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J9UMT | BATT | RuAsuaT nauitvindeyayn Inverse Floater Swap [2] Alddne | doeniog
fivrsan | eemidy | anawil[1] nasuIY nasNu 1d5u
Auning | 1989 naInusy nanusy ) naanusugns [3] (4] qn3[5]
31989 | THOR% | @as1au. | {F% - (2*THOR%) C 9931 aU. % sial | 8037 av. NARBULNY NARBY
st % ol [2.1] [2.2] Max ( {F% - % gl % ol WNU% sadl
(2*THOR%) },C% ) | [2.4] [11+ [2.3]+ [2.4] [31- [4]
[2.3]
4.709%-(2%0.75%)
1 0.75% 220% | =3.20% 0.60% 3.20% -1.90% 3.50% 0.30% 3.20%
4.709%-(2*1.00%)
2 1.00% 220% | =2.70% 0.60% 2.70% -1.90% 3.00% 0.30% 2.70%
4.709%-(2*1.25%)
3 1.25% 220% | =2.20% 0.60% 2.20% -1.90% 2.50% 0.30% 2.20%
4.709-(2%1.50%)
4 1.50% 220% | =1.70% 0.60% 1.70% -1.90% 2.00% 0.30% 1.70%
4.709-(2%1.75%)
5 1.75% 220% | =1.20% 0.60% 1.20% -1.90% 1.50% 0.30% 1.20%
4.709-(2%1.75%)
6 1.75% 220% | =1.20% 0.60% 1.20% -1.90% 1.50% 0.30% 1.20%
4.509-(2%1.75%)
7 1.75% 220% | =1.20% 0.60% 1.20% -1.90% 1.50% 0.30% 1.20%
4.709%-(2%1.75%)

8 1.75% 220% | =1.20% 0.60% 1.20% -1.90% 1.50% 0.30% 1.20%
Sasiadesiol 2.20% 1.83% -1.90% 2.13% -0.30% 1.83%
il ndegnesmsamsiuntiediy Wethsamnenitedsds (THOR) wunuAngmsludes [2.1] Tnenadwsildarnnisunuen
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o
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o a

I 1

2819N1IAUIN HaTl

=3.20%
HadnsNNsUSRTInenUesndununuatgasAwIn Wity 3.20% JA1w1nndt sasineniletus (O) Mnewmuaglasu
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UAUAINNSAN 1 ons1nenils THOR neesUsuaululsazseu (ASeR 1-5) fiag 0.25% uazaiilusnsn 1.75% (AS99 6-8) naon

RUEGRIT
|
S L nsein 1
= = T T o ] : v = o7 =
Ea‘uﬂ’l‘i dnsieaniie fAaniady i 350 3.20% Wianbelananavwnuads  1.83% sall |
fasaUn d1989 HARAULNUANE
Aunsweaeds % giail % siajl 3.00%
1 0.75% 3.20% 2.50%
2 1.00% 2.70% F2.00% 1.70%
3 1.25% 2.20% & %
0, 1.75% o
2 1.50% 1.70% 2 1.50% % 1.75% 1.75%
5 1.75% 1.20% 1.00% 1.20% 1.20%1.20%
6 1.75% 1.20% 0.50% - 1.80%
7 1.75% 1.20% GEE% 0.60% | 0.60% | 0.60% | 0.60%  0.60% | 0.60% | 0.60%
! ' 0.00%
_ 8 __L75% 1.20% 1 2 3 4 5 6 7 8
dnnKanauLnuaansail 1.83% saunIsHAIITAUNFUNSwdgan9ds

——THOR =8 6T HARDULNU

o

n3aiN 2 - dsmenile THOR neeeUFuiuluusassoufias 0.50% nasnegdyan

FOUMST | 8A91 | RUAINUAT) nauidvindeyayr Inverse Floater Swap [2] Alddne | doeviae
a =1 & ' v

WIITUT | ABnkUY | a9uu[1] NBINUIY nasul4] i3y

Aundwd | 1989 | nawmuiu OV % nasuiugns [3] gn3[5]
81989 | THOR% {F% - (2*THOR%) C M1 AU. % fal | 9ms1 Av. HARBULNY NaRaU

sl NI AU, [2.1] [2.2] Max ( {F% - % ol % sial unu% fad
% gl (2*THOR%) }, C% ) |  [2.4] [11+[2.3]+ [2.4] [3]- (4]
[2.3]

