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Result of Trial Calculation of Initial Margin for IRS

CHERETAL) FTROEBYTY . 4H. BEXTARFI0EATY

+For standard IRS transactions (OIS vs. Fixed Rate), the table below shows the Initial Margin levels and Initial Margin ratios (vs. Notional
Amount) for transactions at major tenors. Note that the notional amount is JPY1 billion.

As of

2024/2/29

Notional Amount (JPY)

1,000,000,000

SHLEDEIS

Receive Fix Pay Fix
Fixed Rate (vsOIS) (vsOIS)
Tenor %) — : : — _ :
Initial Margin IM Ratio Initial Margin IM Ratio
(JPY thousand) vs Notional Amount (JPY thousand) vs Notional Amount
1Y 0.14813 1,128 0.11% 1,016 0.10%
2Y 0.26167 3,193 0.32% 2,765 0.28%
5Y 0.51250 11,204 1.12% 9,064 0.91%
Y 0.67110 16,219 1.62% 15,143 1.51%
10Y 0.87750 24,306 2.43% 24,348 2.43%
20Y 1.35659 46,303 4.63% 50,038 5.00%
30Y 1.50126 65,244 6.52% 75,525 7.55%
40Y 1.50813 82,130 8.21% 103,980 10.40%
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The above data results from trial calculations. JSCC seeks to ensure the accuracy of the data. However, JSCC provides no guarantee that the data is error-free. Therefore JSCC
shall assume no responsibility for the use or interpretation of this data.
+The above data can be re-used or quoted as long as the data source is indicated. Please contact JSCC in advance for any reprinting, etc. for commercial purposes.
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