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Interest Rate Swap Trades

BIRSFLTFLT Subtype

Currency: USD
Index: SOFR, LIBOR

Frequency Pay/Receive: Annual/Quarterly

"id": "6155a52ee5ca9c2f5bcO9cfc",
"tradeId": "22023FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",
"counterpartyId": "df62a653-ace4-4820-bod8-
1c2d9fe91adf",

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C14115",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK8"
s
"nettingSetId": "C14115XXXXXX",
"tradelLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "0©0000GT9",
"currency": "USD",
"subType": "BIRSFLTFLT",
"direction": "SELL",
"effectiveDate": "2020-04-06",
"maturityDate": "2025-04-06",
"notional"”: 1000000.0,
"fixedRate": 0.9,
"index": "SOFR",
"term": "P1D",
"basis": "A360",
"compoundBasis": "A360",
"compoundFunction": "ois",

"couponFormulas": [],



"periodSchedule": [
{

"periodStart": "2020-04-06",
"periodEnd": "2021-04-06",
"fixingDate": "2021-04-06",
"payDate": "2021-04-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.73707602475048,
"spread": 2.0E-4

"periodStart": "2021-04-06",
"periodEnd": "2022-04-06",
"fixingDate": "2022-04-06",
"payDate": "2022-04-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.4015086,

"spread": 2.0E-4

"periodStart": "2022-04-06",
"periodEnd": "2023-04-06",
"fixingDate": "2023-04-06",
"payDate": "2023-04-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": -0.850576,

"spread": 2.0E-4

"periodStart": "2023-04-06",
"periodEnd": "2024-04-08",
"fixingDate": "2024-04-08",
"payDate": "2024-04-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0124746,
"spread": 2.0E-4

}s



"periodStart": "2024-04-08",
"periodEnd": "2025-04-07",
"fixingDate": "2025-04-07",
"payDate": "2025-04-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": -0.0415876,
"spread": 2.0E-4

"instrumentType": "InterestRateInstrument”,
"instrumentId": "0©0000GTB",
"currency": "USD",

"subType": "BIRSFLTFLT",
"direction": "BUY",
"effectiveDate": "2020-04-06",
"maturityDate"”: "2025-04-06",
"notional"”: 1000000.0,
"fixedRate": 0.9,

"index": "LIBOR",

"term": "P3M",

"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],

"periodSchedule": [

{
"periodStart": "2020-04-06",
"periodEnd": "2020-07-06",
"fixingDate": "2020-04-02",
"payDate": "2020-07-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{

"periodStart": "2020-07-06",
"periodEnd": "2020-10-06",



"fixingDate": "2020-07-02",
"payDate": "2020-10-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 9.0,

"spread": 0.0

"periodStart"”: "2020-10-06",
"periodEnd": "2021-01-06",
"fixingDate": "2020-10-02",
"payDate": "2021-01-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.005259316678283,
"spread": 0.0

"periodStart": "2021-01-06",
"periodEnd": "2021-04-06",
"fixingDate": "2021-01-04",
"payDate": "2021-04-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.003133600642857,

"spread": 0.0

"periodStart"”: "2021-04-06",
"periodEnd": "2021-07-06",
"fixingDate": "2021-03-31",
"payDate": "2021-07-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.003008447177501,

"spread": 0.0

"periodStart": "2021-07-06",
"periodEnd": "2021-10-06",
"fixingDate": "2021-07-02",



"payDate": "2021-10-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate”: 0.002753370731438,
"spread": 0.0

"periodStart”: "2021-10-06",
"periodEnd": "2022-01-06",
"fixingDate": "2021-10-04",
"payDate": "2022-01-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.002611804861615,

"spread": 0.0

"periodStart": "2022-01-06",
"periodEnd": "2022-04-06",
"fixingDate": "2022-01-04",
"payDate": "2022-04-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00266356714735,
"spread": 0.0

"periodStart”: "2022-04-06",
"periodEnd": "2022-07-06",
"fixingDate": "2022-04-04",
"payDate": "2022-07-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.002663576998785,

"spread": 0.0

"periodStart": "2022-07-06",
"periodEnd": "2022-10-06",
"fixingDate": "2022-07-04",
"payDate": "2022-10-06",



"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.002886659458306,
"spread": 0.0

"periodStart": "2022-10-06",
"periodEnd": "2023-01-06",
"fixingDate": "2022-10-04",
"payDate": "2023-01-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.003249976335202,

"spread": 0.0

"periodStart"”: "2023-01-06",
"periodEnd": "2023-04-06",
"fixingDate": "2023-01-04",
"payDate": "2023-04-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.003249947003648,
"spread": 0.0

"periodStart": "2023-04-06",
"periodEnd": "2023-07-06",
"fixingDate": "2023-04-04",
"payDate": "2023-07-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.003249961669381,

"spread": 0.0

"periodStart": "2023-07-06",
"periodEnd": "2023-10-06",
"fixingDate": "2023-07-04",
"payDate": "2023-10-06",

"paymentType": "interest",



"notional"”: 1000000.0,
"rate": 0.003665714942562,

"spread": 0.0

"periodStart": "2023-10-06",
"periodEnd": "2024-01-08",
"fixingDate": "2023-10-04",
"payDate": "2024-01-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.004342921796809,
"spread": 0.0

"periodStart”: "2024-01-08",
"periodEnd": "2024-04-08",
"fixingDate": "2024-01-04",
"payDate": "2024-04-08",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.004342843240071,

"spread": 0.0

"periodStart": "2024-04-08",
"periodEnd": "2024-07-08",
"fixingDate": "2024-04-04",
"payDate": "2024-07-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.004342843240071,
"spread": 0.0

"periodStart”: "2024-07-08",
"periodEnd": "2024-10-07",
"fixingDate": "2024-07-04",
"payDate": "2024-10-07",
"paymentType": "interest",

"notional"”: 1000000.0,



"rate": 0.004878171771257,

"spread": 0.0

"periodStart": "2024-10-07",
"periodEnd": "2025-01-06",
"fixingDate": "2024-10-03",
"payDate": "2025-01-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.005775796656046,

"spread": 0.0

"periodStart": "2025-01-06",
"periodEnd": "2025-04-07",
"fixingDate": "2025-01-02",
"payDate": "2025-04-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.005775796656046,

"spread": 0.0

1,

"schemald": R

"customFields": {}



IRSFIXFLT Subtype

Currency: USD
Index: FIXED, LIBOR
Frequency Pay/Receive: Quarterly/Semi Annual

"id": "6155a52de5ca9c2f5bc@9cfb",
"tradeId": "22022FN",
"tradeType": "SWAP",
"tradeStatus": "VER",

"legalEntityId": "FINASTRA",
"counterpartyId": "785864fa-f3e7-459f-b7eb-
€246188c837b",

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_Cé6le4",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK1"
¥
"nettingSetId": "C6104XXXXXXX",
"tradelLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "©0000GT7",
"currency": "USD",
"subType": "IRSFIXFLT",
"direction": "SELL",
"effectiveDate": "2020-04-23",
"maturityDate": "2021-04-23",
"notional"”: 1000000.0,
"fixedRate": 0.0,
"index": "LIBOR",
"term": "P3M",
"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],
"periodSchedule": [
{
"periodStart": "2020-04-23",
"periodEnd": "2020-07-23",



"fixingDate": "2020-04-21",
"payDate": "2020-07-23",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 9.0,

