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Daily Compounded Coupons
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Daily Compounded Coupons

YAS <GO>Click on the “Coupon” field to view the compounding and accrual details.
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Daily Compounded Coupon Details
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Fallback Accrued Example
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For an actual Fallback Coupon, an 
additional 3M CDOR spread of 32.138 bp 
would be added to the annualized CORRA 
rate.



Fallback Accrued Example

OISC <GO>Enter in the observation rate details to view the accrual rate. 
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