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37  BACKGROUND

* Trade idea from our Investment Division
* Objective: generate a better yield than investing in a callable bond
* Buy US Treasury, fixed-coupon bond (x%)
* Enter an Interest Rate Swap (IRS) where ADB:
* pays fixed-coupon (x%)
* receives SOFR (+y bp)
* Enter a Cancellable Swap (CSW) where ADB:
* receives fixed-coupon (W%)

* pays SOFR (+y bp)
X%

IRS -
BOND L SOFR +y bp DEALER
—

w%

* Risk management
* Proactively manages cash inflows (dealer calling the CSW)
* Monitors the call probabilities of the CSW trades

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



Jy REQUIRED INPUTS AND TOOLS

Market Data
Objects

Vol Surfaces

ANALYTICS IR Model
m
—
Call
INPUT DATA Probability

Graphical User Interface

Interest rates \
Volatilities
Fixings

Trades

FX rates

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



4D 4 POTENTIAL SOLUTIONS

e PROS
e Customizable * Pre-built e Customizable
o Skill in-house e Advanced Features e Skill in-house
* Not expensive e \ersion control by * Not expensive

vendor e Scalable
e Scalable

e SUPPORT e SUPPORT e SUPPORT
e In-house * VVendor e In-house

e CONS * CONS e CONS

 No version control * Hard to customize e Hard to version
e Limited features e License costs control Power BI

* Not scalable ¢ Additional
implementation costs

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



JYy OUR SELECTED SOLUTION

Market Data
Objects

Bloomberg

Refinitiv

Fenics
Market data

Tullett
Prebon

Bond Trades

Curves

Vol Surfaces

IR Model

FX Model

PRICERS
Call

Probability

Power Bl Dashboard

>
| FINASTRA
.

SWAP Trades
(Manual)

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.




JYy KEY FEATURES — CALL MONITORING (1)

MAX Call probability per option type

Option Type LPC MPC HPC Total Trade Count
CALLAELE 1,372 8,780 270 10422 174
KMOCK-OUT - - - - -
TARM - - - -

Grand Total 1,372 8,780 270 10422 174

LPC, MPC and HPC is based on the maximum call probability in the call dates of the trade during the selected projection period, LPC: "l ow
Probability of Call” where maximum call probability is less than 0.07 MPC: Refers to "Medium Probability of Call” where maximum call
probability is >=0.07 and <0.5. HPC: Refers to "High Probability of Call” where maximum call probability is >=05 and <=1.

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



JYy KEY FEATURES — CALL MONITORING (2)

MAX Call probability per call dates

;{ear- Month Option Type LPC MPC HPC Total Trade Count
2023-10 CALLABLE 200 0 0 200 1
2023-11 CALLABLE 100 0 0 100 1
2024-01 CALLABLE 225 0 0 225 2
2024-02 CALLABLE 200 0 0 200 3
2024-03 CALLABLE 300 230 0 530 11
2024-04 CALLABLE 50 150 0 200 4
2024-05 CALLABLE 0 100 0 100 2
2024-08 CALLABLE 200 0 0 200 2
2024-09 CALLABLE 0 100 0 100 2
2024-10 CALLABLE 0 150 0 150 1
2024-11 CALLABLE 0 162 0 162 4
2024-12 CALLABLE 50 50 50 150 3
2025-01 CALLABLE 0 50 0 50 1
2025-02 CALLABLE 0 325 0 325 3
2025-03 CALLABLE 0 100 0 100 2
2025-04 CALLABLE 0 50 0 50 1
2025-05 CALLABLE 0 435 0 435 3
2025-06 CALLABLE 0 200 0 200 3
2025-08 CALLABLE 0 209 0 209 2
2025-09 CALLABLE 0 200 0 200 3
2025-10 CALLABLE 0 216 50 266 7
2025-11 CALLABLE 0 100 0 100 2
2025-12 CALLABLE 0 50 0 50 1
2026-01 CALLABLE 0 300 0 300 6
2026-02 CALLABLE 0 200 0 200 3
2026-03 CALLABLE 0 437 40 477 10
2026-06 CALLABLE 0 202 0 202 5
2026-09 CALLABLE 0 505 0 505 2
2026-10 CALLABLE 0 60 0 60 2
2027-03 CALLABLE 0 110 0 110 2
2027-06 CALLABLE 0 32 0 32 2
Total 1,372 8,780 270 10,422 174