"spread": 2.0E-4

"periodStart": "2020-07-23",
"periodEnd": "2020-10-23",
"fixingDate": "2020-07-21",
"payDate": "2020-10-23",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,

"spread": 2.0E-4

"periodStart": "2020-10-23",
"periodEnd": "2021-01-25",
"fixingDate": "2020-10-21",
"payDate": "2021-01-25",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.004260268029612,
"spread": 2.0E-4

"periodStart"”: "2021-01-25",
"periodEnd": "2021-04-23",
"fixingDate": "2021-01-21",
"payDate": "2021-04-23",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.003122457062959,
"spread": 2.0E-4

"instrumentType": "InterestRateInstrument”,



"instrumentId": "©0000GT8",
"currency": "USD",

"subType": "IRSFIXFLT",
"direction": "BUY",
"effectiveDate": "2020-04-23",
"maturityDate": "2021-04-23",
"notional": 2000000.0,
"fixedRate": 90.05,

"index": "FIXED",

"term": ""

"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],

"periodSchedule": [

{
"periodStart”: "2020-04-23",
"periodEnd": "2020-10-23",
"payDate": "2020-10-23",
"paymentType": "interest",
"notional"”: 2000000.0,
"rate": 0.05,
"spread": 0.0

}s

{
"periodStart"”: "2020-10-23",
"periodEnd": "2021-04-23",
"payDate": "2021-04-23",
"paymentType": "interest",
"notional": 2000000.0,
"rate": 0.05,
"spread": 0.0

}

]
}
1,
"schemaId": ""

"customFields": {}



FLOAT_CAP_FLOOR Product

Currency: USD
Index: FIXED, LIBOR

Frequency Pay/Receive: Quarterly/Semi Annual

"id": "618bf692160be2376ed2bcad",
"tradeId": "22186FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",
"legalEntityId": "FINASTRA",
"counterpartyId": "7c289fab-3d3d-42f9-bdb7-3520147512Ff",
"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_Cl1e23",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK9"
¥
"nettingSetId": "C1023XXXXXXX",
"tradeLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "©0000H89",
"currency": "USD",
"subType": "NA",
"direction": "SELL",
"effectiveDate": "2019-05-07",
"maturityDate": "2024-05-07",
"notional": 1000000.0,
"fixedRate": 0.0,
"minRate": 0.04,
"maxRate": 0.02,
"index": "libor",
"term": "3m",
"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [

{
"applyDate": "2019-05-07",



"formula": "FLOAT_CAP_FLOOR ( [3muSDlibor], 4%, 2% )"

}
1,
"periodSchedule": [

{
"periodStart": "2019-05-07",
"periodEnd": "2019-08-07",
"fixingDate": "2019-05-02",
"payDate": "2019-08-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{
"periodStart”: "2019-08-07",
"periodEnd": "2019-11-07",
"fixingDate": "2019-08-05",
"payDate": "2019-11-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.0,
"spread": 0.0

}s

{
"periodStart": "2019-11-07",
"periodEnd": "2020-02-07",
"fixingDate": "2019-11-05",
"payDate": "2020-02-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{

"periodStart”: "2020-02-07",
"periodEnd": "2020-05-07",
"fixingDate": "2020-02-05",
"payDate": "2020-05-07",
"paymentType": "interest",

"notional"”: 1000000.0,



"rate": 9.0,

"spread": 0.0

"periodStart"”: "2020-05-07",
"periodEnd": "2020-08-07",
"fixingDate": "2020-05-05",
"payDate": "2020-08-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,

"spread": 0.0

"periodStart": "2020-08-07",
"periodEnd": "2020-11-09",
"fixingDate": "2020-08-05",
"payDate": "2020-11-09",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 9.0,

"spread": 0.0

"periodStart"”: "2020-11-09",
"periodEnd": "2021-02-08",
"fixingDate": "2020-11-05",
"payDate": "2021-02-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.020410257501188,
"spread": 0.0

"periodStart": "2021-02-08",
"periodEnd": "2021-05-07",
"fixingDate": "2021-02-04",
"payDate": "2021-05-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020219454946206,



"spread": 0.0

"periodStart”: "2021-05-07",
"periodEnd": "2021-08-09",
"fixingDate": "2021-05-05",
"payDate": "2021-08-09",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.020301509763553,

"spread": 0.0

"periodStart": "2021-08-09",
"periodEnd": "2021-11-08",
"fixingDate": "2021-08-05",
"payDate": "2021-11-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate”: 0.020240132019936,
"spread": 0.0

"periodStart"”: "2021-11-08",
"periodEnd": "2022-02-07",
"fixingDate": "2021-11-04",
"payDate": "2022-02-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020264625473482,

"spread": 0.0

"periodStart": "2022-02-07",
"periodEnd": "2022-05-09",
"fixingDate": "2022-02-03",
"payDate": "2022-05-09",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.020289192102131,
"spread": 0.0



}s

"periodStart": "2022-05-09",
"periodEnd": "2022-08-08",
"fixingDate": "2022-05-05",
"payDate": "2022-08-08",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020252874221099,

"spread": 0.0

"periodStart": "2022-08-08",
"periodEnd": "2022-11-07",
"fixingDate": "2022-08-04",
"payDate": "2022-11-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.020214673905893,
"spread": 0.0

"periodStart": "2022-11-07",
"periodEnd": "2023-02-07",
"fixingDate": "2022-11-03",
"payDate": "2023-02-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020158163219377,

"spread": 0.0

"periodStart": "2023-02-07",
"periodEnd": "2023-05-08",
"fixingDate": "2023-02-03",
"payDate": "2023-05-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate”: 0.020108631845333,
"spread": 0.0



"periodStart": "2023-05-08",
"periodEnd": "2023-08-07",
"fixingDate": "2023-05-04",
"payDate": "2023-08-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate”: 0.020071255262161,
"spread": 0.0

"periodStart”: "2023-08-07",
"periodEnd": "2023-11-07",
"fixingDate": "2023-08-03",
"payDate": "2023-11-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020050854473841,

"spread": 0.0

"periodStart": "2023-11-07",
"periodEnd": "2024-02-07",
"fixingDate": "2023-11-03",
"payDate": "2024-02-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.020043606075392,
"spread": 0.0

"periodStart": "2024-02-07",
"periodEnd": "2024-05-07",
"fixingDate": "2024-02-05",
"payDate": "2024-05-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.020044046389522,

"spread": 0.0

1



"instrumentDetails": {

"Formula": "FLOAT_CAP_FLOOR ( [3muSDlibor], 4%,

"instrumentType": "InterestRateInstrument”,

"instrumentId": "0©0000H8B",

"currency": "USD",

"subType": "NA",

"direction": "BUY",

"effectiveDate": "2019-05-07",

"maturityDate": "2024-05-07",

"notional"”: 1000000.0,

"fixedRate": 0.00285411166355,

"index": "FIXED",

"term": "",

"basis": "A360",

"compoundBasis": "A360",

"couponFormulas": [],

"periodSchedule": [

{

"periodStart": "2019-05-07",
"periodEnd": "2019-11-07",
"payDate": "2019-11-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

"periodStart": "2019-11-07",
"periodEnd": "2020-05-07",
"payDate": "2020-05-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate”: 0.00285411166355,
"spread": 0.0

"periodStart": "2020-05-07",
"periodEnd": "2020-11-09",

2% )u



"payDate": "2020-11-09",
"paymentType": "interest",
"notional": 1000000.0,
"rate": ©0.00285411166355,
"spread": 0.0

