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B Roll convention ~ Broker ~ Break

e i T 3 p = L o
Roll convention determines the reset date of the swap.
1 : Standard 1 "Standard" - Schedule will not be adjusted and
follows regular rolling rule.
. 2 - "EOM" - The 'EOM' roll convention which adjusts the
8 el (e el X(1) date to the end of the month.The input date will be Y
adjusted ensure it is the last valid day of the month. The
2 - EOM year and month of the result date will be the same as
the input date.
0: &
1: SArd®m
2. A xd®
3 BGC
49 [Broker X(1) {4 - GFI A Y
5 : NITTAN CAPITAL
6 - Tradition
7 - TPICAP
8: HiLup
1Y
50 [Break X(1) S e w0 f£ 5] i 3¢ (break clause) Y
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I r % o g
. 1 : "Shortlnitial" - If there is a non regular period remaining
0 - None
it is left shorter than the streams calculation period
1 : Shortlnitial frequency and placed at the start of the stream
2 © Longlnitial 2 . "Longlnitial" - If there is a non regular per_iod rerpaining it
is placed at the start of the stream and combined with the
LER S 3 : ShortFinal adjacent calculation period to give a long first calculation
[y} } . period
» 4 - L Final . . . . .
>1 (w0 2%~ {8 A ongrina 3 * "ShortFinal" - If there is a non regular period remaining it Y
) 5 : Shortlnitial & ShortFinal |is left shorter than the streams calculation period frequency
. tial & ] and placed at the end of the stream
P 2 Shelsliel s LEAED iy e "LongFinal" - If there is a non regular period remaining it
7 . Longlnitial & ShortFinal [is placed at the end of the stream and combined with the
adjacent calculation period to give a long last calculation
8 : Longlnitial & LongFinal period
V BRIRSTL A EZNHPFLI4B Y > (2 FFLFRFE3BF Y ) et A w@re 33t ;s
1) 27 % 4373 ¥ +3 B2 +3 % +31F * - 3R Shortlnitial
2)51 » +31 % +31F » +313 - #.4F Longlnitial

3)3% » +37 7 +37% ? +3( » +21F * - # #F ShortFinal
4) 31 " +31% 7 +31% 7 +51 ! - 3 4% LongFinal 37
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B First Regular Period Start Date ~ Last Regular
Period End Date

IRSH2 3¢

WHAH Tk T <
Taipei Exchange

5 X ’,g (11/13)

Ao - PRI w o
P 9(4) |7 = & The start date of the regular part of the calculation period
schedule. It must only be specified if there is an initial stub
First Reeular Period calculation period. This day may be subject to adjustment in
52 - Dagte 3 9(2) |* accordance with any adjustments specified in Y
calculationPeriodDatesAdjustments.
- Fab THAEREEAY o MRS TAkp | B
ke e
P 9(4) |7 = & The end date of the regular part of the calculation period
schedule. It must only be specified if there is a final stub
Last Regular Period calculation period. This day may be subject to adjustment in
53 End Dafe E 9(2) |* accordance with any adjustments specified in Y
calculationPeriodDatesAdjustments.
| o) |s FRE TisBasd T o L FERE THHp | Fin
i
V BT E AT R R AL o
v 225 Tazmvd® X ¥ | > First Regular Period Start Date 32 Z@- d3%pipl o
F A Tis=pmvdE X d | > Last Regular Period End Date 32 NP pipk -
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B [|nitial Stub Rate ~ Stub Index Tenor 1 ~ Stub Index
Tenor 2

F 5 = A p i v

s

Ao BE S B F 5 ¢ X nitial Stub Rate * (7 AL AN 3B
A E) FRAEE AT -

54 [Initial Stub Rate | S9(3)v9(5) |¥ =+ : % (%é—%%"] B8 AMFF 0 EFEF TstubindexTenor1y % | Y
StubIndexTenorZJ 2 *fﬁ' BAEE R e PEE B
" Stub Index Tenor 1 % StublndexTenorZJ °

1 B SULP 3672 35 B Stub Rate > 5B 3R A -
------------------------------------ 2. Stub Index Tenor 1™ # Initial Stub Rate Index 1 or Final
55 [Stub Index Tenor 1 X(2) 2W : 2i¥  [Stub Rate Index 1 > Stub Index Tenor 2 ¥ % Initial Stub Rate Y

... [ndex2 or Final Stub Rate Index 2 (fRyFF A =E 2wy
IM < 11 * sz m ”j:;) °

............ 3 %00 ERRREA § RRER R R AR
.................................... A5 2 T fr’TAIBORé iy s o

56 [Stub Index Tenor 2 X2) PBmM:3®* |[[#+:) 25 TinitialStubRatey T* FEB*F > AE | v
S B rIn|t|aIStub Ratey RIZERPFER T Stublndex Tenor 1
6M = 6% * |2 Tstyh Index Tenor 2 °

v" Stub Index Tenor 2 J& = >+ & % 2 Stub Index Tenor 1
\/ﬁrr\]%?%,ﬁﬁf""%‘J :0,9Pi%§&7“§?%ﬁﬂ—‘ﬁ,l}b_}_%§5’ gfél‘
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B Paymentlag ~ &5tk =D

F 5L F i 3 R % L )
IERESC R SR A o

57 [Payment Lag (Days) | 9(3) |¥ i : =% ﬂ}j_ - 7 B+ A y

58 | & & =D X(20) B ¥ R4 HTCCPL B E R 21D
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P E A F L E GG ¢ F0ISfeNDIRS ?

