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: Actual/Actual

: Actual/365(Fixed)

: Actual/360
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: 30/360

: 360/360

: Bond Basis

. 30E/360
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: 30E/360(ISDA)
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30E/360 :

= {[360*(Y2-Y1)]+[30*(M2-M1)]+(D2-D1)}/360

« If D1is 31, then change D1 to 30.
« If D2 is 31, then change D2 to 30.

30E/360 (ISDA) :
= {[360*(Y2-Y1)]+[30*(M2-M1)]+(D2-D1)}/360

+ If D1 is the last day of the month, then change D1 to 30.
 If D2 is the last day of the month (unless Date?2 is the
maturity date and M2 is February), then change D2 to 30.
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Roll Convention

X(1)

1:1-30

Roll convention determines the reset
date of the swap.

1: "1-30" -Rollson the specific day of
the month.

2: "EOM” -The '‘EOM' roll

2 : EOM

convention which adjusts the date to the
end of the month. The input date will be
adjusted ensure it is the last valid day of
the month. The year and month of the

3: IMM

result date will be the same as the input
date.

3 : "IMM" - IMM always refers to the
third Wednesday of the Mar, June, Sept,
Dec months

47

Rolls on specific day

X(2)
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Rolls on the specific day of the month.
[#4#] "Roll Convention  E1& - &1
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1 : "Shortlnitial" - If there is a non

O : None regular period remaining it is left
shorter than the streams calculation

1 : Shortlnitial period frequency and placed at the
start of the stream

2 : Longlnitial 2 : "Longlnitial" - If there is a non
regular period remaining it is placed at

3 - ShortFinal the start of the stream and combined

with the adjacent calculation period to
give a long first calculation period

3 : "ShortFinal” - If there is a non

o ) regular period remaining it is left

5 : Shortlnitial & ShortFinal  |shorter than the streams calculation
period frequency and placed at the end
6 : ShortlInitial & LongFinal  |of the stream

4 : "LongFinal" - If there is a non regular
7 : Longlnitial & ShortFinal  [period remaining it is placed at the end
of the stream and combined with the
adjacent calculation period to give a
long last calculation period

50 X(1) 4 : LongFinal

8 : Longlnitial & LongFinal
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2@ H+3@B+3E B +3E 2 +31E H Shortlnitial
51& H+31E B +31E B +31E B Longlnitial
3EA+3EB+3E B +3E A +2E A ShortFinal
3{E B +31E B +31{E B+51E H LongFinal
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5377 18 I B Y =" an AR Eb ¥
— The start date of the regular part of the
F | 94 [P calculation period schedule. It must only be
51 First Regular Period a8l B specified if there is an initial stub calculation v
Start Date period. This day may be subject to adjustment in
gl |A accordance with any adjustments specified in
calculationPeriodDatesAdjustments.
— The end date of the regular part of the
il I i calculation period schedule. It must only be
5o Last Regular Period a8l o2 B specified if there is a final stub calculation v
End Date period. This day may be subject to adjustment in
al o2 |B accordance with any adjustments specified in
calculationPeriodDatesAdjustments.
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