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



KEY FEATURES - POPULATION CHECK

Trade Count: Call Prob Trades (Call Probability Table): Funding Trades (Call Monitor Table:) Investment Trades (Trade Details Table):
Security ID TradelD Trade A Security ID Trade ID  Trade Security ID Trade ID Trade
Count Count Count
a a -
4990830C 1 4133290C 1
173 — (Blank) + 63 T.0.34 310326 4151100C 1 4151100C 1
Call Prob Trades Funding Trades Investment Trades T.0.34 310526 4133290C 1 4174470C 1
: - T.0.34 310526 4209720C 1 4176640C 1
Variance Veriance T.0.34 310826 4233540C 1 4188430C 1
0 -4 T_0_34.310826 4233650C 1 4193830C 1
T.0_34.310826 4241600C 1 4195580C 1
T.0.58_310726 4188430C 1 4195610C 1
T.0.58 310726 4193890C 1 4197510C 1
T.0.58.310726 4195590C 1 4197780C 1
T.0.58 310726 4195610C 1 4209720C 1
T.0.58.310726 4197510C 1 4233540C 1
T_0_58_310726 4197780C 1 4233650C 1
T.0.78 300926 4255880C i 4241600C 1
T_0_78_300926 4259420C 1 4255880C 1
T.0.78 300926 4262260C 1 4259420C 1
T_0_78_300926 4266640C 1 4262260C 1
T_0_78_300926 4268420C 1 4266640C 1
T_1_12_150225 4360920C 1 4268420C 1
T_1_12_150225 4363370C 1 4284770C 1
T_1_12_150826 4346800C 1 4286520C 1
T_1.14.311226 4335470C 1 4302520C 1
T_1.14.311226 4336070C 1 4335470C 1
T_1.18_311026 4284770C 1 4336070C 1
T_1.18_311026 4286520C 1 4340030C 1
T_1_34_150325 4386130C 1 4342640C 1
T_134.150325 4386800C 1 4346800C 1
T_1_34_150325 4389660C 1 4349300C 1
T_1_34_150325 4389770C 1 4360920C 1
T_1_34_150325 4393270C 1 4363370C 1
T_1.34_150325 4396240C 1 4363400C 1
T 1 34 150325 4400790C 1 ) 4386130C 1
Total 60 Total 63

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



KEY FEATURES - BACKTESTING (1)

Back Testing (Latest Report Date: 18 October 2023)