4rOIS2 5 iE & 1 £ 15 % A)IRSE & (£ IRS2¥ 4R 4455 3R
) o TR A "ff o % 5 e % 71 5 (Overnight rate) >
AL S H A IS b o Y RS o

% A1 415 242 % 2 ¢ ZNDIRS » ND IRS#H-¢ 4R 3¢
IRS2 -

(TRY 3g % L P48 [F7])] 2021.108 %)
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P2 A HE EACCP(EP 5 HE) 2Z4eime 3E?

CAE R A AM T 2 B ,J,‘%,« ,%ﬁ

ﬁpn‘ £ B o iﬁ(EVENT)e‘ b KRR

WREE 230 %

¥+ B & 5 CCP > CCP2. X5 5 CCPOO49 (Taiwan

Futures Exchange) - 3% 4 % % 4o (%

LB p R ) "‘?%‘* 3 #d TR

LLHCCP ¥ B R FRL LY

% B TR#E 2 1 CCP(
EERLLLH

% CCP

2. heCCP2i4 i b2 b or> WERY K25 HE8H 5
Cr T2 5+ N i~k L EHE »CCP2 KB » £ 4

B A S CCP2 T2 - etk R ¥ o

»'\):IL o

(TRY #F % LR35 & [A°66])] 2021.1098 )

|

IR ATV £

[ £E) /% ¢
https://dsp.tpex.org.tw/web/tr

/download.php
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CCP | > 4 FIM2 #8352
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W iE 7R PRI AR 4o
— PRI AL
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3
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?EETRBE S T LD H 2 SFFERS | BB oo .3¢¥%1 2R FEIDGE TR A o
4:
S A 2R A ST A .
FEETRBE 5 1 48 b 2597

TOAMFPIEI2R 40742 TH 250 @
FQ_——{FI\A"‘

(&]4- : Broker® 2R g

EEEME Y oS v i TS Y R
i iﬁ“ —%FEF'\*‘ ‘Ei = iﬁﬁw\})

(TRY 3% ¥ L K48 F [F72] 2021.10473#)
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B P B F 2 S (RSN )4eg 4 Bd o gicim e 32
E LRI FREEELE KRR ¥R e

(TRY s # 2 R 4g 8 [A*73] 2021.10773)

1R 2 % (A vs B)|(1) AZZBY FREVENT(# % f2.4) -

EXE
ACCP » BER =45 [(2) AZ2CY #RIRS(FF SodF ™| 120 Bdosgn] 1 1) |2 3 4eiki ETRE
WHECEE > 3| © eCCPL LA 2 % 77> AZCY 4RIRSE > | 2 2 CCP(4 A |
(A vs C)% CCP ALY F R4 2 H I BTN 5 25 5) s m R
B REG LY RIIHLIBHLCCP( [(FY AR SR
71 e % % CCP o
28 £ @ 4rCCP2id 8P [ % % %7 » A CY 4FIRSH -
T I

. FEgY F S HE SCCPo
# & ENPENIE CCP(A|(1) A¥ FREVENT(# = f2 %) -
vs CCP) » AR = |(2)C¥ 4FIRS(F &g %] 12> Bdugn] 11> 2 4

# & 4%C ¥ £ %W ¢ C(CCP)) o

3./ = % (A vs B)|(1) AZBY SFEVENT(3 # fj2 §)) o
BIR =45 #& {5C > |(2) AECY SFIRS(FF &2 % 120 Bdagnl 1 1)
SR R
3 % CCP .
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1.A2 % % (& CCP)i#R = 3 4415 |AY FREVENT($ % f2.9) o EvE
A A2 TR 5 (312) MW E A
P : 235244 ¢
S 2AZ 2k (= CCPn i T 518 |AY SREVENT(dE # fi2 ) % ¢ 3¢ BiEp AR
A2 AT b (312) IRS(]% EAEH] D2 BssEE L2

% B an  c(eep))

1.A2 2 % (% % %_% CCP)i& 3% = |A? 4REVENT($ % f2.9) (:x4) - |2x3:
REH XA 2 AT S (313) MR AFELT A

QAZ % b (# 2 A% CCP)/2% (= |A¥ 2F EVENT(3  f2 )% ¢ #F ;H#é ——

RRiEis 3 AL AT S (313) IRS(FF &2 %] 22 B#agal @ 3) -
3 1> 14
@:}fﬁ 2R (> R %5 4 % &
7 N2 S T I A=
R TR A o @
JBp f7¢ 3FEVENT
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1.2 CCP % :  |(1) A® FFEVENT(iE G % 1F) o
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2.2 CCP% 2 ©  |(1) ) 2 “TBI B iegrig 2 b 204 ¢ 35
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