"periodStart"”: "2020-11-09",
"periodEnd": "2021-05-07",
"payDate": "2021-05-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

"periodStart"”: "2021-05-07",
"periodEnd": "2021-11-08",
"payDate": "2021-11-08",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

"periodStart": "2021-11-08",
"periodEnd": "2022-05-09",
"payDate": "2022-05-09",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

"periodStart": "2022-05-09",
"periodEnd": "2022-11-07",
"payDate": "2022-11-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00285411166355,
"spread": 0.0



"periodStart": "2022-11-07",
"periodEnd": "2023-05-08",
"payDate": "2023-05-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00285411166355,
"spread": 0.0

"periodStart”: "2023-05-08",
"periodEnd": "2023-11-07",
"payDate": "2023-11-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

"periodStart"”: "2023-11-07",
"periodEnd": "2024-05-07",
"payDate": "2024-05-07",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00285411166355,

"spread": 0.0

1B

"schemaId": R

"customFields": {}



OISIRS Subtype — Sample 1

Currency: USD
Index: OIS, FIXED
Frequency Pay/Receive: Annual

Comments: Spread added on the pay leg

{
"id": "6155a52ee5ca9c2f5bcO9cfd",

"tradeId": "22024FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",
"counterpartyId": "a4b20bb7-ecae-4c94-a568-
58c@d2556af4",

"collateralCurrency": "",
"csald": "",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK1"
¥
"nettingSetId": "C303XXXXXXXX",
"tradelLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "©0000GTC",
"currency": "USD",
"subType": "OISIRS",
"direction": "SELL",
"effectiveDate": "2020-02-04",
"maturityDate": "2021-02-04",
"notional"”: 1000000.0,
"fixedRate": 0.0,
"index": "OIS",
"term": "P1D",
"basis": "A360",
"compoundBasis": "A360",
"compoundFunction": "ois",
"couponFormulas": [],
"periodSchedule": [
{
"periodStart"”: "2020-02-04",



"periodEnd": "2021-02-04",
"fixingDate": "2021-02-04",
"payDate": "2021-02-08",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 2.02898948712E-4,
"spread": 3.0E-4

"instrumentType": "InterestRateInstrument”,

"instrumentId": "©0000GTD",

"currency": "USD",

"subType": "OISIRS",

"direction": "BUY",

"effectiveDate": "2020-02-04",

"maturityDate": "2021-02-04",

"notional": 1000000.0,

"fixedRate": 7.0E-4,

"index": "FIXED",

"term": ""

"basis": "A360",

"compoundBasis": "A360",

"couponFormulas": [],

"periodSchedule": [

{

"periodStart”: "2020-02-04",
"periodEnd": "2021-02-04",
"payDate": "2021-02-08",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 7.0E-4,

"spread": 0.0

1,

"schemald": R

"customFields": {}



OISIRS Subtype — Sample 2

Currency: EUR
Index: EONIA, FIXED

Frequency Pay/Receive: Annual/Zero Coupon

{
"id": "6155a54ce5ca9c2f5bco9d56",

"tradeId": "22136FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",

"counterpartyId": "5ded3ac7-9a48-4fb9-ab76-
339aldfe7c9c”,

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C10000",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_ BOOK8"
¥
"nettingSetId": "C10000XXXXXX",
"tradelLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "©000OHS5N",
"currency": "EUR",
"subType": "OISIRS",
"direction": "SELL",
"effectiveDate": "2020-08-25",
"maturityDate": "2022-09-01",
"notional": 10000.0,
"fixedRate": 0.015508,
"index": "FIXED",
"term": ""
"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],
"periodSchedule": [
{
"periodStart"”: "2020-08-25",
"periodEnd": "2021-08-25",
"payDate": "2021-08-25",



"paymentType": "interest",
"notional": 10000.0,
"rate": 0.015508,
"spread": 0.0

"periodStart": "2021-08-25",
"periodEnd": "2022-08-25",
"payDate": "2022-08-25",
"paymentType": "interest",
"notional": 10000.0,

"rate": 0.015508,

"spread": 0.0

"periodStart”: "2022-08-25",
"periodEnd": "2022-09-01",
"payDate": "2022-09-01",
"paymentType": "interest",
"notional": 10000.0,

"rate": 0.015508,

"spread": 0.0

"instrumentType": "InterestRateInstrument",
"instrumentId": "©0000H5P",
"currency": "EUR",

"subType": "OISIRS",

"direction": "BUY",

"effectiveDate": "2020-08-25",
"maturityDate": "2022-09-01",
"notional": 10000.0,

"fixedRate": 0.0,

"index": "EONIA",

"term": "P1D",

"basis": "A360",

"compoundBasis": "A360",
"compoundFunction": "simple-average",

"compoundApproach": "look-back",



"couponFormulas": [],
"periodSchedule": [
{

"periodStart”: "2020-08-25",
"periodEnd": "2022-09-01",
"fixingDate": "2022-08-30",
"payDate": "2022-09-01",
"paymentType": "interest",
"notional": 10000.0,
"rate": 0.005447876875169,

"spread": 0.0

1B

"schemaId": R

"customFields": {}



RFR Transitioned

Currency: USD
Index: SOFR, FIXED
Frequency Pay/Receive: Monthly

"id": "6155a550e5ca9c2f5bc09d60",
"tradeId": "22148FN",
"tradeType": "SWAP",
"tradeStatus": "VER",

"legalEntityId": "FINASTRA",
"counterpartyId": "5ded3ac7-9a48-4fb9-ab76-
339aldfe7c9c”,

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C10000",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK8"
¥
"nettingSetId": "C10000XXXXXX",
"tradelLegs": [
{
"instrumentType": "InterestRateInstrument”,
"instrumentId": "©000OH6G",
"currency": "USD",
"subType": "NA",
"direction": "SELL",
"effectiveDate": "2020-09-01",
"maturityDate": "2022-09-01",
"notional": 50000.0,
"fixedRate": ©.00335264613259,
"index": "FIXED",
"term": ""
"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],
"periodSchedule": [
{
"periodStart"”: "2020-09-01",
"periodEnd": "2020-10-01",



"payDate": "2020-10-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 0.00335264613259,
"spread": 0.0

"payDate": "2020-10-01",
"paymentType": "fee",
"payAmount": -42177.81,
"rate": 0.0,

"spread": 0.0

"periodStart": "2020-10-01",
"periodEnd": "2020-11-02",
"payDate": "2020-11-02",
"paymentType": "interest",
"notional": 50000.0,

"rate": ©0.00335264613259,
"spread": 0.0

"periodStart"”: "2020-11-02",
"periodEnd": "2020-12-01",
"payDate": "2020-12-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart"”: "2020-12-01",
"periodEnd": "2021-01-04",
"payDate": "2021-01-04",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0



"periodStart"”: "2021-01-04",
"periodEnd": "2021-02-01",
"payDate": "2021-02-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart": "2021-02-01",
"periodEnd": "2021-03-01",
"payDate": "2021-03-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,
"spread": 0.0

"periodStart": "2021-03-01",
"periodEnd": "2021-04-01",
"payDate": "2021-04-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": ©0.00335264613259,
"spread": 0.0

"periodStart": "2021-04-01",
"periodEnd": "2021-05-03",
"payDate": "2021-05-03",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart"”: "2021-05-03",
"periodEnd": "2021-06-01",
"payDate": "2021-06-01",
"paymentType": "interest",