Prior to Notice Date (in Days): Period (Call Date Range):
Y v 31/10/2022  03/11/2023
o N
@, ®
Prediction (Call Probability data) Actual Call Status
Trade ID Call Date Notice Date Run Date L_ast Prediction Actual Back Testing Trade Count 3 Trade ID Call Date Status B Total Average Score
based on user Available on Last Status Score
input Run Date Available 4133290C 30/11/2022 NC
Run Date 4133290C 28/02/2023 NC
4188420C 31/10/2022  24/10/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 4133290C 31/05/2023  NC
4192890C 31/10/2022  24/10/2022  23/10/2022 21/10/2022 LPC NC 1.00 1 4133290C 31/08/2023 NC
4195590C 31/10/2022  24/10/2022  23/10/2022 21/10/2022 LPC NC 1.00 1 4151100C 30/12/2022 NC
4195610C 31/10/2022  24/10/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 4151100C 31/03/2023  NC ] 0 O
4197510C 31/10/2022  24/10/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 4151100C 30/06/2023  NC :
4197780C 31/10/2022  24/10/2022  23/10/2022 21/10/2022 LPC NC 1.00 1 4151100C 29/09/2023 NC 0.00 1.00
4284770C 31/10/2022  24/10/2022  23/10/2022 21/10/2022 LPC NC 1.00 1 4166540C 15/11/2022 NC
4286520C 31/10/2022  24/10/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 4166540C 15/02/2023  NC T
4166540C 15/11/2022  07/11/2022  06/11/2022 04/11/2022 LPC NC 1.00 1 4166540C 15/05/2023 NC
4174470C 15/11/2022  07/11/2022  06/11/2022 04/11/2022 LPC NC 1.00 1 4166540C 15/08/2023 NC 1
4176640C 15/11/2022  07/11/2022  06/11/2022 04/11/2022 LPC NC 1.00 1 4174470C 15/11/2022 NC i cahed 2.0
4340030C 15/11/2022  07/11/2022  06/11/2022  04/11/2022 LPC NC 1.00 1 4174470C 15/02/2023  NC MRS e e
4133290C 30/11/2022 22112022 21/11/2022 2171172022 LPC NC 1.00 1 4174470C 15/05/2023  NC T:CC N;f!:ﬁed 122
4209720C 30/11/2022  22/11/2022  21/11/2022 21/11/2022 LPC NC 1.00 1 4174470C 15/08/2023 NC e NGt 0‘25
4233540C 30/11/2022  22/11/2022  21/11/2022 21/11/2022 LPC NC 1.00 1 4176640C 15/11/2022 NC po T o i
4233650C 30/11/2022  22/11/2022  21/11/2022 2171172022 LPC NC 1.00 1 4176640C 15/02/2023  NC
4241600C 3011/2022  22/11/2022  21/11/2022 2171172022 LPC NC 1.00 1 4176640C 15/05/2023  NC
4151100C 30/12/2022  21/12/2022  20/12/2022 20/12/2022 LPC NC 1.00 1 4176640C 15/08/2023 NC Prediction:.
4255880C 30/12/2022  21/12/2022  20/12/2022  20/12/2022 LPC NC 1.00 1 4188430C 31/10/2022  NC -
4259420C 30/12/2022  21/12/2022  20/12/2022 20/12/2022 LpC NC 1.00 1 SRS SAULEES A MPC: fefrs to Meciom Probability of Call” where maximum call probability is >=0.01 and <0.5.
4262260C 30/12/2022  21/12/2022  20/12/2022 20/12/2022 LPC NC 1.00 1 4188430C 28/04/2023 NC HPC: Refers to “High Probability of Call” where maximum call probability is »=05 and <=1,
4268420C 30/12/2022  21/12/2022  20/12/2022 20/12/2022 LPC NC 1.00 1 4188430C 31/07/2023 NC
4335470C 30/12/2022  22/12/2022  21/12/2022  21/12/2022 LPC NC 1.00 1 4188430C 31/10/2023  NC kil ey
4336070C 30/12/2022  22/12/2022  21/12/2022 21/12/2022 LPC NC 1.00 1 4193890C 3171072022 NC ot
4266640C 03/01/2023  22/12/2022  21/12/2022  21/12/2022 LPC NC 1.00 1 4193850C 3L12023 NG e Cates
4342640C 03/01/2023  22/12/2022  21/12/2022  21/12/2022 LPC NC 1.00 1 4193890C 28/04/2023  NC
4188420C 31/01/2023  24/01/2023  23/01/2023  23/01/2023 LPC NC 1.00 1 4193890C 31/07/2023  NC
AR I

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



JYy KEY FEATURES — BACKTESTING (2)

HPC Backtesting

Prediction (Call Probability data)

Trade ID Call Date Notice Date Run Date Last Prediction Back Testing Trade Count
based on user Available on Last Score
input Run Date Available
Run Date
344226AD 27/12/2022  28/11/2022 27/11/2022 25/11/2022 HPC MNC 0.00 1
344226AD 27/06/2023  25/05/2023 24/05/2023 24/05/2023 HPC C 1.00 1

Total Ave. Score 0.50 2

MPC Backtesting

Prediction (Call Probability data)

Trade ID Call Date Notice Date Run Date Last Prediction Actual | Back Testing Trade Count
based on user Available on Last Status Score
input Run Date Available
Run Date
379455AD 19/06,/2023 19/05/2023 18/05/2023 18/05/2023 MPC NC 0.25 1
34746440 01/08/2023  03/07/2023 02/07/2023 30/06/2023 MPC MNC 0.25 1
Total Ave. Score 0.25 2

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



JY Project Summary

* Developers:
* 1 Backend developer (Database)
* 1 Frontend developer (PowerBl)
2 Financial engineers (Analytics validation)

 Timeframe: 5 months

* Next steps:
* Feed Duration from Numerix OneView (Currently MSCI)

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



Appendix

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.




