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Material Economic Terms: Interest Rates

Information that needs to be updated with every price, if applicable to the swap
Information that needs to be updated for every swap requested, if applicable to the swap
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Initial Exchange Date
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Business Days for Payments
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Automatic Exercise

Threshold

Fallback Exercise

Settlement

Cash Settlement
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Cash Settlement Valuation Date
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Cash Settlement Payment Date
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Currency Exchange Rate

Link to Definitions
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Payment Date

Reference Treasury

Reference Rate

Index Rate
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