"notional": 50000.0,



"rate": 0.00335264613259,

"spread": 0.0

"periodStart"”: "2021-06-01",
"periodEnd": "2021-07-01",
"payDate": "2021-07-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart": "2021-07-01",
"periodEnd": "2021-08-02",
"payDate": "2021-08-02",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,
"spread": 0.0

"periodStart": "2021-08-02",
"periodEnd": "2021-09-01",
"payDate": "2021-09-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": ©0.00335264613259,
"spread": 0.0

"periodStart"”: "2021-09-01",
"periodEnd": "2021-10-01",
"payDate": "2021-10-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart"”: "2021-10-01",



"periodEnd": "2021-11-01",
"payDate": "2021-11-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 0.00335264613259,

"spread": 0.0

"periodStart"”: "2021-11-01",
"periodEnd": "2021-12-01",
"payDate": "2021-12-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart": "2021-12-01",
"periodEnd": "2022-01-03",
"payDate": "2022-01-03",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,
"spread": 0.0

"periodStart": "2022-01-03",
"periodEnd": "2022-02-01",
"payDate": "2022-02-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": ©0.00335264613259,
"spread": 0.0

"periodStart": "2022-02-01",
"periodEnd": "2022-03-01",
"payDate": "2022-03-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,



"spread": 0.0

"periodStart”: "2022-03-01",
"periodEnd": "2022-04-01",
"payDate": "2022-04-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart": "2022-04-01",
"periodEnd": "2022-05-02",
"payDate": "2022-05-02",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,

"spread": 0.0

"periodStart": "2022-05-02",
"periodEnd": "2022-06-01",
"payDate": "2022-06-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.00335264613259,
"spread": 0.0

"periodStart": "2022-06-01",
"periodEnd": "2022-07-01",
"payDate": "2022-07-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": ©0.00335264613259,
"spread": 0.0

"periodStart": "2022-07-01",
"periodEnd": "2022-08-01",



"payDate": "2022-08-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 0.00335264613259,
"spread": 0.0

¥
{
"periodStart”: "2022-08-01",
"periodEnd": "2022-09-01",
"payDate": "2022-09-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 0.00335264613259,
"spread": 0.0
}
]
"instrumentType": "InterestRateInstrument”,

"instrumentId": "©0000H6H",
"currency": "USD",

"subType": "NA",

"direction": "BUY",
"effectiveDate": "2020-09-01",
"maturityDate": "2022-09-01",
"notional": 50000.0,
"fixedRate": 0.0,

"index": "libor",

"term": "1m",

"basis": "A360",

"compoundBasis": "A360",
"compoundFunction": "ois",
"compoundApproach": "dynamic-period-shift",

"couponFormulas": [

{
"applyDate": "2020-09-01",
"formula": "[1mUSDlibor]"
¥
{

"applyDate": "2020-10-01",
"formula": "([1dUSDsofr] + ©.002)"



1,
"periodSchedule™: [

{
"periodStart"”: "2020-09-01",
"periodEnd": "2020-10-01",
"fixingDate": "2020-08-27",
"payDate": "2020-10-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 0.01,
"spread": 2.0E-4

¥

{
"periodStart": "2020-10-01",
"periodEnd": "2020-11-02",
"fixingDate": "2020-10-29",
"payDate": "2020-11-02",
"paymentType": "interest",
"notional": 50000.0,
"rate": ©.94855923,
"spread": 2.0E-4

}s

{
"periodStart"”: "2020-11-02",
"periodEnd": "2020-12-01",
"fixingDate": "2020-11-27",
"payDate": "2020-12-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 1.06389,
"spread": 2.0E-4

¥

{

"periodStart": "2020-12-01",
"periodEnd": "2021-01-04",
"fixingDate": "2020-12-28",
"payDate": "2021-01-04",
"paymentType": "interest",
"notional": 50000.0,

"rate": 1.18470862,



"spread": 2.0E-4

"periodStart"”: "2021-01-04",
"periodEnd": "2021-02-01",
"fixingDate": "2021-01-28",
"payDate": "2021-02-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": -0.46870671,
"spread": 2.0E-4

"periodStart": "2021-02-01",
"periodEnd": "2021-03-01",
"fixingDate": "2021-02-25",
"payDate": "2021-03-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 5.5229372,

"spread": 2.0E-4

"periodStart”: "2021-03-01",
"periodEnd": "2021-04-01",
"fixingDate": "2021-03-25",
"payDate": "2021-04-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 1.11344823,
"spread": 2.0E-4

"periodStart": "2021-04-01",
"periodEnd": "2021-05-04",
"fixingDate": "2021-04-29",
"payDate": "2021-05-04",
"paymentType": "interest",
"notional": 50000.0,

"rate": -2.1902362,
"spread": 2.0E-4



}s

"periodStart": "2021-05-04",
"periodEnd": "2021-06-01",
"fixingDate": "2021-05-27",
"payDate": "2021-06-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 5.39220579,
"spread": 2.0E-4

"periodStart"”: "2021-06-01",
"periodEnd": "2021-07-01",
"fixingDate": "2021-06-28",
"payDate": "2021-07-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.79956105,
"spread": 2.0E-4

"periodStart": "2021-07-01",
"periodEnd": "2021-08-02",
"fixingDate": "2021-07-29",
"payDate": "2021-08-02",
"paymentType": "interest",
"notional": 50000.0,

"rate": -2.86800968,
"spread": 2.0E-4

"periodStart": "2021-08-02",
"periodEnd": "2021-09-01",
"fixingDate": "2021-08-27",
"payDate": "2021-09-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 8.06429272,
"spread": 2.0E-4



"periodStart": "2021-09-01",
"periodEnd": "2021-10-01",
"fixingDate": "2021-09-27",
"payDate": "2021-10-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.79576933,
"spread": 2.0E-4

"periodStart"”: "2021-10-01",
"periodEnd": "2021-11-01",
"fixingDate": "2021-10-28",
"payDate": "2021-11-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": -3.90556951,
"spread": 2.0E-4

"periodStart": "2021-11-01",
"periodEnd": "2021-12-01",
"fixingDate": "2021-11-29",
"payDate": "2021-12-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 6.35563569,
"spread": 2.0E-4

"periodStart": "2021-12-01",
"periodEnd": "2022-01-04",
"fixingDate": "2021-12-29",
"payDate": "2022-01-04",
"paymentType": "interest",
"notional": 50000.0,

"rate": 1.0727303,

"spread": 2.0E-4



"periodStart": "2022-01-04",
"periodEnd": "2022-02-01",
"fixingDate": "2022-01-28",
"payDate": "2022-02-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": -4.45373319,
"spread": 2.0E-4

"periodStart": "2022-02-01",
"periodEnd": "2022-03-01",
"fixingDate": "2022-02-25",
"payDate": "2022-03-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 19.21577771,
"spread": 2.0E-4

"periodStart": "2022-03-01",
"periodEnd": "2022-04-01",
"fixingDate": "2022-03-25",
"payDate": "2022-04-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.87530888,
"spread": 2.0E-4

"periodStart": "2022-04-01",
"periodEnd": "2022-05-03",
"fixingDate": "2022-04-28",
"payDate": "2022-05-03",
"paymentType": "interest",
"notional": 50000.0,

"rate": -6.04521857,
"spread": 2.0E-4

"periodStart": "2022-05-03",



"periodEnd": "2022-06-01",
"fixingDate": "2022-05-27",
"payDate": "2022-06-01",
"paymentType": "interest",
"notional": 50000.0,
"rate": 9.92682236,
"spread": 2.0E-4

