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Threshold = 5,000,000
Policy Rate = 1.25% fN1919NISAUIAL Net Exposure iazn1s Margin Call
: Collateral Balance Activity
MTM Date | Settled Date | No. Required Net Exposure Margin Call Magin Balance Interest Balance
Collateral Bond Price Margin Position | Int. on Margin Total Int. on Margin | Margin Settlement
28-Jul 29-Jul| 1 103,500,000.00 | 100,000,000.00
o . 2 103,500,000.00 | 101,500,000.00
381N Margin
3 102,000,000.00 | 101,000,000.00
309,000,000.00 | 302,500,000.00 0.00 0.00 | 302,500,000.00 6,500,000.00 6,500,000.00 0.00 6,500,000.00 6,500,000.00 0.00
29-Jul 30-Jul] 1 104,000,000.00 | 100,000,000.00 - =
v v
Nothing 2 104,000,000.00 | 101,500,000.00 aAa 1 aA|q 2
3 102,500,000.00 | 101,000,000.00 \ - -
310,500,000.00 | 302,500,000.00 6,500,000.00 222.60 | 309,000,222.60 1,499,777.40 0.00 0.00 0.00 6,500,000.00 222.60
30-Jul 31-Jul| 1 104,000,000.00 99,000,000.00
Sudau 2 104,000,000.00 | 100,000,000.00 oﬁ'fa 2 eﬁ'@ 21 _]
3 102,500,000.00 99,500,000.00 ey~ —y
310,500,000.00 | 298,500,000.00 6,500,000.00 0.00 | 305,000,000.00 5,500,000.00 5,500,000.00 (445.20) 5,500,000.00 12,000,000.00 0.00
31-Jul 3-Aug| 1 104,000,000.00 | 101,000,000.00 = ” = ” -
Aurnediu 2 104,000,000.00 | 101,000,000.00 aa 4 [ aAa 2.2 (Lﬂ’ailu‘ll’N‘Ll’Nﬂ’lu) ]
3 102,500,000.00 | 102,000,000.00 —y
310,500,000.00 | 304,000,000.00 | 12,000,000.00 1,232.88 [ 316,001,232.88 (5,501,232.88)[ (5,501,232.88) (1,232.88) (5,500,000.00) 6,500,000.00 0.00
3-Aug 4-Aug| 1 104,000,000.00 | 103,000,000.00 -
n&uding 2 104,000,000.00 | 103,500,000.00 aa 2.2 (Lﬂﬁﬂuﬂmuzmsﬁ'aﬂsm Margin) I
3 102,500,000.00 | 105,000,000.00 =
310,500,000.00 | 311,500,000.00 6,500,000.00 222.60 | 318,000,222.60 (7,500,222.60)[ (7,500,222.60) (222.60) (7,500,000.00) (1,000,000.00) 0.00
4-Aug 5-Aug| 1 104,000,000.00 | 105,500,000.00
il@sudine| 2 | 104,000,000.00 [ 106,000,000.00
3 102,500,000.00 | 105,500,000.00
310,500,000.00 | 317,000,000.00 (1,000,000.00) (34.25)] 315,999,965.75 (5,499,965.75)  (5,499,965.75) 0.00 (5,499,965.75) (6,499,965.75) (34.25)
5-Aug 6-Aug| 1 104,000,000.00 | 105,500,000.00
5159 3 2 104,000,000.00 | 106,000,000.00 eﬂ’@ 3
ATUARUR 3 0.00 0.00 1
6-Aug 208,000,000.00 | 211,500,000.00 (6,499,965.75) (256.85)[ 204,999,777.40 3,000,222.60 0.00 0.00 0.00 (6,499,965.75) (256.85)
7-Aug| 1 0.00 0.00
NATIENS 2 0.00 0.00 aa 2.3
Lo 3 0.00 0.00
ATUANRUR
0.00 0.00 (6,499,965.75) (479.45) (6,500,445.20) 6,500,445.20 0.00 479.45 6,499,965.75 0.00 0.00

6,500,445.20
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