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Cap Subtype – Sample 1 

Currency: GBP 

Index: LIBOR 

Frequency: Quarterly 

Direction: Buy 

Comments: Complex premium 

{     
    "id": "618a8933160be2376ed2bca8",     
    "tradeId": "22115FN",   
    "tradeType": "IRG",     
    "tradeStatus": "DONE",     
    "legalEntityId": "FINASTRA",     
    "counterpartyId": "7c289fab-3d3d-42f9-bdb7-
3520147512ff",     
    "collateralCurrency": "EUR",     
    "csaId": "ISDA//CSA//BILAT//CSA_C1023",     
    "tradingBookName": {     
        "businessUnit": "FINASTRA",     
        "desk": "FIN_DESK",     
        "book": "XVA_BOOK6"     
    },     
    "nettingSetId": "C1023XXXXXXX",     
    "tradeLegs": [     
        {     
            "instrumentType": "InterestRateInstrument",     
            "instrumentId": "00000H4C",     
            "currency": "GBP",     
            "subType": "",     
            "direction": "BUY",     
            "effectiveDate": "2015-08-22",     
            "maturityDate": "2022-11-03",     
            "notional": 1.0E7,     
            "minRate": 0.05,     
            "index": "LIBOR",     
            "term": "P3M",     
            "basis": "A365F",     
            "compoundBasis": "A365F",     
            "couponFormulas": [],     
            "periodSchedule": [     
                {     



 

                    "payDate": "2014-11-03",     
                    "paymentType": "fee",     
                    "payAmount": -400000.0,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2015-08-22",     
                    "periodEnd": "2015-11-03",     
                    "fixingDate": "2015-08-24",     
                    "payDate": "2015-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2015-11-03",     
                    "periodEnd": "2016-02-03",     
                    "fixingDate": "2015-11-03",     
                    "payDate": "2016-02-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2016-02-03",     
                    "periodEnd": "2016-05-03",     
                    "fixingDate": "2016-02-03",     
                    "payDate": "2016-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2016-05-03",     
                    "periodEnd": "2016-08-03",     
                    "fixingDate": "2016-05-03",     
                    "payDate": "2016-08-03",     



 

                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2016-08-03",     
                    "periodEnd": "2016-11-03",     
                    "fixingDate": "2016-08-03",     
                    "payDate": "2016-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2016-11-03",     
                    "periodEnd": "2017-02-03",     
                    "fixingDate": "2016-11-03",     
                    "payDate": "2017-02-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2017-02-03",     
                    "periodEnd": "2017-05-03",     
                    "fixingDate": "2017-02-03",     
                    "payDate": "2017-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2017-05-03",     
                    "periodEnd": "2017-08-03",     
                    "fixingDate": "2017-05-03",     
                    "payDate": "2017-08-03",     
                    "paymentType": "interest",     



 

                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2017-08-03",     
                    "periodEnd": "2017-11-03",     
                    "fixingDate": "2017-08-03",     
                    "payDate": "2017-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2017-11-03",     
                    "periodEnd": "2018-02-05",     
                    "fixingDate": "2017-11-03",     
                    "payDate": "2018-02-05",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2018-02-05",     
                    "periodEnd": "2018-05-03",     
                    "fixingDate": "2018-02-05",     
                    "payDate": "2018-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2018-05-03",     
                    "periodEnd": "2018-08-03",     
                    "fixingDate": "2018-05-03",     
                    "payDate": "2018-08-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     



 

                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2018-08-03",     
                    "periodEnd": "2018-11-05",     
                    "fixingDate": "2018-08-03",     
                    "payDate": "2018-11-05",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2018-11-05",     
                    "periodEnd": "2019-02-04",     
                    "fixingDate": "2018-11-05",     
                    "payDate": "2019-02-04",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2019-02-04",     
                    "periodEnd": "2019-05-03",     
                    "fixingDate": "2019-02-04",     
                    "payDate": "2019-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2019-05-03",     
                    "periodEnd": "2019-08-05",     
                    "fixingDate": "2019-05-03",     
                    "payDate": "2019-08-05",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     