J7 LANDING PAGE

) Department Early Termination Forecasting for Callable/Cancellable Swap

P Percentage of Callable to Total Outstanding Stock ($ equivalent in millions) on 18 October 2023
Early Redemption Forecasting - Details
Callable Outstanding (still Callable)
Data Reconciliation
Overall Yield Pickup
0,
. 28.53% 3,800 66.68 bps 66.68 bps
. Callable Outstanding (still Callable)
T Callable Qutstanding (no longer Callable) 3,800 (28.53%)
0.00% (Blank) 0 bps
Filters:
Fepnrots Non-Callable (Qutstanding)
Latest Date v
Optian Type: 71.47% Rt b
All W
femixE: Total Stock
Irvestment e Non-Callable (Outstanding)
9,517 (71.47%)
s 13,317
All R
Trade 1D Note: Figures shown are as of the report date selected.
All v
# Callable Outstanding (still Callable) ® Callable Qutstanding (no longer Callable) ® Non-Callable (Outstanding)
200e123 081516 A
- J

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



Iy

EARLY TERMINATION FORECASTING (1

ADB

Treasury Department

Early Termination Forecasting for Callable/Cancellable Swap

Pages:

Early Redemption Forecasting -
Summary

Data Reconciliation

Back Testing

Documentation

Filters:

Report Date

Latest Date

Call Probability Group:
All

Option Type:
All

Trader:

Investment

Security 1D:
All

Trade ID:

All

Early Redemption/Termination Forecasting Report ($ equivalent in millions) as of 18 October 2023

. Cal
Forecast Methodology: Show only MAX Call Probability

Show ALL Call Probability (EXCLUDES trades that are no longer callable)

Show ALL Call Probability (INCLUDES trades that are no longer callable)

Il Date Range:

31/10/2022

09/07/2071

Maximum Call Probability (does not consider final maturity)

Option Type [ [ HPC Total Trade Count
CALLABLE 925 2,725 150 3,800 60
KNOCK-0UT - - - - -
TARN - - - -

Grand Total 925 2,725 150 3,800 60

LPC, MPC and HPC is based on the maximum call probability in the call dates of the trade during the selected projection period. LPC: “Low
Probability of Call” where maximum call probability is less than 0.01 MPC: Refers to “Medium Probability of Call” where maximum call
probability is »=0.01 and <0.5. HPC: Refers to "High Probability of Call” where maximum call prabability is >=0.5 and <=1.

Yea

2023-10
2024-01
2024-03
2024-04
2024-05
2024-08
2024-09
2024-12
2025-02
2025-04
2025-05
2025-06
2025-08
2025-09
2025-10
2025-11
2026-01
2026-02
2026-03
2028-02
2028-05
2028-07
2028-08
2030-02
Total

lonth O

CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE
CALLABLE

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.

n Ty) LPC
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925

MPC

100

100
100
100

100
100
150

Trade Count
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EARLY TERMINATION FORECASTING (2

Maximum Call Probability (does not consider final maturity)

Year-Month Call Date Security ID Trade ID Maturity  Coupon d Pi Option Type Group Duplicate?  Trade