"periodStart": "2022-06-01",
"periodEnd": "2022-07-01",
"fixingDate": "2022-06-27",
"payDate": "2022-07-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 0.60258806,
"spread": 2.0E-4

"periodStart": "2022-07-01",
"periodEnd": "2022-08-01",
"fixingDate": "2022-07-28",
"payDate": "2022-08-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": -5.9082676,
"spread": 2.0E-4

"periodStart": "2022-08-01",
"periodEnd": "2022-09-01",
"fixingDate": "2022-08-29",
"payDate": "2022-09-01",
"paymentType": "interest",
"notional": 50000.0,

"rate": 4.53248204,
"spread": 2.0E-4

1B

"instrumentDetails": {

"Formula": "[1mUSDlibor]"



1B

"schemaId": R

"customFields": {}



Cross-currency Swap Trades

CIRS Subtype

Currency: CAD, USD
Index: BA, LIBOR
Frequency Pay/Receive: Quarterly/Semi Annual

Comments: Different pay reset frequency on the receive leg

{
"id": "6155a52fe5ca9c2f5bc0@9do0"”,

"tradeId": "22027FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",

"legalEntityId": "FINASTRA",
"counterpartyId": "54cc2b9a-a5e3-4c5b-ae31-
ecfffcclf246",

"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C14591",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "FT_DETAIL"
¥
"nettingSetId": "C14591XXXXXX",
"tradeLegs": [
{
"instrumentType": "InterestRateInstrument",
"instrumentId": "©0000GTM",
"currency": "USD",
"subType": "CIRS",
"direction": "SELL",
"effectiveDate": "2019-12-04",
"maturityDate": "2022-12-04",
"notional": 1000000.0,
"fixedRate": 0.0,
"index": "LIBOR",
"term": "P3M",
"basis": "A360",
"compoundBasis": "A360",
"couponFormulas": [],
"periodSchedule": [
{



"payDate": "2019-12-04",
"paymentType": "notional-exchange",
"notionalChange": 1000000.0,
"rate": 0.0,

"spread": 0.0

¥

{
"periodStart"”: "2019-12-04",
"periodEnd": "2020-03-04",
"fixingDate": "2019-12-02",
"payDate": "2020-03-04",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

}s

{
"periodStart": "2020-03-04",
"periodEnd": "2020-06-04",
"fixingDate": "2020-03-02",
"payDate": "2020-06-04",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{
"periodStart”: "2020-06-04",
"periodEnd": "2020-09-04",
"fixingDate": "2020-06-02",
"payDate": "2020-09-04",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.0,
"spread": 0.0

}s

{

"periodStart": "2020-09-04",
"periodEnd": "2020-12-04",
"fixingDate": "2020-09-02",
"payDate": "2020-12-04",



"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.005601685983117,
"spread": 0.0

"periodStart": "2020-12-04",
"periodEnd": "2021-03-04",
"fixingDate": "2020-12-02",
"payDate": "2021-03-04",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.003153777176523,

"spread": 0.0

"periodStart"”: "2021-03-04",
"periodEnd": "2021-06-04",
"fixingDate": "2021-03-02",
"payDate": "2021-06-04",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.003094673750033,
"spread": 0.0

"periodStart": "2021-06-04",
"periodEnd": "2021-09-07",
"fixingDate": "2021-06-02",
"payDate": "2021-09-07",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.002840559932089,

"spread": 0.0

"periodStart"”: "2021-09-07",
"periodEnd": "2021-12-06",
"fixingDate": "2021-09-03",
"payDate": "2021-12-06",

"paymentType": "interest",



"notional"”: 1000000.0,
"rate": 0.0025837052262,

"spread": 0.0

"periodStart": "2021-12-06",
"periodEnd": "2022-03-04",
"fixingDate": "2021-12-02",
"payDate": "2022-03-04",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.002663547444625,
"spread": 0.0

"periodStart”: "2022-03-04",
"periodEnd": "2022-06-06",
"fixingDate": "2022-03-02",
"payDate": "2022-06-06",
"paymentType": "interest",
"notional"”: 1000000.0,
"rate": 0.002663606553381,

"spread": 0.0

"periodStart": "2022-06-06",
"periodEnd": "2022-09-06",
"fixingDate": "2022-06-02",
"payDate": "2022-09-06",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.00269545358768,
"spread": 0.0

"periodStart”: "2022-09-06",
"periodEnd": "2022-12-05",
"fixingDate": "2022-09-02",
"payDate": "2022-12-05",
"paymentType": "interest",

"notional"”: 1000000.0,



"rate": 0.003249947003648,

"spread": 0.0

}s
{
"payDate": "2022-12-05",
"paymentType": "notional-exchange",
"notionalChange": -1000000.0,
"rate": 0.0,
"spread": 0.0
}
]
"instrumentType": "InterestRateInstrument”,

"instrumentId": "©0000GTN",
"currency": "CAD",

"subType": "CIRS",
"direction": "BUY",
"effectiveDate": "2019-12-04",
"maturityDate": "2022-12-04",
"notional"”: 1300000.0,
"fixedRate": 0.9,

"index": "BA",

"term": "P3M",

"basis": "A365F",
"compoundBasis": "A365F",
"couponFormulas": [],

"periodSchedule": [

{
"payDate": "2019-12-04",
"paymentType": "notional-exchange",
"notionalChange": -1300000.0,
"rate": 9.0,
"spread": 0.0

}s

{

"periodStart"”: "2019-12-04",
"periodEnd": "2020-03-04",
"fixingDate": "2019-12-04",
"paymentType": "interium-interest"”,

"notional": 1300000.0,



}s

"rate": 9.0,
"spread": 2.0E-4

"periodStart"”: "2020-03-04",
"periodEnd": "2020-06-04",
"fixingDate": "2020-03-04",
"payDate": "2020-06-04",
"paymentType": "interest",
"notional": 1300000.0,
"rate": 0.0,

"spread": 2.0E-4

"periodStart": "2020-06-04",
"periodEnd": "2020-09-04",
"fixingDate": "2020-06-04",
"paymentType": "interium-interest",
"notional": 1300000.0,

"rate": 0.0,

"spread": 2.0E-4

"periodStart”: "2020-09-04",
"periodEnd": "2020-12-04",
"fixingDate": "2020-09-04",
"payDate": "2020-12-04",
"paymentType": "interest",
"notional": 1300000.0,
"rate": 0.004555727627642,
"spread": 2.0E-4

"periodStart": "2020-12-04",
"periodEnd": "2021-03-04",
"fixingDate": "2020-12-04",
"paymentType": "interium-interest",
"notional": 1300000.0,

"rate": 0.003759762056028,
"spread": 2.0E-4



"periodStart": "2021-03-04",
"periodEnd": "2021-06-04",
"fixingDate": "2021-03-04",
"payDate": "2021-06-04",
"paymentType": "interest",
"notional": 1300000.0,
"rate": 0.007524819792375,
"spread": 2.0E-4

"periodStart”: "2021-06-04",
"periodEnd": "2021-09-07",
"fixingDate": "2021-06-04",
"paymentType": "interium-interest",
"notional"”: 1300000.0,

"rate": 0.013729334147545,
"spread": 2.0E-4

"periodStart"”: "2021-09-07",
"periodEnd": "2021-12-06",
"fixingDate": "2021-09-07",
"payDate": "2021-12-06",
"paymentType": "interest",
"notional": 1300000.0,
"rate": 0.004775147505773,
"spread": 2.0E-4