 

                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2019-08-05",     
                    "periodEnd": "2019-11-04",     
                    "fixingDate": "2019-08-05",     
                    "payDate": "2019-11-04",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2019-11-04",     
                    "periodEnd": "2020-02-03",     
                    "fixingDate": "2019-11-04",     
                    "payDate": "2020-02-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2020-02-03",     
                    "periodEnd": "2020-05-04",     
                    "fixingDate": "2020-02-03",     
                    "payDate": "2020-05-04",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2020-05-04",     
                    "periodEnd": "2020-08-03",     
                    "fixingDate": "2020-05-04",     
                    "payDate": "2020-08-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     



 

                },     
                {     
                    "periodStart": "2020-08-03",     
                    "periodEnd": "2020-11-03",     
                    "fixingDate": "2020-08-03",     
                    "payDate": "2020-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2020-11-03",     
                    "periodEnd": "2021-02-03",     
                    "fixingDate": "2020-11-03",     
                    "payDate": "2021-02-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2021-02-03",     
                    "periodEnd": "2021-05-03",     
                    "fixingDate": "2021-02-03",     
                    "payDate": "2021-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2021-05-03",     
                    "periodEnd": "2021-08-03",     
                    "fixingDate": "2021-05-03",     
                    "payDate": "2021-08-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2021-08-03",     



 

                    "periodEnd": "2021-11-03",     
                    "fixingDate": "2021-08-03",     
                    "payDate": "2021-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2021-11-03",     
                    "periodEnd": "2022-02-03",     
                    "fixingDate": "2021-11-03",     
                    "payDate": "2022-02-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2022-02-03",     
                    "periodEnd": "2022-05-03",     
                    "fixingDate": "2022-02-03",     
                    "payDate": "2022-05-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2022-05-03",     
                    "periodEnd": "2022-08-03",     
                    "fixingDate": "2022-05-03",     
                    "payDate": "2022-08-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                },     
                {     
                    "periodStart": "2022-08-03",     
                    "periodEnd": "2022-11-03",     



 

                    "fixingDate": "2022-08-03",     
                    "payDate": "2022-11-03",     
                    "paymentType": "interest",     
                    "notional": 1.0E7,     
                    "rate": 0.0,     
                    "spread": 0.0     
                }     
            ]     
        }     
    ],     
    "schemaId": "",     
    "customFields": {}     
}     

 

  



 

Cap Subtype – Sample 2 

Currency: GBP 

Index: LIBOR 

Frequency: Quarterly 

Direction: Buy 

Comments: Premium fixed amount 

 

{      
    "id": "618a8933160be2376ed2bca9",      
    "tradeId": "22116FN",    
    "tradeType": "IRG",      
    "tradeStatus": "VER",      
    "legalEntityId": "FINASTRA",      
    "counterpartyId": "7c289fab-3d3d-42f9-bdb7-
3520147512ff",      
    "collateralCurrency": "EUR",      
    "csaId": "ISDA//CSA//BILAT//CSA_C1023",      
    "tradingBookName": {      
        "businessUnit": "FINASTRA",      
        "desk": "FIN_DESK",      
        "book": "XVA_BOOK6"      
    },      
    "nettingSetId": "C1023XXXXXXX",      
    "tradeLegs": [      
        {      
            "instrumentType": "InterestRateInstrument",      
            "instrumentId": "00000H4F",      
            "currency": "GBP",      
            "subType": "",      
            "direction": "BUY",      
            "effectiveDate": "2015-02-02",      
            "maturityDate": "2022-11-03",      
            "notional": 1.0E7,      
            "minRate": 0.05,      
            "index": "LIBOR",      
            "term": "P3M",      
            "basis": "A365F",      
            "compoundBasis": "A365F",      
            "couponFormulas": [],      
            "periodSchedule": [      



