Report 4430: Summary NDF/FX
Profit Loss By Counterparty - Ccy
Pair - Acct Cntr Classification

See previous W5 version guide

PURPOSE

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

WHY IS THIS IMPORTANT?

Allow users to verify the details of Summary NDF/FX Profit Loss By Counterparty
- Ccy Pair - Acct Cntr Classification.

UERY

1. Navigate to Reporting > Standards > Report 4430: Summary NDF/FX Profit
Loss By Counterparty - Ccy Pair - Acct Cntr Classification.


https://www.cslucas.com/user-guide/report-4430-summary-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/
https://www.cslucas.com/user-guide/report-4430-summary-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/
https://www.cslucas.com/user-guide/report-4430-summary-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification/
https://www.cslucas.com/user-guide/report-4430-summary-ndf-fx-profit-loss-by-counterparty-ccy-pair-acct-cntr-classification-w5/

Summary NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr Classification
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2. Fill in the mandatory parameter - Acct Cntr, Fr Date, To Date, Val Ccy and
Rate Type.

3. Click Action and select the required format.

4. The report shows the Counterparty, Ccy Pair, Book Rate, Val Ccy and P/L-Val
ccy.

4430
o
Summary NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr Classification focas
Acct Cntr:TFS-SG VDate: From 30-Jun-2017 to 31-Dec-2017 NDF Date Type: Vdate Val Currency: SGD Exchange Type: Valuation Counterparty: All Group VDate
By: All Product Type: All CcyPair: All
Book Rate YalCoy PA.Val Coy
CITISG
SGD AUD
TOTAL TFS-5G All Period 6 (24,012529.27) 23,000,000.00 0.957833 SGD 678,070.73
Total null All Period 6 2401252927 23,000,000.00 0.957833 SGD 678,070.73
Al Period 6 (24012529.27) 23,000,000.00 0957833 s T 676,070.13
Total SGD-AUD Net Exposure 6 (24,012529.27) 23,000,000.00 0957833 S60 T ereon0n3
SGD EWR
TOTAL TFS-SG All Period 3 (117,050,240.00) 74,000,000.00 1581760 SGD 1,404,860.00
Total null All Period 3 (117,050,240.00) 74,000,000.00 1581760 SGD 1,404.860.00
All Period 3 (117,050,240.00) 74,000,000.00 1581760 SGD 1,404,860.00
Total SGD-EUR Net Exposure 3 (117,050,240.00) 74,000,000.00 1581760 S60 T 140486000




For explanation of Excel Raw export, please see link.

For explanation of buttons, please see link.

DATA SOURCE

To view the breakdown of the transactions for the following total,

A B c D E F

CIT-56
SGD AUD

TOTAL TFS-SG All Period 6 (24,012529.27) 23,000,000.00 0.957833 SGD 678,070.73

Follow the steps as shown below:

1. Navigate to Reporting > Standards > Report 4425: NDF/FX Profit Loss By
Counterparty - Ccy Pair - Acct Cntr.

2. Fill in the mandatory parameter - Acct Cntr, Fr Date, To Date, Val Ccy and
Rate Type, the same as for report 4430.

4. Click Action and select the required format.


https://www.cslucas.com/user-guide/raw-excel-export/
http://www.cslucas.com/user-guide/how-to-save-favorites/

NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr
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NDF/FX Profit Loss By Counterparty - Ccy Pair - Acct Cntr
Acct Cntr:TFS-SG VDate: From 30-Jun-2017 to 31-Dec-2017 NDF Date Type: Vdate Val Currency: SGD Exchange Type: Valuation Counterparty: All Portfolio Group:
All Group VDate By: All Product Type: All CcyPair: All E
cmse A
SGD AUD
TFS-56
[ FRxt00004.00 30dun-17  17-Jul17 (10,435,145.57) 10,000,000.00 0.958300 0934230 SGD 268,854.43
Portfolio null SGD-AUD Net Exposure 1 (10,435,145.57) 10,000,000.00 SGD 268,854.43
FRX10001000  HEDGING 30Jun17 24-JT 2087 08811 2.000,000.00) 0958300 0926698 SGD [77.17089)
FRX100039.00 HEDGING 24-Jul-17 24-Jul17 (2,087,029.11) 2,000,000.00 0.958300 0926698 SGD 71,170.89
FRX100005.00 HEDGING 30-Jun-17  14-Aug-17 (13,565,689.24) 13,000,000.00 0.958300 0929541 SGD 419.710.76
FRX100040.00 HEDGING 24-Jul17  22-Aug-17 2,075,334.65 (2,000,000.00) 0.963700 0925583 SGD (85,465.35)
FRX10000600  HEDGING 30dun-17__ 11-Sep-17 (2,087,020.11) 2,000,000.00 0.958300 0925069 SGD 74.970.69
Portfolio HEDGING SGD-AUD Net Exposure 5 (13577,363.10) 73,000,000.00 e I 408.216.30
All Period ] (24,012,529.27) 23,000,000.00 SGD 678,070.73
Total SGD-AUD Net Exposure 6 (24,012,529.27) B 23,000,000.00 C SGD 678,070.73 F

FREQUENTLY ASKED QUESTIONS



REIATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY

Date By Changes
23-Jan-2017 | LiPing Created.
19-Dec-2019 | Lyra Updated screenshots.

4-Sep-2024 T5 Updated to W6 instructions and screenshots.


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