Date Rate Up (bps) Type Probability Count

2023-10 31/10/2023 T_2_38_300426 4302520C  PLP_USD Investment  30/04/2026 222 24.66 2.27 CALLABLE LPC 200 0 0 0.00 No 1 1
2024-01 31/01/2024 T_2 58 310126 4349300C  PLP_USD Investment  31/01/2026 219 1476 2.08 CALLABLE LPC 125 0 0 0.00 No 1 U
2024-03 15/03/2024 T_1_34_150325 4386130C  PLP_USD Investment  15/03/2025 2.00 25.00 1.60 CALLABLE LPC 50 0 0 0.00 No 1 1
2024-03 15/03/2024 T_1_34_150325 4386800C  PLP_USD Investment  15/03/2025 2.04 28.50 1.60 CALLABLE LPC 50 0 0 0.00 No 1 U
2024-03 15/03/2024 T_1_34_150325 4389660C  PLP_USD Investment  15/03/2025 225 49.50 1.60 CALLABLE LPC 50 0 0 0.00 No 1 1
2024-03 15/03/2024 T_1_34_150325 4393270C  PLP_USD Investment  15/03/2025 231 56.20 1.60 CALLABLE LPC 50 0 0 0.00 No 1 U
2024-03 15/03/2024 T_1_.34_150325 4396240C  PLP_USD Investment  15/03/2025 2.54 79.00 1.61 CALLABLE LPC 50 0 0 0.00 No 1 1
2024-03 15/03/2024 34_150325 4400790C  PLP_USD Investment  15/03/2025 2.80 105.00 1.61 CALLABLE LPC 50 0 0 0.00 No 1 %K
2024-03 29/03/2024 T_2 12310327 4573120C  PLP_USD Investment  31/03/2027 3.97 147.00 281 CALLABLE MPC 0 50 0 0.24 No 1 1
2024-03 29/03/2024 T_2_12_310327 4576860C  PLP_USD Investment  31/03/2027 4.05 154.50 2.72 CALLABLE MPC 0 50 0 0.27 No L
2024-04 01/04/2024 T_2 12 310327 4573140C  PLP_USD Investment  31/03/2027 3.97 147.00 281 CALLABLE MPC 0 50 0 0.1 No L
2024-04 01/04/2024 T_2_12 310327 4576890C  PLP_USD Investment  31/03/2027 4.05 154.50 244 CALLABLE MPC 0 50 0 0.12 No L
2024-04 15/04/2024 T_2_58_150425 4425150C  PLP_USD Investment  15/04/2025 3.00 37.50 1.68 CALLABLE LPC 50 0 0 0.01 No L
2024-04 15/04/2024 T_2 58_150425 4426080C  PLP_USD Investment  15/04/2025 3.03 40.90 1.66 CALLABLE MPC 0 50 0 0.05 No 1T U
2024-05 31/05/2024 T_2_58_310527 4482080C  PLP_USD Investment  31/05/2027 3.55 92.00 270 CALLABLE MPC 0 50 0 0.13 No T U
2024-05 31/05/2024 T_2_58 310527 4488120C  PLP_USD Investment  31/05/2027 429 166.00 230 CALLABLE MPC 0 50 0 0.28 No 1 U
2024-08 15/08/2024 T_1_12_150225 4360920C  PLP_USD Investment  15/02/2025 1.85 35.00 133 CALLABLE LPC 100 0 0 0.00 No L
2024-08 15/08/2024 T_1.12_150225 4363370C  PLP_USD Investment  15/02/2025 209 58.80 130 CALLABLE LPC 100 0 0 0.01 No L
2024-09 03/09/2024 T_3_18_310827 4388230C  PLP_USD Investment  31/08/2027 4.22 109.00 2.25 CALLABLE MPC 0 50 0 0.25 No T U
2024-09 03/09/2024 T_3_18.310827 4603930C  PLP_USD Investment  31/08/2027 453 140.50 194 CALLABLE MPC 0 50 0 0.30 No 1T U
2024-12 16/12/2024 T_1_34_150325 4389770C  PLP_USD Investment  15/03/2025 240 65.00 148 CALLABLE LPC 50 0 0 0.00 No L
2024-12 31/12/2024 T_3_14_300627 4528890C  PLP_USD Investment  30/06/2027 439 113.80 233 CALLABLE MPC 0 50 0 0.17 No L
2025-02 28/02/2025 T_2 34 310825 4363400C  PLP_USD Investment  31/08/2025 285 10.00 175 CALLABLE MPC 0 175 0 0.03 No L
2025-04 30/04/2025 T_2_34 300427 4441180C  PLP_USD Investment  30/04/2027 345 70.00 2.54 CALLABLE MPC 0 50 0 0.25 No L
2025-05 15/05/2025 T_1_.58_150526 4166540C  PLP_USD Investment  15/05/2026 241 78.00 2.28 CALLABLE MPC 0 125 0 0.04 No 1 U
2025-05 15/05/2025 T_1.58_150526 4174470C  PLP_USD Investment  15/05/2026 227 64.50 234 CALLABLE MPC 0 175 0 0.04 No 1 U
2025-05 15/05/2025 T_1.58 150526 4176640C  PLP_USD Investment  15/05/2026 242 79.50 229 CALLABLE MPC 0 50 0 0.04 No 1 U
2025-05 15/05/2025 T_2 14151125 4340030C  PLP_USD Investment  15/11/2025 1.89 4127 191 CALLABLE MPC 0 75 0 0.04 No 1 U
2025-06 30/06/2025 T_1_14 311226 4335470C  PLP_USD Investment  31/12/2026 1.91 66.00 2.76 CALLABLE MPC 0 50 0 0.05 No 1 U
2025-06 30/06/2025 T_1_14.311226 4336070C  PLP_USD Investment  31/12/2026 193 68.00 2.76 CALLABLE MPC 0 50 0 0.05 No 1 U
2025-06 30/06/2025 T_2_58 311225 4342640C  PLP_USD Investment  31/12/2025 2.01 31.86 212 CALLABLE MPC 0 100 0 0.04 No 1 U
2025-08 15/08/2025 T_1_12_150826 4346800C  PLP_USD Investment  15/08/2026 217 67.00 247 CALLABLE MPC 0 100 0 0.07 No 1 U
Total/Ave. Call Probability 4,435.06 925 2,725 150 0.10 60 |
< >

