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Asset deals such as loans are funded by a bank by appropriate liabilities deals such as money market deals, issued securities or savings deals. In this
case, maturity transformation often occurs. For example, long-term assets are funded by shorter-term liabilities deals or vice versa, depending on the yield
curve. In the treasury, the funding rate (risk-free internal funding rate/central bank interest rate) is used for each deal. The difference between the
contractual interest rate and the internal funding rate is considered as a lump-sum amount. The margin is divided into a counterparty’s credit spread,
liquidity spread, currency spread, equity costs, fixed costs and sales commission, which are then measured in controlling since these are fixed calculation
values. Portfolios can be created by using criteria such as deal type, profit centre, cost centre, business branch etc. The fixed interest rate and the liquidity
can be determined in the portfolio analyses according to a selected period. The funds transfer price can be calculated for deals without an internal funding
rate. The risk-free yield curve can be imported for each term and currency on a daily basis. The following calculation types are available:

Single Pool Method
Double Pool Method
Multiple Pool Method
Matched Maturity Method

2004

ALL PYMAR v Dec 31,2012
Overview
Process Date: Feb 12, 2019 5:07:04 PM m &)
From To Currency LA (L-A)[%] ext Margin PV Margin
v Jan1,2013 Dec 18,2050 EUR -981,516,932.6 -24.61 -102,284,794 9 -104,209,809.66
¥ Jan1,2013 Jan 31,2013 EUR -157,686,323.01 =317 -8,631,585.04 -8,601,609.62
> Feb1,2013 Feb 28,2013 EUR -1,010,751.85 -206.9 -7172,371.85 -7,125,650.1
> Mar1,2013 Mar 31,2013 EUR -817,203,217.65 -8.53 -21,275,807.07 -21,164,101.79
> Apr1,2013 Apr 30,2013 EUR -596,880.86 377 -5,291,602.84 -5,218,701.38
> May1,2013 May 31,2013 EUR -28,619912.13 15.65 -5,707,838.56 -5,615,693.52
> Jun1,2013 Jun 30,2013 EUR 55,229,002.72 0.79 -0,454,151.8 -0,336,591.62
> Jul1,2013 Jul31,2013 EUR -330,878,814.04 016 -4,082,495 54 -3,985,505.52
> Aug1,2013 Aug 31,2013 EUR -2,633,830.34 -0.92 -2,522,266.4 -2,450,150.31
> Sep1,2013 Sep 30,2013 EUR 1,674,666,680.27 -1.21 -11,444,276.49 -11,269,240.53
¥ 0Oct1,2013 0Oct 31,2013 EUR -632,043.57 -4.38 407,938.14 4041773
> Nov1,2013 Nov 30, 2013 EUR -703.700.98 -11.03 244783175 2,376,184.61 hd
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