"periodStart": "2021-12-06",
"periodEnd": "2022-03-04",
"fixingDate": "2021-12-06",
"paymentType": "interium-interest",
"notional": 1300000.0,

"rate": 0.004775116282635,
"spread": 2.0E-4

"periodStart": "2022-03-04",
"periodEnd": "2022-06-06",



"fixingDate": "2022-03-04",
"payDate": "2022-06-06",
"paymentType": "interest",
"notional"”: 1300000.0,
"rate": 0.004775178729184,
"spread": 2.0E-4

"periodStart": "2022-06-06",
"periodEnd": "2022-09-06",
"fixingDate": "2022-06-06",
"paymentType": "interium-interest",
"notional": 1300000.0,

"rate": 0.004928882581831,
"spread": 2.0E-4

"periodStart": "2022-09-06",
"periodEnd": "2022-12-05",
"fixingDate": "2022-09-06",
"payDate": "2022-12-05",
"paymentType": "interest",
"notional": 1300000.0,
"rate": 0.007604202750454,
"spread": 2.0E-4

"payDate": "2022-12-05",
"paymentType": "notional-exchange",
"notionalChange": 1300000.0,
"rate": 0.0,

"spread": 0.0

1B

"schemaId":

"customFields": {}



CCYSWAP Product

Currency: GBP, USD
Index: FIXED, LIBOR
Frequency Pay/Receive: Semi Annual

Comments: Customized flows

{
"id": "6155a530e5ca9c2f5bco9del",

"tradeId": "22028FN",
"tradeType": "SWAP",
"tradeStatus": "DONE",
"legalEntityId": "FINASTRA",
"counterpartyId": "eaf6d834-0cf8-4c64-99c7-011059fc4cf4",
"collateralCurrency": "EUR",
"csald": "ISDA//CSA//BILAT//CSA_C13325",
"tradingBookName": {
"businessUnit": "FINASTRA",
"desk": "FIN_DESK",
"book": "XVA_BOOK2"
¥
"nettingSetId": "C13325XXXXXX",
"tradeLegs": [
{
"instrumentType": "InterestRateInstrument",
"instrumentId": "©0000GTT",
"currency": "USD",
"crossCurrency": "GBP",
"subType": "NA",
"direction": "SELL",
"effectiveDate": "2020-04-02",
"maturityDate": "2035-05-04",
"notional": 1000000.0,
"fixedRate": 0.0,
"index": "libor",
"term": "6m",
"basis": "A365F",
"compoundBasis": "A365F",
"couponFormulas": [
{
"applyDate": "2020-04-02",
"formula": "CCYSWAP ( [6mGBPlibor], [spotGBP/USD], \"ADV\" )"



1,
"periodSchedule™: [

{
"payDate": "2020-04-02",
"paymentType": "notional-exchange",
"notionalChange": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{
"periodStart”: "2020-04-02",
"periodEnd": "2020-04-30",
"fixingDate": "2020-04-02",
"fxFixingDate": "2020-04-02",
"payDate": "2020-04-30",
"paymentType": "interest",
"notional": 1000000.0,
"rate": 0.0,
"spread": 0.0

¥

{
"payDate": "2020-04-30",
"paymentType": "notional-exchange",
"notionalChange": 0.40000000002328,
"rate": 0.0,
"spread": 0.0

}s

{
"periodStart": "2020-04-30",
"periodEnd": "2020-05-05",
"fixingDate": "2020-04-30",
"fxFixingDate": "2020-05-04",
"payDate": "2020-05-05",
"paymentType": "interest",
"notional"”: 1000000.4,
"rate": 9.0,
"spread": 0.0

}s

{

"payDate": "2020-05-05",



}s

"paymentType": "notional-exchange",
"notionalChange": 601983.01,
"rate": 0.0,

"spread": 0.0

"periodStart": "2020-05-05",
"periodEnd": "2020-11-04",
"fixingDate": "2020-05-05",
"fxFixingDate": "2020-05-05",
"payDate": "2020-11-04",
"paymentType": "interest",
"notional"”: 1601983.41,
"rate": 0.0,

"spread": 0.0

"payDate": "2020-11-04",
"paymentType": "notional-exchange",
"notionalChange": 451.800000000047,
"rate": 9.0,

"spread": 0.0

"periodStart"”: "2020-11-04",
"periodEnd": "2021-05-04",
"fixingDate": "2020-11-04",
"fxFixingDate": "2020-11-04",
"payDate": "2021-05-04",
"paymentType": "interest",
"notional": 1602435.21,
"rate": 0.004280196844164,
"spread": 0.0

"payDate": "2021-05-04",
"paymentType": "notional-exchange",
"notionalChange": 1088.88000000012,
"rate": 0.0,

"spread": 0.0



"periodStart": "2021-05-04",
"periodEnd": "2021-11-04",
"fixingDate": "2021-05-04",
"fxFixingDate": "2021-05-04",
"payDate": "2021-11-04",
"paymentType": "interest",
"notional": 1603524.09,
"rate": 0.003935065261655,

"spread": 0.0

"payDate": "2021-11-04",
"paymentType": "notional-exchange",
"notionalChange": 496.289999999804,
"rate": 0.0,

"spread": 0.0

"periodStart"”: "2021-11-04",
"periodEnd": "2022-05-04",
"fixingDate": "2021-11-04",
"fxFixingDate": "2021-11-04",
"payDate": "2022-05-04",
"paymentType": "interest",
"notional": 1604020.38,
"rate": 0.004075975386711,

"spread": 0.0

"payDate": "2022-05-04",
"paymentType": "notional-exchange",
"notionalChange": 402.210000000196,
"rate": 0.0,

"spread": 0.0

"periodStart": "2022-05-04",
"periodEnd": "2022-11-04",
"fixingDate": "2022-05-04",
"fxFixingDate": "2022-05-04",



"payDate": "2022-11-04",
"paymentType": "interest",
"notional": 1604422.59,
"rate": 0.004941018689184,
"spread": 0.0

¥

{
"payDate": "2022-11-04",
"paymentType": "notional-exchange",
"notionalChange": 757.75,
"rate": 0.0,
"spread": 0.0

¥

{
"periodStart": "2022-11-04",
"periodEnd": "2023-05-04",
"fixingDate": "2022-11-04",
"fxFixingDate": "2022-11-04",
"payDate": "2023-05-04",
"paymentType": "interest",
"notional"”: 1605180.34,
"rate": 0.003938534986456,
"spread": 0.0

}s

{
"payDate": "2023-05-04",
"paymentType": "notional-exchange",
"notionalChange": 1270.57999999984,
"rate": 9.0,
"spread": 0.0

}s

{

"periodStart": "2023-05-04",
"periodEnd": "2023-11-06",
"fixingDate": "2023-05-04",
"fxFixingDate": "2023-05-04",
"payDate": "2023-11-06",
"paymentType": "interest",
"notional": 1606450.92,
"rate": 0.004089726435501,
"spread": 0.0



"payDate": "2023-11-06",
"paymentType": "notional-exchange",
"notionalChange": 1386.22999999998,
"rate": 0.0,

"spread": 0.0

"periodStart": "2023-11-06",
"periodEnd": "2024-05-07",
"fixingDate": "2023-11-06",
"fxFixingDate": "2023-11-06",
"payDate": "2024-05-07",
"paymentType": "interest",
"notional": 1607837.15,
"rate": 0.004340044516398,