ity” with "NO" provides "Next Call ding on the notice date that it will not be called on the current call date).

nd “Call probabil
der 1) only: Negative yield pic

on the next ese notice dates are earlier than the report date, then the next call date will be displayed (it gsst

(bps} column is to Co lia 1p value will be hig in red text.

HPC (High Probability of Call) ted in orange.

= For trades w [
Is sourced from MSCI starting 04-May-2023 onwards. Prior to this date, it is sourced from ORM's OAM data.

= Duration fig

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



JYy

ADB  Treasury bepartment

Pages:

Early Redemption Forecasting -
Summary

Early Redemption Forecasting - Details

Back Testing

Filters:

Report Date

Latest Date v
Option Type:

All v
Security ID:

all v
Trader:

nvestment v

2006123 08:15:16 A

TRADE POPULATION CHECK

Call Probability Data Reconciliation as of 18 October 2023

173

Call Prob Trades

Trade Count:

(Blank) + 63

Funding Trades Investment Trades

Variance Variance

0 -4

Call Prob Trades (Call Probability Table): Funding Trades (Call Monitor Table:) Investment Trades (Trade Details Table):

Security ID TradeiD Trade . Seaurity ID Trade ID  Trade Security ID Trade ID Trade

. Count - Count . ‘Count
4990530C 1 4133290C 1
310326 4151100C 1 4131100C 1
310326 4133290C 1 41744700 1
310526 4209720C 1 41786400 3
310828 4233340C 1 4158430C 1
310826 4233650C 1 4193890C 1
310826 4241600C 4 41 oC 1
310726 4158430C 1 4193610C 1
310728 4193590C 1 4197510C 1
310726 4195590C 1 4197780C 1
_310726 4193610C 1 4209720C 1
310726 4197510C 1 4233340C 1
_310726 4197780C ¥ 4233650C 1
_300926 4253880C 1 4241600C 1
}_300926 4259420C 1 4255880C 1
;_300928 4262260C 1 4239420C 1
}_300926 4266640C 1 4262260C 1
}_300928 4268420C 1 4268640C 1
4360920C 1 4268420C 1
4363370C 1 4284770C 1
4346300C 1 1
4333470C 1 1
4336070C % 1
4284770C 1 4338070C 1
4286520C 1 4340030C 1
4386130C 1 43426400 1
4386800C 1 4346500C 1
4389660C 1 4349300C 1
4389770C ¥ 4360920C 1
= 4393270C ¥ 4363370C i)
T_1_34_150325 4396240C 1 4363400C 1
T 134150325 4400790C 1 ~ 4386130C 1
Total 60 Total 63

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.




