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ID Effective 

Date 
Description SURF Feed Information 

   Stub Periods 
A Immediate Remove Currency (Foreign Exchange) Volatilities - 

USDCAD 
OPFXO SPT02W 

B Immediate Enhance SwapMarker ™ IBOR fixings ASLIB See SURF Datasets Record List (SwapMarker ™) 
version 6.7 

C Immediate Add SwapMarker ™ IBOR fixings – USS (USD 
Singapore Fix), UST (USD Japanese Fix) & JPT (JPY 
Japanese Fix) 

ASLIB See SURF Datasets Record List (SwapMarker ™) 
version 6.7 

D Immediate Enhance MoneyMarker ™ IBOR fixings MNLIB See SURF Datasets Record List (MoneyMarker ™) 
version 6.7 

 


