Report 8036 : Benchmark Security
Group Duration

PURPOSE

To provide the details used by CS Lucas to show Benchmark Security Group
Duration.

WHY IS THIS IMPORTANT?

Allow users to verify the details of Benchmark Security Group Duration.
UERY

1. Navigate to Reporting > Standard > Report 8036: Benchmark Security Group
Duration.

Benchmark Security Group Duration

“— FDF Exce Waord b4 > a

Report Ccy* SGD -

2. Fill in the mandatory parameter - Security Group, As At Date, Reporting
Currency.

3. Click on the required format.

4. The report shows the Ticker, Issue Size, Currency, Market Price, Reporting
Currency, Market Value in reporting currency, Coupon (%), MDate, Weighting
(%), Remaining Tenor (Yr), Market Yield (IRR), Macaulay Duration, Modified
Duration.


https://www.cslucas.com/user-guide/report-8036-benchmark-security-group-duration/
https://www.cslucas.com/user-guide/report-8036-benchmark-security-group-duration/

Benchmark Security Group Duration
Security Group: SG Bonds Date: As At 30-Jun-2017 Rpt Ccy: SGD

Tokar Issue Sge Coy Pris RtCoy  RetCorMidVahe Coupon (%) MDate WA(%) Remainiog Teoor (V) Mackst Vil (RR)  Macauiay Duation Modfied Duraion
CBA225% 12118 3,100,000.00 GBP 101.650000 SGD 5,650,011.95 2250000 7-Dec-2018 5184 1438356 138 142 141
SGS0.5% 418 530000000 SGD 99020000 SGD 5,248,060.00 0.500000 1-Apr-2018 48.16 0.753425 1.8 oS 0.75

Total T 84000000 T 108807195 10000 Weighted 159 110 109
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*
For explanation of — button, please see link.

*
For explanation of a buttons, please see link.

DATA SOURCE

To view the following information,

Benchmark Security Group Duration
Security Group: SG Bonds Date: As At 30-Jun-2017 Rpt Ccy: SGD

Tickee Issuo Sze Cov Pron RoiCoy  FplCoyMitVale  Coupen (%) MDate WA(%) Romaning Tone (Ye]  Marke! Yok (RR)  Macaulay Durafion Mefed Duration
ceazzsh 218 |2 310000000 cep (Crorssonoo s6o [ sesonnies |2 2250000 rosc208F (Gsrae [ 143838 13 142 141
SGS05% 4118 530000000 SGD 92020000 SGD 524806000 0500000 1-Apr-2018 1816 075425 181 ors 015

Total T 8400,00000 T s | T Weighted 159 110 %

8036
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Follow the steps as shown below:

1. Navigate to Prices > Security Prices
2. Select Ticker

3. Key in From Date* and To Date

4. Click Refresh

Security Prices

5.D=B*C/100
6.G=D/1*100

7. H

F-J/365



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

To view the coupon and MDate of the security,
1. Navigate to Set Up > Static > Securities

2. Select Security Type as Bond

3. Click Refresh

4. Click on the short name

Maintain Security Information

— Update Coupon Rizk Profile Preference

Security Type

Shortname* CBA 2.25% 1218 A
Security Sub Type Fixed Coupon -

Full Name* CBAZ2.25% 12/2018

Izsuer Commonwealth Bank of Austre

Price Type* Percent -

Trade Ccy* GEP -
Holiday Coy GEFP -
Settlement T+* 2

|ssue Date 4 Jun 2014

First Coupon Date

MDate 7 Dec 2018 F
Status* Active -
Pl Computaticn Method -

5. Click on Coupon.




Maintain Periodic Structure
— Save .
A
Shortname CBA 2.25% 12118
E
Type % End Date % VDate % Coupon ¥ Coupon PPM %
Izsued Principal 4 Jun 2014 4 Jun 2014 2250000 0.000000
Periodic Repayment 4Dec 2014 4 Dec 2014 2.250000 11,280.821920
Pericdic Repayment 4 Jun 2015 4 Jun 2015 2.250000 11,219.178080
Periodic Repayment 4Dec 2015 4Dec 2015 2.250000 11,280.821920
Pericdic Repayment & Jun 2016 & Jun 2016 2250000 11,377 666740
Periodic Repayment 5Dec 2016 5Dec2016 2.250000 11,188.524590
Pericdic Repayment 5Jdun 2017 5 Jun 2007 2.250000 11,214.630590
Periodic Repayment 4Dec 207 4 Dec 2017 2.250000 11,219.178080
Pericdic Repayment 4 Jun 2018 4 Jun 2018 2250000 11,219.178080
Periodic Repayment 4 Dec 2018 4 Dec 2018 2.250000 11,280.821920
Pericdic Repayment 7 Dec 2018 7 Dec2018 2.250000 184931510
1 50 w

FREQUENTLY ASKED QUESTIONS

REIATED INFORMATION

General Formatting For All Reports

CHANGE HISTORY

Date By Changes

3-May-2021 T5 Created.


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

