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1072472000 J Copy
Sccondary Curve | Risk Type | Data Source | Primary Curve Sim_Method | Ratio =
b [401TUSCORARS D ERMS NGHMALIN BASIS 1 -
ALLIENCE D ERMS IFTRANSCO/ZZ |BASIS 1.02894277
ANRUMLT-GDM D ERMS NGI/CHL GATE BASIS 1.01120087
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Effective Date:

2% Basic Mapping

Stait Date.

End Date

b (0772472000 | 1072472000

e

Curve Code | Location Hedge Ratio Ertar
b [401-TUSCORARA _|NGIMALIN | 1.000000000000000000 | 0.000000000000000000
ALLIENCE IF-TRANSCO/Z2 | 1.023342768571580000 | 0.002021762734136200
|ANRUML7-GDM | NGI/CHI. GATE |1.011200368060140000 | 0.003784783660180470
CGPR-AECD/BASIE| CGPR-AECD/B | 1.000000000000000000 | 0,000000000000000000
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CGPADAWN | CGPR-DAWN | 1.000000000000000000 | 0,000000000000000000
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CGPA-QUIBWAY | CGPR-DAWN | 1.000000000000000000 | 0,000000000000000000
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CGPA-ST.CLAIR | CGPA-DAWN | 1.000000000000000000 | 0,000000000000000000
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Effective Date:

St [EndDate[NoFastors [ Exor Conments B

¥ [ 07/24/200C | 1072472000 7 0 |
Py Cutve | Mot Factor Factor2 Foctord [ Fectord Foc ]
CGPFAECD/EA 1 | 00129695639653 | 00100877 2096512 0.000370G882173 | 0002715638265 000 _|
COPFAECD/BA:2 | Q0217524022814 0147772966201 0001814855151 0.001 1606743604 0.0
COPFAECD/BA: 3| 0015900626073 0.01383845125105 0003425922456 | 0.0010S0448762% 0.0
COPFAECD/BA: 4 | 0.0159931340841¢ 0013426050807 0002572101 10981 0000430551407 0.0
COPFAECD/BA:S | Q0201135098361 0.01223750585285 0002562562066 0000623127452 0.0
COPFAECD/BA:6 | 0.01S0590603148; 00112421 483542 0.0023265225165 | 0001026212625 0.0
COPRAECO/BA: 7 | 0.0100627056523 0.00532326973609 0018771132944 0012699852763 0.00
COPFAECO/BA:8 | 0.01675214305761 0.00744364591665 0016821387624 -0.0002758540852 | 0.0
COPFAECD/BA:S | 0.0184065414414. 0005E5652142672 0.0010421251764 | 0.0007000367608 | 0.0C
COPRAECD/BA: 10| 0.01633986363721 000624656581 240 0.0003412366807 | 0.0003643860833 | 0.0C
COPRAECO/BA: 11 | .0162467357510 0.00574737774766 0010656835073, 001560516041 |-0.0C
COPRAECD/BA:12 | 0.01917343638011 0 00548342¢52136 0.0 05549260121 0010856855013 | 0.0 -
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Effective Date:

StaitDate  |EndDate
b [07/04/1598 | 10/04/1598

Cuive Code | Jump Mean [ Jump Yolt Non-Jump Volt Jump Probability | Drft Distance
b [RT 0010086 03585 008678 04318 0004817

Iy 0040433 033317 0043635 076333 0035382

RIB 00041503 |00%42 0034009 031078 0002727

RIC 0083 036231 010872 038543 0023312

R2 0010881 1.8268 038682 013221 00016462

R3 0070229 090363 017908 03812 0030109

A3 0023736 12378 03219 012817 00038322

GE3 01072 12375 03335 022527 0022131

R 001432 [EED 014331 025938 0004781

RaA 0170 084482 010608 062562 010313

RS 0077773 081142 013004 03712 0029772

RE 0050239 0372 0031402 032774 00215

A7 76845 00011825 021255 0 00040862

RE 13835 36852 02029 0 00049252
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Fiom s sreen you can delete records forthe Corelation, Factor, and Basis defintons for a paticula effecive date. 01, you can replace the data
for a paticular effective date with a copy of ancther et of data

Sample data for the Defintions:

Effective Date | Start___|End Date_| No Fastars_| Eviar Comments
¥ [ 1072477000 | 677247200 | 1072472000
0/06/2000 | 07/05/200C | 10/05/2000
09/27/2000 | 06/27/200C] 09/27/2000
09/12/2000 | 06/12/200C] 09/12/2000
08/71/2000 | 05/29/200C] 06/23/2000
08/27/2000 | 06/27/200C 08/27/2000
08/16/2000 | 05/16/200C] 06/16/2000
08/02/2000 | 05/02/200C 08/02/2000
0772172000 | 04/21/200C] 07/21/2000
06/29/2000 | 03/30/200C] 06/23/2000
06/15/2000 | 03/16/200C] 06/15/2000
02/02/2000 | 11/02/1985| 02/01/2000
01/20/2000 | 10/20/195| 01/19/2000
120151998 | 08/17/1995 12/15/1999
117241398 | 0B/24/195 11/23/1999
11/02/1393 | 08/02/19E 11/02/1999
08/26/1393 | 05/26/1995| 08/27/1999
08/04/1393 | 05/03/1995 08/02/1999
06/20/1393 | 02/19/1995| 05/20/1999
04/29/1393 | 01/26/1995| 04/23/1999
04151393 | 01/18/1995| 04/15/1999
04/07/1393 | 01/08/1995| 04/07/1399

0002162237360607 | Completed Joint Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Compleed Join Factorst
Completed Join Factorst B
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