 

                {      
                    "payDate": "2014-11-03",      
                    "paymentType": "fee",      
                    "payAmount": -400000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2015-02-02",      
                    "periodEnd": "2015-02-03",      
                    "fixingDate": "2015-02-02",      
                    "payDate": "2015-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2015-02-03",      
                    "periodEnd": "2015-05-04",      
                    "fixingDate": "2015-02-03",      
                    "payDate": "2015-05-04",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2015-05-04",      
                    "periodEnd": "2015-08-03",      
                    "fixingDate": "2015-05-04",      
                    "payDate": "2015-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2015-08-03",      
                    "periodEnd": "2015-11-03",      
                    "fixingDate": "2015-08-03",      



 

                    "payDate": "2015-11-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2015-11-03",      
                    "periodEnd": "2016-02-03",      
                    "fixingDate": "2015-11-03",      
                    "payDate": "2016-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2016-02-03",      
                    "periodEnd": "2016-05-03",      
                    "fixingDate": "2016-02-03",      
                    "payDate": "2016-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2016-05-03",      
                    "periodEnd": "2016-08-03",      
                    "fixingDate": "2016-05-03",      
                    "payDate": "2016-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2016-08-03",      
                    "periodEnd": "2016-11-03",      
                    "fixingDate": "2016-08-03",      
                    "payDate": "2016-11-03",      



 

                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2016-11-03",      
                    "periodEnd": "2017-02-03",      
                    "fixingDate": "2016-11-03",      
                    "payDate": "2017-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2017-02-03",      
                    "periodEnd": "2017-05-03",      
                    "fixingDate": "2017-02-03",      
                    "payDate": "2017-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2017-05-03",      
                    "periodEnd": "2017-08-03",      
                    "fixingDate": "2017-05-03",      
                    "payDate": "2017-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2017-08-03",      
                    "periodEnd": "2017-11-03",      
                    "fixingDate": "2017-08-03",      
                    "payDate": "2017-11-03",      
                    "paymentType": "interest",      



 

                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2017-11-03",      
                    "periodEnd": "2018-02-05",      
                    "fixingDate": "2017-11-03",      
                    "payDate": "2018-02-05",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2018-02-05",      
                    "periodEnd": "2018-05-03",      
                    "fixingDate": "2018-02-05",      
                    "payDate": "2018-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2018-05-03",      
                    "periodEnd": "2018-08-03",      
                    "fixingDate": "2018-05-03",      
                    "payDate": "2018-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2018-08-03",      
                    "periodEnd": "2018-11-05",      
                    "fixingDate": "2018-08-03",      
                    "payDate": "2018-11-05",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      



 

                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2018-11-05",      
                    "periodEnd": "2019-02-04",      
                    "fixingDate": "2018-11-05",      
                    "payDate": "2019-02-04",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2019-02-04",      
                    "periodEnd": "2019-05-03",      
                    "fixingDate": "2019-02-04",      
                    "payDate": "2019-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2019-05-03",      
                    "periodEnd": "2019-08-05",      
                    "fixingDate": "2019-05-03",      
                    "payDate": "2019-08-05",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2019-08-05",      
                    "periodEnd": "2019-11-04",      
                    "fixingDate": "2019-08-05",      
                    "payDate": "2019-11-04",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      



 

                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2019-11-04",      
                    "periodEnd": "2020-02-03",      
                    "fixingDate": "2019-11-04",      
                    "payDate": "2020-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2020-02-03",      
                    "periodEnd": "2020-05-04",      
                    "fixingDate": "2020-02-03",      
                    "payDate": "2020-05-04",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2020-05-04",      
                    "periodEnd": "2020-08-03",      
                    "fixingDate": "2020-05-04",      
                    "payDate": "2020-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2020-08-03",      
                    "periodEnd": "2020-11-03",      
                    "fixingDate": "2020-08-03",      
                    "payDate": "2020-11-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      



