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General Terms

Account . . Business Day ) . )
(B3 Eh DY Trade Date Effective Date Maturity Convention Motional Direction
String Date Date Date String Double Boolean
F: Following T - Pav Fixed
CKO0Z2/0450035 W IMW/DD O MWDD T IMMIDD MF: Modified Following 100000000 rue =ray [?{ .
P: Preceding Falze = Receive Fixed

Fixed Rate(%)

Floating Rate Spread (%)

Optional Terms

Stub Rate(%)

String

String

True = Front Stub
Falze= Back Stub

Double Double Boolean Boolean
If this column is left empty | If this column is left
= Mo Stub Event empty = No Stub Event
2.01 2

True = Long Stub
Falze= Short Stub

* The fixing rate of stub
period. If the rate is
provided, the fixing rate of
stub period should apply
the provided rate.

* If this column is left
empty, please fil in "Stub
Event Short Tenor Index™
and "Stub Ewvent Long
Tenor Index"

Please fill in thiz column if
Stub Rate is left empty: or
please leave this column

empty

* TWD-TAIBOR-1W
* TWD-TAIBOR-2W
* TWD-TAIBOR-1K
* TWD-TAIBOR-2ZM
* TWD-TAIBOR-3M
* TWD-TAIBOR-5M

Please fill in this column if
Stub Rate is left empty: or
please leave this column

empty

* TWD-TAIBOR-1W
* TWD-TAIBOR-2W
* TWD-TAIBOR-1K
* TWD-TAIBOR-ZM
* TWD-TAIBOR-3M
* TWD-TAIBOR-S5M
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