Report 8025 : Bond Position
Analysis Duration Report

PURPOSE

To provide the details used by CS Lucas to show the Bond Position Analysis
Duration Report.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Bond Position Analysis Duration Report.

UERY

1. Navigate to Reporting > Standard > Report 8025: Bond Position Analysis
Duration Report.

Bond Position Analysis Duration Report

«— POF Exce Word ¥+ w B
Portfolic* TACTICAL -

As At Date* 30/06/2017

Rate Structure -

2. Fill in the mandatory parameter - Portfolio, As At Date.
3. Click on the required format.

4. The report shows the Portfolio, Ticker, MDate, Position, Trade Currency, Total
Cost in Trade Currency, Interest Accruals in Trade Currency, Macaulay Duration,
Fair Value, YI'M, Valuation Currency, Total Cost in Valuation Currency, Amortised
Cost in Valuation Currency, Interest Accruals in Valuation Currency, Market
Value in Valuation Currency, MTM (Unrealise, Price and FX Impact) and
Weighted Average Maturity of the Portfolio.


https://www.cslucas.com/user-guide/report-8025-bond-position-analysis-duration-report/
https://www.cslucas.com/user-guide/report-8025-bond-position-analysis-duration-report/

o
Bond Position Analysis Duration Report Tieas
Portfolio: TACTICAL Date: As At 30-Jun-2017 Rate Structure: All
Trade Cumency Vabuation Coy MM
PertfohioTicker MDats Posttion Coy Total Cost Interest Macaulay Eair Value YTM Coy Total Cost  Amorised Cost Intarest Markes Vil Unreakss Prce EX
Accruals  Duration Accrusls

TACTICAL
Anglo Amer 4 125% 27-Sep-22 1300000000 GBP 1402362000 14104110 4783370 122704452 303626 SGD 2482040504 1300000000 25288663 2455603150 (264,373.54) (568,319.18) 32394562
Uoyds Bank 2.75% 03-Dec-18  23,00000000 GBP 2416242000 29976767 1410602 105260439 072753 SGD 4283446011 2300000000 53751929  42434931.00 {#19,537.11) (@60,20906) 46875095
CBA225% 12118 O7-Dec-18  20,000,00000 GBP  20,744,800.00 3205479 142179 103390411 109397 sGD  ®THLTI112 20,000,000.00 STAT424 3545158000 {306,021.12) (T4373640)  437,71528
SGS05%418  01-Ap18 1500000000 SGD  14,904,600.00 1823603 0734931 100497222 181791 SGD 1490460000  15,000,000.00 1823603  14,853,000.00 {51,500.00) (51,600.00) 000

WhAve 2031652 33T, T, RS 6058 TOT5aTT 229360 1,230,41185

WAM of Portiolio 726.74 days

*
For explanation of — button, please see link.

*
For explanation of a buttons, please see link.

DATA SOURCE

FREQUENTLY ASKED QUESTIONS

RELATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY

Date By Changes

28-Apr-2020 | TS Created.


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

