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o Name Trade Template Summary Arguments Marginal VA

[ CP_9984 T3 JPY Rec 0.051682 LiborJPY6m+-0.0...  [{name" ! ', valug: '2020-08-.. ¥545282.60

[ CP_9984_T_2 Pay CHF LiborCHEGm LiborPYems... | ‘202005 ¥17,385946.92

[] CP_9984_T_1 JPY Pay 0.006446 Libor PYSm+0.00... [{na 202003 ¥29590.73

[] CP_9984_T_0 JPY Rec 0.010748 LiberJPY6m+-0.0..  [{name’: ‘StartDate’, 'value” '2020-06- .. ¥35354.17
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=] Name Trade Template Summary Arguments Marginal CVA

Classification (GIGS)
O] CP_9984.T.3 JPY Rec 0.051682 LiborJPY6m+-0.0... [(name’; ‘StartDate!, 'value' .. ¥94,628.06
[] CP9984.T2 Pay CHF LiborCHF6m LiborJPY6m+...  [{n 05 ¥2447,874.89
] CP_9984.T_1 Interest Rate Swap JPY Pay 0.006446 LiborJPY6m+0.00... [{n: -03-. ¥4,740.49
(45301020) [] CP9984.T.0 Interest Rate Swap JPY Rec 0.010748 LiborJPYem+-0.0..  [{name’: ‘StartDate!, value' '2020-06-.. ¥5596.07
Gredlit Rating Ba' (Moadly's)

Callateral Rules
Collateral * zero Collateral ® Fully Collateralized

ndependent amount —

Threshold 5000000
Margin Period (days) | —
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Financial CAD Corporation

http://www.fincad.com/
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E-mail : fincad@techmatrix.co.jp
TEL/FAX : 03-4405-7846 / 03-6436-3546
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