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Result of Trial Calculation of Initial Margin for IRS
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+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

2026/2/27

Notional Amount (JPY)

1,000,000,000

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 1.01923 2,355 0.24% 1,904 0.19%
2Y 1.22750 6,707 0.67% 6,232 0.62%
5Y 1.54125 18,744 1.87% 20,148 2.01%
Y 1.69250 24,613 2.46% 28,638 2.86%
10Y 1.92500 32,629 3.26% 41,176 4.12%
20Y 2.54484 61,732 6.17% 80,326 8.03%
30Y 2.79346 87,489 8.75% 113,442 11.34%
40Y 2.86675 103,062 10.31% 139,730 13.97%
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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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