 

                },      
                {      
                    "periodStart": "2020-11-03",      
                    "periodEnd": "2021-02-03",      
                    "fixingDate": "2020-11-03",      
                    "payDate": "2021-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-02-03",      
                    "periodEnd": "2021-05-03",      
                    "fixingDate": "2021-02-03",      
                    "payDate": "2021-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-05-03",      
                    "periodEnd": "2021-08-03",      
                    "fixingDate": "2021-05-03",      
                    "payDate": "2021-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-08-03",      
                    "periodEnd": "2021-11-03",      
                    "fixingDate": "2021-08-03",      
                    "payDate": "2021-11-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-11-03",      



 

                    "periodEnd": "2022-02-03",      
                    "fixingDate": "2021-11-03",      
                    "payDate": "2022-02-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-02-03",      
                    "periodEnd": "2022-05-03",      
                    "fixingDate": "2022-02-03",      
                    "payDate": "2022-05-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-05-03",      
                    "periodEnd": "2022-08-03",      
                    "fixingDate": "2022-05-03",      
                    "payDate": "2022-08-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-08-03",      
                    "periodEnd": "2022-11-03",      
                    "fixingDate": "2022-08-03",      
                    "payDate": "2022-11-03",      
                    "paymentType": "interest",      
                    "notional": 1.0E7,      
                    "rate": 0.0,      
                    "spread": 0.0      
                }      
            ]      
        }      
    ],      



 

    "schemaId": "",      
    "customFields": {}      
}      

 

  



 

Floor Subtype 

Currency: USD 

Index: SOFR 

Frequency: Daily 

Direction: Buy 

Comments: Premium fixed amount 

 

{    
    "id": "618be81a160be2376ed2bcac",    
    "tradeId": "22132FN",    
    "tradeType": "IRG",    
    "tradeStatus": "DONE",    
    "legalEntityId": "FINASTRA",    
    "counterpartyId": "7c289fab-3d3d-42f9-bdb7-
3520147512ff",    
    "collateralCurrency": "EUR",    
    "csaId": "ISDA//CSA//BILAT//CSA_C1023",    
    "tradingBookName": {    
        "businessUnit": "FINASTRA",    
        "desk": "FIN_DESK",    
        "book": "XVA_BOOK6"    
    },    
    "nettingSetId": "C1023XXXXXXX",    
    "tradeLegs": [    
        {    
            "instrumentType": "InterestRateInstrument",    
            "instrumentId": "00000H5C",    
            "currency": "USD",    
            "subType": "",    
            "direction": "BUY",    
            "effectiveDate": "2019-09-01",    
            "maturityDate": "2023-09-01",    
            "notional": 20000.0,    
            "maxRate": 0.001,    
            "index": "SOFR",    
            "term": "P1D",    
            "basis": "A360",    
            "compoundBasis": "A360",    
            "compoundFunction": "ois",    
            "couponFormulas": [],    



 

            "periodSchedule": [    
                {    
                    "periodStart": "2019-09-01",    
                    "periodEnd": "2019-09-03",    
                    "fixingDate": "2019-09-03",    
                    "payDate": "2019-09-03",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },    
                {    
                    "periodStart": "2019-09-03",    
                    "periodEnd": "2019-09-04",    
                    "fixingDate": "2019-09-04",    
                    "payDate": "2019-09-04",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },    
                {    
                    "periodStart": "2019-09-04",    
                    "periodEnd": "2019-09-05",    
                    "fixingDate": "2019-09-05",    
                    "payDate": "2019-09-05",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },    
                {    
                    "periodStart": "2019-09-05",    
                    "periodEnd": "2019-09-06",    
                    "fixingDate": "2019-09-06",    
                    "payDate": "2019-09-06",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },    



 