"spread": 0.0

"payDate": "2024-05-07",
"paymentType": "notional-exchange",
"notionalChange": 1601.75,

"rate": 0.0,

"spread": 0.0

"periodStart”: "2024-05-07",
"periodEnd": "2024-11-04",
"fixingDate": "2024-05-07",
"fxFixingDate": "2024-05-07",
"payDate": "2024-11-04",
"paymentType": "interest",
"notional": 1609438.9,
"rate": 0.004483476581825,

"spread": 0.0

"payDate": "2024-11-04",
"paymentType": "notional-exchange",

"notionalChange": 1929.13000000012,



"rate": 9.0,

"spread": 0.0

"periodStart": "2024-11-04",
"periodEnd": "2025-05-06",
"fixingDate": "2024-11-04",
"fxFixingDate": "2024-11-04",
"payDate": "2025-05-06",
"paymentType": "interest",
"notional": 1611368.03,
"rate": 0.004721996189409,
"spread": 0.0

"payDate": "2025-05-06",
"paymentType": "notional-exchange",
"notionalChange": 2621.86999999988,
"rate": 0.0,

"spread": 0.0

"periodStart": "2025-05-06",
"periodEnd": "2025-11-04",
"fixingDate": "2025-05-06",
"fxFixingDate": "2025-05-06",
"payDate": "2025-11-04",
"paymentType": "interest",
"notional"”: 1613989.9,
"rate": 0.004887267137428,

"spread": 0.0

"payDate": "2025-11-04",
"paymentType": "notional-exchange",
"notionalChange": 3040.64000000013,
"rate": 9.0,

"spread": 0.0

"periodStart": "2025-11-04",



"periodEnd": "2026-05-05",
"fixingDate": "2025-11-04",
"fxFixingDate": "2025-11-04",
"payDate": "2026-05-05",
"paymentType": "interest",
"notional": 1617030.54,
"rate": 0.005164420682994,

"spread": 0.0

"payDate": "2026-05-05",
"paymentType": "notional-exchange",
"notionalChange": 3864.08000000007,
"rate": 0.0,

"spread": 0.0

"periodStart": "2026-05-05",
"periodEnd": "2026-11-04",
"fixingDate": "2026-05-05",
"fxFixingDate": "2026-05-05",
"payDate": "2026-11-04",
"paymentType": "interest",
"notional": 1620894.62,
"rate": 0.005215435264902,

"spread": 0.0

"payDate": "2026-11-04",
"paymentType": "notional-exchange",
"notionalChange": 3833.16999999993,
"rate": 0.0,

"spread": 0.0

"periodStart": "2026-11-04",
"periodEnd": "2027-05-04",
"fixingDate": "2026-11-04",
"fxFixingDate": "2026-11-04",
"payDate": "2027-05-04",

"paymentType": "interest",



"notional": 1624727.79,
"rate": 0.005301574208818,

"spread": 0.0

"payDate": "2027-05-04",
"paymentType": "notional-exchange",
"notionalChange": 3701.83000000007,
"rate": 9.0,

"spread": 0.0

"periodStart": "2027-05-04",
"periodEnd": "2027-11-04",
"fixingDate": "2027-05-04",
"fxFixingDate": "2027-05-04",
"payDate": "2027-11-04",
"paymentType": "interest",
"notional": 1628429.62,
"rate": 0.005362077488037,
"spread": 0.0

"payDate": "2027-11-04",
"paymentType": "notional-exchange",
"notionalChange": 4235.25,

"rate": 0.0,

"spread": 0.0

"periodStart": "2027-11-04",
"periodEnd": "2028-05-04",
"fixingDate": "2027-11-04",
"fxFixingDate": "2027-11-04",
"payDate": "2028-05-04",
"paymentType": "interest",
"notional": 1632664.87,
"rate": 0.005469966351742,

"spread": 0.0



"payDate": "2028-05-04",
"paymentType": "notional-exchange",
"notionalChange": 4912.35999999987,
"rate": 0.0,

"spread": 0.0

"periodStart”: "2028-05-04",
"periodEnd": "2028-11-06",
"fixingDate": "2028-05-04",
"fxFixingDate": "2028-05-04",
"payDate": "2028-11-06",
"paymentType": "interest",
"notional": 1637577.23,
"rate": 0.005552916047465,

"spread": 0.0

"payDate": "2028-11-06",
"paymentType": "notional-exchange",
"notionalChange": 4958.63000000012,
"rate": 0.0,

"spread": 0.0

"periodStart": "2028-11-06",
"periodEnd": "2029-05-04",
"fixingDate": "2028-11-06",
"fxFixingDate": "2028-11-06",
"payDate": "2029-05-04",
"paymentType": "interest",
"notional": 1642535.86,
"rate": 0.005689801609828,

"spread": 0.0

"payDate": "2029-05-04",
"paymentType": "notional-exchange",
"notionalChange": 4857.55999999982,
"rate": 0.0,

"spread": 0.0



"periodStart": "2029-05-04",
"periodEnd": "2029-11-05",
"fixingDate": "2029-05-04",
"fxFixingDate": "2029-05-04",
"payDate": "2029-11-05",
"paymentType": "interest",
"notional": 1647393.42,
"rate": 0.005811007412659,

"spread": 0.0

"payDate": "2029-11-05",
"paymentType": "notional-exchange",
"notionalChange": 4847.18000000017,
"rate": 9.0,

"spread": 0.0

"periodStart"”: "2029-11-05",
"periodEnd": "2030-05-07",
"fixingDate": "2029-11-05",
"fxFixingDate": "2029-11-05",
"payDate": "2030-05-07",
"paymentType": "interest",
"notional": 1652240.6,
"rate": 0.006014244417222,
"spread": 0.0

"payDate": "2030-05-07",
"paymentType": "notional-exchange",
"notionalChange": 4737.02000000002,
"rate": 0.0,

"spread": 0.0

"periodStart": "2030-05-07",
"periodEnd": "2030-11-04",
"fixingDate": "2030-05-07",



"fxFixingDate": "2030-05-07",
"payDate": "2030-11-04",
"paymentType": "interest",
"notional": 1656977.62,
"rate": 0.005915849169823,

"spread": 0.0

"payDate": "2030-11-04",
"paymentType": "notional-exchange",
"notionalChange": 5124.48999999999,
"rate": 0.0,

"spread": 0.0

"periodStart"”: "2030-11-04",
"periodEnd": "2031-05-06",
"fixingDate": "2030-11-04",
"fxFixingDate": "2030-11-04",
"payDate": "2031-05-06",
"paymentType": "interest",
"notional": 1662102.11,
"rate": 0.005752605073948,
"spread": 0.0

"payDate": "2031-05-06",
"paymentType": "notional-exchange",
"notionalChange": 6008.98999999999,
"rate": 0.0,

"spread": 0.0

"periodStart": "2031-05-06",
"periodEnd": "2031-11-04",
"fixingDate": "2031-05-06",
"fxFixingDate": "2031-05-06",
"payDate": "2031-11-04",
"paymentType": "interest",
"notional": 1668111.1,
"rate": 0.005809404532341,



"spread": 0.0

"payDate": "2031-11-04",
"paymentType": "notional-exchange",
"notionalChange": 5997.69999999995,
"rate": 0.0,

"spread": 0.0

"periodStart": "2031-11-04",
"periodEnd": "2032-05-04",
"fixingDate": "2031-11-04",
"fxFixingDate": "2031-11-04",
"payDate": "2032-05-04",
"paymentType": "interest",
"notional": 1674108.8,
"rate": 0.005904706682925,