4.70%-(2%1.00%)
1 1.00% 2.20% =2.710% 0.60% 2.70% -1.90% 3.00% 0.30% 2.70%

4.70%-(2%1.50%)
2 1.50% 2.20% =1.70% 0.60% 1.70% -1.90% 2.00% 0.30% 1.70%
4.70%-(2*2.00%)

3 2.00% 2.20% =0.70% 0.60% 0.70% -1.90% 1.00% -0.30% 0.70%

4.70%-(2%2.50%)
4 2.50% 220% | =-0.30% 0.60% 0.60% -1.90% 0.90% -0.30% 0.60%
4.70%-(2*3.00%)

5 3.00% 2.20% =-1.30% 0.60% 0.60% -1.90% 0.90% -0.30% 0.60%
4.70%-(2*3.50%)

6 3.50% 2.20% =-2.30% 0.60% 0.60% -1.90% 0.90% -0.30% 0.60%
4.70%-(2*4.00%)

7 4.00% 2.20% =-3.30% 0.60% 0.60% -1.90% 0.90% -0.30% 0.60%

4.709%-(2%4.50%)
8 4.50% 2.20% =-4.30% 0.60% 0.60% -1.90% 0.90% -0.30% 0.60%
Snsnadesiod 2.20% 1.01% -1.90% 1.31% -0.30% 1.01%
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@ 1
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A1 C muted [2.2] Fanesuazlasuneniletumaingdya dau newmuaglasudnmnenideannmsiinesudvidyyilu

L Ag ]

@

Inverse Floater Swap a%93 [2.3] Inan1sAuiuged [2.3] dfeg19n15auan #adl

fatng madntes 23] luseunsfinnsanduningadart 4
\lounuAgns F% - (2¥THOR%) = 4.70%-(2*2.50%)
=-0.30%
KadwsInMshEnTneniiedsBanunuagrsauan ity -0.30% ddfesndndnanendetus (©) fudu nesuay
Iesumusnsmenidetusi (0) anedaya

Y

#a9IINLU neuavthdnsmenlenlasukardnsinendedneuminauiu autenamuiugns [3] waziunindnldineves

v
[ Y

nowu [4] ielilasuranauunugns [5] A fheniieazldsunanauuny laelsiunmuluinanauunuiaiesed ag

WAy 1.01%g¢iad

UHUAINNIRN 2 §ns1menily THOR nessUSutuluudazseuiiag 0.50% nasnaledaya

Aseiv 2 na6iii2
1‘5“":”3‘ dnseanids Wiauiiasy JAambhaldnaraunnuads  1.01% safl
7 f1954 HAamaUULNUansd 5.00% 4.50%
0,
% eiail % miail 4.50% 4,00%
0,
1 1.00% 2.70% :gg;’ 3.00% 3.50%
o o . 0 " ‘0
; ;'gg;’ ;;g; o 3.00% 270% 2.50%
. e 2 2.50% 2.00% o .4 » ,
4 2.50% 0.60% = 2.00% -20% Asaluengn whaniae
0 0 s LG 7 Qs -
5 3.00% 0.60% 1.50% 1.00% flolaFunanauunuua
6 3.50% 0.60% 1.00% -70% 0.60% 0.60% 0.60% 0.60% 0.60%
7 4.00% 0.60% 0.50% @ k& A R R R AR A
8 4.50% 0.60% 0.00% 0.60% 0.60% 0.60% 0.60% 0.60% 0.60% 0.60% 0.60%
Fnsnanauunuiadasail 1.01% 1 2 3 4 5 6 7 8

sauAITRAITANFUNS w1089 L
——THOR —8—dTHAMAULUNY === HAADULNULUE

AsaIN 3 - omsnently THOR neasUsuduluniarseu (SN 1-5) fiay 0.25% warUSuadiiay 0.25% (RSN 6-7) LavAaiiu