BACKTESTING

Eeparment Call Probability Dashboard

o { Back Testing (Latest Report Date: 18 October 2023)
D Prior to Notice Date (in Days}: Period (Call Date Range):
Summary " 31710/202: 03
Early Redemption Forecasting - Details
o Prediction (Call Probability data) Actual Call Status
Dalepeconchiation Trade ID Call Date  Notice Date|  Run Date Last Prediction | Actual Back Testing Trade Count [ A y Tkl fose aee s
based onuser | Available onlast | Status
input RunDate  Available 4133290C 022 NC
Run Date 4133290C 28/022023  NC
Do enation 4138430C 23/10/2022  21/10/2022 LPC NC 1.00 1 d1332800 3/ps0e3 NG
4193890C 24/10/2022  23/10/20 2171012022 LPC NC 1.00 1 SHEE0E siliias Ul
4195590C 24/10/2022 234102 21/10/2022 Lec NC 1.00 1 A12100C (R .
4195610C 2410/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 SETELT i L ] O O
4197510C 24/10/2022  23/10/2022  21/10/2022 LPC NC 1.00 1 ELEVDS:S perebast N ’
4197780C 24/10/2022  23/10/2022  21/10/2022 Lec NC 1.00 1 AIH0c S Ll 0.00 1.00
Filters: 4284770C 247102022 2341072 217 Lrc NC 1.00 1 AN6550C itz NG
4286520C 24/10/2022  23/10/2022  21/10/202: LPC NC 1.00 1 T L Score Matrix
Call EmEshillFCron e 4166540C 07/11/2022  06/11/2022  D4/11/2022 LPC NC 1.00 1 Eallee s 15/05/2023  NC
All e 4174470C 07/11/2022  06/11/2022 04/11/2022 LPC NC 1.00 1 4166340C 15/08/2023 NC
4176640C 07/11/2022  06/11/2 04/11/2022 LPC NC 1.00 3 SLEAOC Laizies. e s e i
Actual Status. 4340030C 07/11/2022  06/11/20 04/11/2022 Lec NC 1.00 1 CAEESTEE I (G M e st
4133290C 22/11/2022  21/111/2022 211172022 LPC NC 1.00 1 4174470C 15/05/2023 c i el 0
All s % AR = _ ) LPC Mot Called 00
4209720C 22/11/2022  2111/2022 2141142022 LPC NC 1.00 1 TS Ungse e Mpc Not Called 025
Option Type 42335400 22/11/2022  21/11/2022  21/11/2022 LPC NC 1.00 1 4176640C 1 : /2022 NC e ey i
4233650C 22/11/2022  21/11/20 21/11/2022 LPC NC 1.00 1 4176640C 15/02/2023 NC
Al X 4241600C 2211 21112022 214117202 LeC NC 1.00 1 21Eeeanc lammaianzs: NG
4151100C 21/12/2022  20/12/2022  20/12/2022 LPC NC 1.00 1 GAFLETE i L
Trader: 4255880C 21412/2022 20112/2022 LPC NC 1.00 1 AEBASOC Snopznezt NG catt probti
e 2 4259420C 21/12/2022 20/12/2022 LPC NC 1.00 1 cHliE 0t Syl L i
4262260C 21/12/2022 20/12/2022 Lrc NE 1.00 1 diB530C 2Bma/z0e3, NG HPC: Refers 22
Secunity in: 4266420C 20/12/2022  20/12/2022 Lrc NC 1.00 1 SHIBHS06 ShsidrEl LI
4335470C 22/12/2022 2111272022 LPC NC 1.00 1 4188430C 2023 c A i e
i s 4336070C 22122022 21M2/2022  21/12/2022 Lec NC 1.00 1 SIEEERT SRR S e
4266640C 2212/2022 2112 211 LPC NC 1.00 1 41938900 3ol NG e s
zadeilD 4342640C 22/12/2022 21/12/202 Lpc NE 1.00 1 4193890C sl i T
Al ® 4188430C 31/01/2023  24/01/2023  23/01/2023  23/01/2023 Lec NC 1.00 1 2193890G /0772023 i
4193890C 31/01/2023  24/01/2023  23/01/2023  23/01/2023 LPC NC 1.00 3 L 4193890C 31/10/2023  NC Breciction s bosed on Natice Date minus the selected "Prior to Notice Date (in Days)”

INTERNAL. This information is accessible to ADB Management and staff. It may be shared outside ADB with appropriate permission.



