BRYF I RIS T
#EH L FRER

LA 2 2
111# 3




E—- N /Ti‘a "’: lfi;ﬁﬂg

(- ) ~ Client Clearing= % # = & ¥ 2 & /i 42 (Request for
Consent, RFC)

()&=t 2 28I

(2) > 9 &2 #8123 4% (Blended Netting) = /& 5 ¥ ¥
(Compression)

(!Z.“)‘”%,— /\25'—4}2’F AP RE 1T 3



' 112F6HIES _PEER LA

iri_ii_fé_fé—i é_él_%_—_r?ééél%;ii :*Client account TWD IRSSE 458
I— ! i **TWD NDFE Fift EEh & .
+ * CM house account : . b :
'TWD IRSEIBEi4 Echis® | - TWD IRSEFISPER :
etiba et ' (NERZSRERFEERRANE) |

— 111/1-111/11 IB(B)RER ZN(EEEEHE R 2N 1ES
e BEERKFEEF®-Client Clearing XNDF

AP 111/11 BSREREEEHEA

111/5-112/6 B A ARBEEEE (55 _MRER)

R 111/7-112/4 R #AAHE
A 112/3-112/6 £ REEHBEGMR

@ TAIFEX



REXERUBYIREZTHRELT R

PR #7 4 % NDF

,.L g = 3 ) ) L . X ‘ ’
(Settlement Rate Option) pAt b RS R O P DA EFF11:002 # 2 %
B .
(Settlement Currency) ~
Bk X H -
(Maximum Residual Term)
FEPEARLEEP LM ARY © -
(Relevant City for Business Day for Valuation Date) il
Pﬂﬂﬂg@;%iﬂi#ﬂ?ﬁgﬁﬁﬁﬂ:u o
(Relevant City for Business Day for Settlement Date) =
ERR RSP FES K s
v _'_L, kol 2!
(Valuation Date offset) 2 ¢ g P



-4
H%.w
2k




(- ) ~» Client Clearingt‘a 2 HR
ﬁ v %—Jz B oife
(Request for Consent, RFC)



RFFAMERD SRS Y BE AR

- Client Clearing (Request for Consent, RFC)

Workflow of OTC derivatives clearing - Client Clearing

. Clearing
2 Client 1 R " Member 2 N
v
Broker
ry
Voice Broking Voice Broking
(Mon-broker trade) (Mon-broker trade)
Ll ] ¥
1
! Clearing Member E Third Party Affirmation Platform
' (Client 1) ' (Approved Trade Source)
Lo o o o o
consentGranted,
consentRefused
- Request for Consent: -
TAIEEX Web ctal requestConsent
e Portal e - TAIFEX OTC Clearing System

"iAPI consentException

Clearing Confirmed
/ Clearing Rejected

messages
h 4

Third Party Affirmation Platform
(Approved Trade Source)







P2 /2T 4P Ly (4-BIC Code

s
N~

T
B
G
¥

ﬁ °

I
i
%y

EORBERE A BE RS A TR IR AN o
A3HER(I-BICCode~ $ B3 #ID)f S jF = THTBE IS > JFHR

: ;
FRLBERY REFCIHTLBEIES

#HEIRELevel

B} FEa AR E R B E 5

v 5L 5 L s Y 5
PR R Ll

HETIRELevel

B 2B eRERALZ RAZKBRE
¥ SO X EAEAAAMFEA(T A

e
W[LE IS 2 IME 2R) o

EFRIRFL ERIRF2




1“.)

(2)~R & 233 &(Blended
Netting) 2 &R 45 i #(Compressmn)



R & 3%+ 3 3 (Blended Netting)

IRSZ% NDF)

. ---->

-BMIGHEEE 2-EEBZ

KRG ERITEM EMBmEPETRBBITIOS - 821 (BMIAERITIE)

ZIK’\7¥}J¥EE“B1HETEEEE£ AR TEI S
128X BRFAMUOEZSEERYN  REEAE REEHREARN - BEMEA AT ST ASREZRSIRGAMRRE -
2RENEEL  FRFMUEEZSNERRIBETRY - REELAE EEHOREENERFARS) - EthERRTSBTASEEZRSEERAER -

‘ . 5 - Floating Rate Index(ZENFIZIE1R)(FERTAIBOR)
) Currency(’.’%%EU)i(EEZ%TXVD) g +  Floating Rate Index Tenor(;Z&) = X i)
> DEUYCHBEIE) A | - Spread(FEFI=IHE)
; gusmess ?Ey C?nventlon(.g.%ElJ!iEJ) ® | .« Compounding Method(#&%none - RiS#& RatE)
ay count rraction B + Fixing Date Offset Period (&1 FIZEEEH)(FE%-2D)
IRS « Roll Convention
» Stub Rate
» Stub Index Tenor 1
» Stub Index Tenor 2 € . IS EXEEEMER
+  RZ%&payment schedule2&—% g > [ iR L) ‘ =7 ,f;—f;f:ﬂ
i
Reference Currency(ztE#&5l)(FE&TWD)
Settlement Currency (45 & ¥ 5ll) (FEZ&USD)
NDF Maturity date/Settlement date(Z4IZIEAH)

Fixing date(ZE{EH)
Forward Rate

1REEEAEHERE
RAAEAR




R+ R 4g(Compression)

g

BB 2-EARATIRZ

N
il
\:

q

3
N
Ti\4
X
K3
|

A ; . TriOptimaAB : TriReduce gk
R PRI 2. MEzAY FARESTRT o A eR

=
A
P
I
P
2|
P}
4=
o

1. =@ A2 o2 ‘*Kl‘"@ﬁﬁ “EPNESE
TE P2 MR ﬁgﬂﬂﬁ» Roe

TN
i,
NS
3
¥
it
\4
N
i
1
-‘—fl\h
y
(\s
==
A

2o Hp 18 2, F— =x » AL ¥ 2T \‘]7/\—' 25 7
TR R SEPE AR e - apiet pisscEniE ,
f 2. 3Rl %gﬁfﬂr&ﬂw\?@’j-f’%i“"”"'“@ﬂﬁ d 2D G BR A
SHCP RN 0 B R L PEENEREE . S LN R ¢ ARt

%
BAF2Z T &~ (TR 2 ;‘Kf«fﬁ SRIRAER o

\

AR

bR 7R 5 8.8.20F 1 3N R AR RS B N R ﬁPRﬁZ* Ve e
WML & | L FERE R #—}5‘)‘%-& 8 WF& SEIRILE & TR Y
2. PRAADFRELEIE S I FH S IR HEIRAL T







2EHaE

P
T

CR% o ER

RECARVATFESBREL S LBR - HL KL 2
7 3
= 2]

EEAPNPN I

FRER SE R o
BT MR S gl m 2 i o

@ TAIFEX 13






