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ID Effective Description SURF Feed Information
Date
Stub Periods
A Immediate Enhance SwapMarker™ Canada ASCA- 25Y
B Immediate Enhance SwapMarker™ Currency Basis Swap - ASCBS 25Y
CADUSD
Cc Immediate Enhance SwapMarker™ Forward Rate Agreements - ASFRA see Table of Contents (SwapMarker) version 5.7 for
USD additional tenors available

D Immediate Enhance SwapMarker™ Interest Rate Swaps — USD (18 ASIRS 181A0A03L, 182A0A03L, 183A0A03L & 184A0A03L

month IMM periods)

E Immediate Remove SwapMarker™ Interest Rate Swaps - USD ASIRS 03MAOAO1L, 04MAOAO1L, 0O5MAOAO01L, 06MAOAO1L,
07MAOAO01L, 08MAOAO1L, 09MAOAO1L, T0MAOAO1L,
11MAOA01L, 01YAOAO1L, 2M1A0A03L, 2M2A0A03L

2M3A0A03L & 2M4A0A03L

F Immediate Remove SwapMarker™ Overnight Index Swaps - USD ASOIS 13MAOAONL & 14MAOAONL

G 31-May-05 | Remove SwapMarker™ Interest Rate Option Yield ASSKW All periods

Volatilities and Skews - EUR & GBP
H 23-May-05 | Add SwapMarker™ Interest Rate Option Surface — EUR ASSUR see Table of Contents (SwapMarker) version 5.8 (will
& GBP be sent separately)
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