                {    
                    "periodStart": "2019-09-06",    
                    "periodEnd": "2019-09-09",    
                    "fixingDate": "2019-09-09",    
                    "payDate": "2019-09-09",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },.........    
                {    
                    "periodStart": "2023-08-30",    
                    "periodEnd": "2023-08-31",    
                    "fixingDate": "2023-08-31",    
                    "payDate": "2023-08-31",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                },    
                {    
                    "periodStart": "2023-08-31",    
                    "periodEnd": "2023-09-01",    
                    "fixingDate": "2023-09-01",    
                    "payDate": "2023-09-01",    
                    "paymentType": "interest",    
                    "notional": 20000.0,    
                    "rate": 0.0,    
                    "spread": 5.0E-5    
                }    
            ]    
        }    
    ],    
    "schemaId": "",    
    "customFields": {}    
}    

  



 

Floor Subtype – FLOAT_CAP_FLOOR Product 

Currency: USD 

Index: LIBOR 

Frequency: Quarterly 

Direction: Sell 

Comments: No premium 

 

{    
    "id": "618a8933160be2376ed2bcab",    
    "tradeId": "22133FN", 

    "tradeType": "IRG",    
    "tradeStatus": "DONE",    
    "legalEntityId": "FINASTRA",    
    "counterpartyId": "5ded3ac7-9a48-4fb9-ab76-339a1dfe7c9c",    
    "collateralCurrency": "EUR",    
    "csaId": "ISDA//CSA//BILAT//CSA_C10000",    
    "tradingBookName": {    
        "businessUnit": "FINASTRA",    
        "desk": "FIN_DESK",    
        "book": "XVA_BOOK6"    
    },    
    "nettingSetId": "C10000XXXXXX",    
    "tradeLegs": [    
        {    
            "instrumentType": "InterestRateInstrument",    
            "instrumentId": "00000H5F",    
            "currency": "USD",    
            "subType": "",    
            "direction": "SELL",    
            "effectiveDate": "2017-09-01",    
            "maturityDate": "2027-08-30",    
            "notional": 800000.0,    
            "maxRate": 0.025,    
            "index": "FORM",    
            "term": "3m",    
            "basis": "A360",    
            "compoundBasis": "A360",    
            "couponFormulas": [    
                {    
                    "applyDate": "2009-05-06",    



 

                    "formula": "FLOAT_CAP_FLOOR ( [3mUSDlibor], 4%, 2% )"    
                }    
            ],    
            "periodSchedule": [    
                {    
                    "periodStart": "2017-09-01",    
                    "periodEnd": "2017-09-06",    
                    "fixingDate": "2017-08-30",    
                    "payDate": "2017-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2017-09-06",    
                    "periodEnd": "2017-12-06",    
                    "fixingDate": "2017-09-04",    
                    "payDate": "2017-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2017-12-06",    
                    "periodEnd": "2018-03-06",    
                    "fixingDate": "2017-12-04",    
                    "payDate": "2018-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2018-03-06",    
                    "periodEnd": "2018-06-06",    
                    "fixingDate": "2018-03-02",    
                    "payDate": "2018-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    



 

                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2018-06-06",    
                    "periodEnd": "2018-09-06",    
                    "fixingDate": "2018-06-04",    
                    "payDate": "2018-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2018-09-06",    
                    "periodEnd": "2018-12-06",    
                    "fixingDate": "2018-09-04",    
                    "payDate": "2018-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2018-12-06",    
                    "periodEnd": "2019-03-06",    
                    "fixingDate": "2018-12-04",    
                    "payDate": "2019-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2019-03-06",    
                    "periodEnd": "2019-06-06",    
                    "fixingDate": "2019-03-04",    
                    "payDate": "2019-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    



 

