2017)

5. Click Refresh.



Amend Foreign Exchange Outright
GRECTNA(Y
TradelD FRX100004.00 A
Accounting Centra* | TFs56 |~ |B
TDate* | 30/06/2017 lc
VDate* | 17/07/2017 | D
Transaction® | Buy | = |
cor [ <]
Amount* | 10,000000.00 | F
Against Coy* | s6D | - |l
Spot Ref Rated | 0.958300 |
Forward Paints | 0.000000 |
Contract Rate 0958300 G
Counter Value E 10,435.145.57(C%)
Faciliny* | TFS - CITHSGFX | ~ |[C)
Courterparty |D CITISG B
Reval Rate | |
SoftAmend |
Portfolio | | = |
Transaction Type e |« |
- E ]
Our Dealer
Ctpy Dealer | Joanna |
CryRernce | |
Narrative K

H
Reval Rate: Navigate to Tools > FX Profit/Loss >

P/L-Val Ccy: Navigate to Tools > FX Profit/Loss >



Fill in the mandatory fields as shown below will show you the results of Reval
Rate and P/L-Val Ccy.

FX Profit and Loss Calculation

acct c] | TRs-s6 = TradelD* | FRX100004.00 17/07/2017 Val Cey* 2 Rate T'-""

Recomp

Trade Description
FX OQutright: Bought AUD 10,000,000.00 and Sold SGD 10.435,145.57 &t 0.958300 value 17 Jul 2017 with CITI-SG. Portfoliomull [patrick@12dI2d user guides]
10,000.000.00
Buy AUD

1043514557
Sell SGD(TX Cey,

0.958300

Contract

Realised Profit and Loss on 17-Jul-2017
Settled Rate
P/L 5GD

0.03423
Rate to SGD e
P/L SGD 26885443 | J

FREQUENTLY ASKED QUESTIONS

RELATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY

Date By Changes
31-Aug-2016 | LiPing Created.

19-Dec-2019 | Lyra Updated Screenshots.


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