"spread": 0.0

"payDate": "2032-05-04",
"paymentType": "notional-exchange",
"notionalChange": 6019.26000000001,
"rate": 9.0,

"spread": 0.0

"periodStart"”: "2032-05-04",
"periodEnd": "2032-11-04",
"fixingDate": "2032-05-04",
"fxFixingDate": "2032-05-04",
"payDate": "2032-11-04",
"paymentType": "interest",
"notional": 1680128.06,
"rate": 0.005700345640498,
"spread": 0.0

"payDate": "2032-11-04",

"paymentType": "notional-exchange",



"notionalChange": 6065.64999999991,
"rate": 0.0,

"spread": 0.0

"periodStart": "2032-11-04",
"periodEnd": "2033-05-04",
"fixingDate": "2032-11-04",
"fxFixingDate": "2032-11-04",
"payDate": "2033-05-04",
"paymentType": "interest",
"notional": 1686193.71,
"rate": 0.00533473775681,

"spread": 0.0

"payDate": "2033-05-04",
"paymentType": "notional-exchange",
"notionalChange": 5672.1100000001,
"rate": 0.0,

"spread": 0.0

"periodStart”: "2033-05-04",
"periodEnd": "2033-11-04",
"fixingDate": "2033-05-04",
"fxFixingDate": "2033-05-04",
"payDate": "2033-11-04",
"paymentType": "interest",
"notional": 1691865.82,
"rate": 0.005349660621765,
"spread": 0.0

"payDate": "2033-11-04",
"paymentType": "notional-exchange",
"notionalChange": 5914.1399999999,
"rate": 0.0,

"spread": 0.0



"periodStart"”: "2033-11-04",
"periodEnd": "2034-05-04",
"fixingDate": "2033-11-04",
"fxFixingDate": "2033-11-04",
"payDate": "2034-05-04",
"paymentType": "interest",
"notional": 1697779.96,
"rate": 0.005375397514176,
"spread": 0.0

¥

{
"payDate": "2034-05-04",
"paymentType": "notional-exchange",
"notionalChange": 5775.01000000001,
"rate": 0.0,
"spread": 0.0

¥

{
"periodStart": "2034-05-04",
"periodEnd": "2034-11-06",
"fixingDate": "2034-05-04",
"fxFixingDate": "2034-05-04",
"payDate": "2034-11-06",
"paymentType": "interest",
"notional": 1703554.97,
"rate": 0.005390934693896,
"spread": 0.0

}s

{
"payDate": "2034-11-06",
"paymentType": "notional-exchange",
"notionalChange": 5890.8600000001,
"rate": 9.0,
"spread": 0.0

}s

{

"periodStart"”: "2034-11-06",
"periodEnd": "2035-05-04",
"fixingDate": "2034-11-06",
"fxFixingDate": "2034-11-06",
"payDate": "2035-05-04",



"paymentType": "interest",
"notional": 1709445.83,
"rate": 0.005416073556435,

"spread": 0.0

¥

{
"payDate": "2035-05-04",
"paymentType": "notional-exchange",
"notionalChange": -1709445.83,
"rate": 0.0,
"spread": 0.0

}

1,
"instrumentDetails": {

"Formula": "CCYSWAP ( [6mGBPlibor], [spotGBP/USD], \"ADV\"

"instrumentType": "InterestRateInstrument",
"instrumentId": "©0000GTV",

"currency": "GBP",

"subType": "NA",

"direction": "BUY",

"effectiveDate": "2020-04-02",
"maturityDate": "2035-05-04",

"notional": 799052.96064755,

"fixedRate": 0.00914682465043,

"index": "FIXED",

"term": ""

"basis": "A365F",
"compoundBasis": "A365F",
"couponFormulas": [],

"periodSchedule": [

{
"payDate": "2020-04-02",
"paymentType": "notional-exchange",
"notionalChange": -799052.96064755,
"rate": 0.0,
"spread": 0.0

}s



"periodStart": "2020-04-02",
"periodEnd": "2020-11-04",
"payDate": "2020-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2020-11-04",
"periodEnd": "2021-05-04",
"payDate": "2021-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2021-05-04",
"periodEnd": "2021-11-04",
"payDate": "2021-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart"”: "2021-11-04",
"periodEnd": "2022-05-04",
"payDate": "2022-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2022-05-04",
"periodEnd": "2022-11-04",
"payDate": "2022-11-04",
"paymentType": "interest",

"notional": 799052.96064755,



"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2022-11-04",
"periodEnd": "2023-05-04",
"payDate": "2023-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2023-05-04",
"periodEnd": "2023-11-06",
"payDate": "2023-11-06",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2023-11-06",
"periodEnd": "2024-05-06",
"payDate": "2024-05-06",
"paymentType": "interest",
"notional"™: 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart”: "2024-05-06",
"periodEnd": "2024-11-04",
"payDate": "2024-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2024-11-04",



"periodEnd": "2025-05-05",
"payDate": "2025-05-05",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart"”: "2025-05-05",
"periodEnd": "2025-11-04",
"payDate": "2025-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2025-11-04",
"periodEnd": "2026-05-04",
"payDate": "2026-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2026-05-04",
"periodEnd": "2026-11-04",
"payDate": "2026-11-04",
"paymentType": "interest",
"notional"™: 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2026-11-04",
"periodEnd": "2027-05-04",
"payDate": "2027-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,



"spread": 0.0

"periodStart”: "2027-05-04",
"periodEnd": "2027-11-04",
"payDate": "2027-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2027-11-04",
"periodEnd": "2028-05-04",
"payDate": "2028-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2028-05-04",
"periodEnd": "2028-11-06",
"payDate": "2028-11-06",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2028-11-06",
"periodEnd": "2029-05-04",
"payDate": "2029-05-04",
"paymentType": "interest",
"notional"™: 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2029-05-04",
"periodEnd": "2029-11-05",



"payDate": "2029-11-05",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart"”: "2029-11-05",
"periodEnd": "2030-05-06",
"payDate": "2030-05-06",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart"”: "2030-05-06",
"periodEnd": "2030-11-04",
"payDate": "2030-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2030-11-04",
"periodEnd": "2031-05-05",
"payDate": "2031-05-05",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2031-05-05",
"periodEnd": "2031-11-04",
"payDate": "2031-11-04",
"paymentType": "interest",
"notional"™: 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0



"periodStart": "2031-11-04",
"periodEnd": "2032-05-04",
"payDate": "2032-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart”: "2032-05-04",
"periodEnd": "2032-11-04",
"payDate": "2032-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart"”: "2032-11-04",
"periodEnd": "2033-05-04",
"payDate": "2033-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"periodStart": "2033-05-04",
"periodEnd": "2033-11-04",
"payDate": "2033-11-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2033-11-04",
"periodEnd": "2034-05-04",
"payDate": "2034-05-04",



"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart": "2034-05-04",
"periodEnd": "2034-11-06",
"payDate": "2034-11-06",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,
"spread": 0.0

"periodStart”: "2034-11-06",
"periodEnd": "2035-05-04",
"payDate": "2035-05-04",
"paymentType": "interest",
"notional": 799052.96064755,
"rate": 0.00914682465043,

"spread": 0.0

"payDate": "2035-05-04",
"paymentType": "notional-exchange",
"notionalChange": 799052.96064755,
"rate": 0.0,

"spread": 0.0

1

"schemald": R

"customFields": {}
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