                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2019-06-06",    
                    "periodEnd": "2019-09-06",    
                    "fixingDate": "2019-06-04",    
                    "payDate": "2019-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2019-09-06",    
                    "periodEnd": "2019-12-06",    
                    "fixingDate": "2019-09-04",    
                    "payDate": "2019-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2019-12-06",    
                    "periodEnd": "2020-03-06",    
                    "fixingDate": "2019-12-04",    
                    "payDate": "2020-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2020-03-06",    
                    "periodEnd": "2020-06-08",    
                    "fixingDate": "2020-03-04",    
                    "payDate": "2020-06-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    



 

                },    
                {    
                    "periodStart": "2020-06-08",    
                    "periodEnd": "2020-09-08",    
                    "fixingDate": "2020-06-04",    
                    "payDate": "2020-09-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.0,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2020-09-08",    
                    "periodEnd": "2020-12-07",    
                    "fixingDate": "2020-09-04",    
                    "payDate": "2020-12-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020134598906005,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2020-12-07",    
                    "periodEnd": "2021-03-08",    
                    "fixingDate": "2020-12-03",    
                    "payDate": "2021-03-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.021424886613377,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2021-03-08",    
                    "periodEnd": "2021-06-07",    
                    "fixingDate": "2021-03-04",    
                    "payDate": "2021-06-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.022392865957304,    
                    "spread": 0.0    
                },    



 

                {    
                    "periodStart": "2021-06-07",    
                    "periodEnd": "2021-09-07",    
                    "fixingDate": "2021-06-03",    
                    "payDate": "2021-09-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020774167917688,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2021-09-07",    
                    "periodEnd": "2021-12-06",    
                    "fixingDate": "2021-09-03",    
                    "payDate": "2021-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.018441476046148,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2021-12-06",    
                    "periodEnd": "2022-03-07",    
                    "fixingDate": "2021-12-02",    
                    "payDate": "2022-03-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.018482630222519,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2022-03-07",    
                    "periodEnd": "2022-06-06",    
                    "fixingDate": "2022-03-03",    
                    "payDate": "2022-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.018763118487913,    
                    "spread": 0.0    
                },    
                {    



 

                    "periodStart": "2022-06-06",    
                    "periodEnd": "2022-09-06",    
                    "fixingDate": "2022-06-02",    
                    "payDate": "2022-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.019310258362053,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2022-09-06",    
                    "periodEnd": "2022-12-06",    
                    "fixingDate": "2022-09-02",    
                    "payDate": "2022-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.019966980808745,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2022-12-06",    
                    "periodEnd": "2023-03-06",    
                    "fixingDate": "2022-12-02",    
                    "payDate": "2023-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020154281556915,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2023-03-06",    
                    "periodEnd": "2023-06-06",    
                    "fixingDate": "2023-03-02",    
                    "payDate": "2023-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020302161095114,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2023-06-06",    



 

                    "periodEnd": "2023-09-06",    
                    "fixingDate": "2023-06-02",    
                    "payDate": "2023-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020426834049625,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2023-09-06",    
                    "periodEnd": "2023-12-06",    
                    "fixingDate": "2023-09-04",    
                    "payDate": "2023-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.02062706470204,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2023-12-06",    
                    "periodEnd": "2024-03-06",    
                    "fixingDate": "2023-12-04",    
                    "payDate": "2024-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020745078571799,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2024-03-06",    
                    "periodEnd": "2024-06-06",    
                    "fixingDate": "2024-03-04",    
                    "payDate": "2024-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.020899686168639,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2024-06-06",    
                    "periodEnd": "2024-09-06",    



 

                    "fixingDate": "2024-06-04",    
                    "payDate": "2024-09-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.021109704720565,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2024-09-06",    
                    "periodEnd": "2024-12-06",    
                    "fixingDate": "2024-09-04",    
                    "payDate": "2024-12-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.021641697583355,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2024-12-06",    
                    "periodEnd": "2025-03-06",    
                    "fixingDate": "2024-12-04",    
                    "payDate": "2025-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.021981677945689,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2025-03-06",    
                    "periodEnd": "2025-06-06",    
                    "fixingDate": "2025-03-04",    
                    "payDate": "2025-06-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.022389359765826,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2025-06-06",    
                    "periodEnd": "2025-09-08",    
                    "fixingDate": "2025-06-04",    