nfail 8
F9UMST | A1 | WuawuAs nauitvindeusyn Inverse Floater Swap [2] Alddny | gfeviioeg
fivrsn | senille | answil[n] N2INUIY naaul4] | 185ugns[s]
duning | §1989 navuiy nanuiy ) nauiuguns [3]
31989 | THOR% {F% - C N3 AU. % fal | §n31 Av. NARBY
sl (2*THOR%) [2.2] Max ( {F% - % il NARBUUNY unu% siad
3n31 AV [2.1] (2*THOR%) }, C% )|  [2.4] % el [3]- [4]
% sl [2.3] [11+ [2.3]+ [2.4]
4.70%-(2%0.75%)
1 0.75% 2.20% =3.20% 0.60% 3.20% -1.90% 3.50% 0.30% 3.20%
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F9UMST | 9A91 | RuUauRI nauitvindeyayn Inverse Floater Swap [2] Alddne | dfievae
fivrsan | menille | answil[a] NaYUINY nawul4] | 185ugns[5]
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3n31 AL, [2.1] (2*THOR%) },C% ) |  [2.4] % sl [3]- [4]
% fiol [2.3] [11+ [2.3]+ [2.4]
4.70%-(2%1.00%)
2 1.00% 2.20% =2.70% 0.60% 2.70% -1.90% 3.00% 0.30% 2.70%

4.70%-(2%1.25%)
3 1.25% 2.20% =2.20% 0.60% 2.20% -1.90% 2.50% 0.30% 2.20%

4.70%-(2%1.50%)
4 1.50% 2.20% =1.70% 0.60% 1.70% -1.90% 2.00% 0.30% 1.70%

4.70%-(2%1.75%)
5 1.75% 2.20% =1.20% 0.60% 1.20% -1.90% 1.50% 0.30% 1.20%

4.70%-(2%1.50%)
6 1.50% 2.20% =1.70% 0.60% 1.70% -1.90% 2.00% 0.30% 1.70%

4.70%-(2%1.25%)
7 1.25% 2.20% =2.20% 0.60% 2.20% -1.90% 2.50% 0.30% 2.20%

4.70%-(2*1.25%)
8 1.25% 2.20% =2.20% 0.60% 2.20% -1.90% 2.50% 0.30% 2.20%
Smsnadesiod 2.20% 2.14% -1.90% 2.44% -0.30% 2.14%
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v
o ' o o

Asliu 1NN A1 C muges [2.2] dlu neanuazldsnsnenideainnisiinaayudvideyayilu Inverse Floater Swap anuges

20

[2.3] FaLITNNSANUITULRYINUNENFHIDENAUANTINTUN 1

#aNTU newuavihdnsnenlenlasuwazdnsinendedeuinauiu auteinaanusugns [3) wazthuinaildineves
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6 1.50% 1.70% | e
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v
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U
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NITUARUANTU/IELASNARDULNUYDY Inverse Floater Swap

1Y
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NsUuULYlanLeamy wasansuszlevivafionlasamuuennusevinveaniieany

nowuillaifinsuusilaviieadyu

ANYUENFIAYVOINBIMNUTIN
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nsasulunsansvil way/vseludn wag/M3ensansnstu nisamulundnvindvisensnddudunsanismaenualaeis

dumuiiruznssuns n.a.e. wiedinanuanynssung n.a.m. Ussniafvun viewureuliamuld lnedudurewmsiansvie

=

Ve eannTIaIsegluduRuNiaunsnamuls (investment grade) saudisasmuludyarorvarmiivssinndygiaioy

v
a o

(inverse Floater Swap) #in1531eHanauwvudedeivdnsineniludsdaiiodalonalinesuaiunsowaiminanauuny

v
o

driiu lnsnasuilonglasenis Uszanm 2 3 dudswsiudaaniuaanzifeunamingadudunemusi

v o
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=
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nszviuenAudteviedyn1@evieaimin (OTC Derivatives) Iy net exposure Miiinainnisamuly derivatives faslaiiiu
100% 283 NAV aussagudnsadnenasusy Jadulumufivssniafivun

HANsenun1auNeldauuigIularauleiuialmgaunann1sasyuludarsensananaIsie SunuYeNa 1 uTIY
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