
Fixed Income Call/Put Alerts

The  report provides detailed information for potential calls that are trading above market value or potential puts that are Fixed Income Call/Put Alerts
trading below market value.

 

Dependencies

Dependency Description

Next Call/Put Price next_call_prc and next_pur_prc need added to asset_bond analytics table

Global Business Rules

Business Rule Description

Assets  Should only be fixed income, asset_class_id = 10.

Assets without valid data should be excluded.  This will be defined as assets that have a call/put date as null.

Sorted by call date in ascending order.  If date is same, sorting should be by alpha of security.

As Of Report Date If the Market Price>Call price on the next call date, include on the report in the Potential Call Alerts area.

If the Market Price<Put price on the next put date, include on the report in the Potential Put Alerts area.

Quantity Displayed as rounded to the nearest whole number, no decimals.



Prices Display as 2 decimal places.

Dates Display as mm/dd/yyyy.

Potential Put/Call Alerts If data is not available, then suppress entire section of the exhibit.

If data is not available for either, then the report is not be generated.

 

Report Data Sources 

Datapoint Field Table Data comes in from Thomson 
Reuters 
through below table

Call Price** next_call_prc asset_bond_analytics db_tr_fi_fundamentals_raw

Call Date next_call_dt asset_bond_analytics db_tr_fi_fundamentals_raw

Put Price** next_put_prc asset_bond_analytics db_tr_fi_fundamentals_raw

Put Date next_put_dt asset_bond_analytics db_tr_fi_fundamentals_raw

 

Report Parameters

InvestEdge reports are built using parameters that may be hard-coded to specific values across a client installation, but may also be configured so that 
users may select a value at run time. Parameters allow for the specification of which assets classes may show on a given report, what filters are available 
at run time, or what charts or graphs will show on the report.

This section describes the function of all parameters, making note of which are Admin Only, which are User options, and which can be configured as either 
Admin or User.

Parameter Description Default 
Value

FRONT-END PARAMETERS Parameters that are automatically displayed on the User Interface without any configuration.

End Date {?@dt_end_monthly} Indicates the  of the Report. Select  to report as of a previous End Date Most recent month end
month end.

-1

Show Asset Symbol {?
@bShowAssetSymbol}

Whether or not to include the asset symbol with the asset name. 0

ADMIN PARAMETERS Available upon configuration by Admin on the back-end.

Account Code Prefix {?sAcctCdPrefix}

 

Text to include before the account number in the header/footer. A space will automatically be 
appended to the value entered for this parameter.

Account

Account ID {?@acct_id} The unique identifier of the main account that will appear in this report. #acct_id#

Asset Symbol Mask (@sAssetSymbol
Mask)

Describes how the asset symbol should be displayed. Use [asset_cd] in the string to indicate the 
placement of the symbol.

 

Disclaimer First Page Only {?
iDisclaimerFirstPageOnly}

If the disclaimer should appear on the first page only, set this variable to 1 (TRUE). Otherwise set 
to 0(FALSE).

1

Disclaimer Report ID {?
@disclaimer_rpt_id}

ID indicating which report should be queried for the disclaimer text. -1

Disclaimer Report Text ID {?
@disclaimer_rpt_text_id}

ID indicating which text section to use for the disclaimer text in the footer. Text sections are from 
the report referenced by Disclaimer Report ID.

1

Number of Months {?@iNumMonths} Limit call/put records to the number of months from current date. 12

Report Header First Page Only {?
bHeaderFirstPageOnly}

Indicates to show the report header on the first page of the report only. 0

Report Title (sReportTitle_sp) Report title to display in the header/footer.  

Report Date {?dtDataDate} Date displayed in the header/footer.  

Show Account Name {?
bShowAcctNm}

Whether or not to show the account name in the header/footer. 1

Show Account Code {?bShowAcctCd} Whether or not to show the account code in the header/footer. 1



Show End Date (@bShowEndDate) Determines whether or not the end date is shown with the title of the report. 0

Style Set ID{?@rpt_style_id} Style Set ID 1

 

Return to the Reports page.

https://docs.investedge.net/display/135/Reports
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