 

                    "payDate": "2025-09-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.022906587354652,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2025-09-08",    
                    "periodEnd": "2025-12-08",    
                    "fixingDate": "2025-09-04",    
                    "payDate": "2025-12-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023946337218335,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2025-12-08",    
                    "periodEnd": "2026-03-06",    
                    "fixingDate": "2025-12-04",    
                    "payDate": "2026-03-06",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023945544262699,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2026-03-06",    
                    "periodEnd": "2026-06-08",    
                    "fixingDate": "2026-03-04",    
                    "payDate": "2026-06-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023917762904682,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2026-06-08",    
                    "periodEnd": "2026-09-08",    
                    "fixingDate": "2026-06-04",    
                    "payDate": "2026-09-08",    



 

                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023874891801941,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2026-09-08",    
                    "periodEnd": "2026-12-07",    
                    "fixingDate": "2026-09-04",    
                    "payDate": "2026-12-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.024077149968165,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2026-12-07",    
                    "periodEnd": "2027-03-08",    
                    "fixingDate": "2026-12-03",    
                    "payDate": "2027-03-08",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023865994032253,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2027-03-08",    
                    "periodEnd": "2027-06-07",    
                    "fixingDate": "2027-03-04",    
                    "payDate": "2027-06-07",    
                    "paymentType": "interest",    
                    "notional": 800000.0,    
                    "rate": 0.023546176023379,    
                    "spread": 0.0    
                },    
                {    
                    "periodStart": "2027-06-07",    
                    "periodEnd": "2027-08-30",    
                    "fixingDate": "2027-06-03",    
                    "payDate": "2027-08-30",    
                    "paymentType": "interest",    



 

                    "notional": 800000.0,    
                    "rate": 0.023097105109956,    
                    "spread": 0.0    
                }    
            ],    
            "instrumentDetails": {    
                "Formula": "FLOAT_CAP_FLOOR ( [3mUSDlibor], 4%, 2% )"    
            }    
        }    
    ]    
}    

 

  



 

Cap Subtype – Formula 

Currency: EUR 

Index: EURIB 

Frequency: Quarterly 

Direction: Sell 

Comments: Quarterly premium 

 

{      
    "id": "618a88e0160be2376ed2bca0",      
    "tradeId": "22146FN",   
    "tradeType": "IRG",      
    "tradeStatus": "DONE",      
    "legalEntityId": "FINASTRA",      
    "counterpartyId": "f5dc9b10-164f-4dce-b781-
ad587a359780",      
    "collateralCurrency": "EUR",      
    "csaId": "ISDA//CSA//BILAT//CSA_C11596",      
    "tradingBookName": {      
        "businessUnit": "FINASTRA",      
        "desk": "FIN_DESK",      
        "book": "XVA_BOOK6"      
    },      
    "nettingSetId": "C11596XXXXXX",      
    "tradeLegs": [      
        {      
            "instrumentType": "InterestRateInstrument",      
            "instrumentId": "00000H69",      
            "currency": "EUR",      
            "subType": "",      
            "direction": "SELL",      
            "effectiveDate": "2020-12-01",      
            "maturityDate": "2024-09-02",      
            "notional": 1000000.0,      
            "minRate": 0.02,      
            "index": "FORM",      
            "term": "3m",      
            "basis": "A360",      
            "compoundBasis": "A360",      
            "couponFormulas": [      
                {      



 

                    "applyDate": "2020-12-01",      
                    "formula": "0.5 + [3mEUReurib]"      
                }      
            ],      
            "periodSchedule": [      
                {      
                    "payDate": "2020-12-01",      
                    "paymentType": "fee",      
                    "payAmount": -1000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2020-12-01",      
                    "periodEnd": "2020-12-02",      
                    "fixingDate": "2020-11-27",      
                    "payDate": "2020-12-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47934093598289,      
                    "spread": 0.0      
                },      
                {      
                    "payDate": "2020-12-02",      
                    "paymentType": "fee",      
                    "payAmount": -1000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2020-12-02",      
                    "periodEnd": "2021-03-02",      
                    "fixingDate": "2020-11-30",      
                    "payDate": "2021-03-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47922576032435,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-03-02",      



 

                    "periodEnd": "2021-06-02",      
                    "fixingDate": "2021-02-26",      
                    "payDate": "2021-06-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47442184017298,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-06-02",      
                    "periodEnd": "2021-09-02",      
                    "fixingDate": "2021-05-31",      
                    "payDate": "2021-09-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.4785938191766,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-09-02",      
                    "periodEnd": "2021-12-02",      
                    "fixingDate": "2021-08-31",      
                    "payDate": "2021-12-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.4762124747442,      
                    "spread": 0.0      
                },      
                {      
                    "payDate": "2021-12-02",      
                    "paymentType": "fee",      
                    "payAmount": -1000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2021-12-02",      
                    "periodEnd": "2022-03-02",      
                    "fixingDate": "2021-11-30",      
                    "payDate": "2022-03-02",      
                    "paymentType": "interest",      



 

                    "notional": 1000000.0,      
                    "rate": 0.47620042112231,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-03-02",      
                    "periodEnd": "2022-06-02",      
                    "fixingDate": "2022-02-28",      
                    "payDate": "2022-06-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47613752746652,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-06-02",      
                    "periodEnd": "2022-09-02",      
                    "fixingDate": "2022-05-31",      
                    "payDate": "2022-09-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47681186032987,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2022-09-02",      
                    "periodEnd": "2022-12-02",      
                    "fixingDate": "2022-08-31",      
                    "payDate": "2022-12-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47951755112644,      
                    "spread": 0.0      
                },      
                {      
                    "payDate": "2022-12-02",      
                    "paymentType": "fee",      
                    "payAmount": -1000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      



 

                {      
                    "periodStart": "2022-12-02",      
                    "periodEnd": "2023-03-02",      
                    "fixingDate": "2022-11-30",      
                    "payDate": "2023-03-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47913385417743,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2023-03-02",      
                    "periodEnd": "2023-06-02",      
                    "fixingDate": "2023-02-28",      
                    "payDate": "2023-06-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47858884464805,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2023-06-02",      
                    "periodEnd": "2023-09-04",      
                    "fixingDate": "2023-05-31",      
                    "payDate": "2023-09-04",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47798723927262,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2023-09-04",      
                    "periodEnd": "2023-12-04",      
                    "fixingDate": "2023-08-31",      
                    "payDate": "2023-12-04",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47793056372873,      
                    "spread": 0.0      
                },      
                {      



 

                    "payDate": "2023-12-04",      
                    "paymentType": "fee",      
                    "payAmount": -1000.0,      
                    "rate": 0.0,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2023-12-04",      
                    "periodEnd": "2024-03-04",      
                    "fixingDate": "2023-11-30",      
                    "payDate": "2024-03-04",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47783515405069,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2024-03-04",      
                    "periodEnd": "2024-06-03",      
                    "fixingDate": "2024-02-29",      
                    "payDate": "2024-06-03",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.47772032064855,      
                    "spread": 0.0      
                },      
                {      
                    "periodStart": "2024-06-03",      
                    "periodEnd": "2024-09-02",      
                    "fixingDate": "2024-05-30",      
                    "payDate": "2024-09-02",      
                    "paymentType": "interest",      
                    "notional": 1000000.0,      
                    "rate": 0.4775901319154,      
                    "spread": 0.0      
                }      
            ],      
            "instrumentDetails": {      
                "Formula": "0.5 + [3mEUReurib]"      
            }      
        }      



 

    ],      
    "schemaId": "",      
    "customFields": {}      
}      
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