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ID Effective 

Date 
Description SURF Feed Information 

   Stub Periods 
A Immediate SwapMarker ™ Overnight Index Swap - EUR ASOIS (3Y, 4Y, 5Y, 6Y, 7Y, 8Y, 9Y, 10Y, 11Y, 12Y, 13Y, 14Y, 

15Y, 20Y, 30Y) A0AONL 
B Immediate SwapMarker ™ US Government Benchmark Bills and 

Bonds – USD 
ASUBM 03Y 

C Immediate TreasuryMarker ™ US Benchmarks – USD TMUBM 03Y 
D Immediate TreasuryMarker ™ US Benchmark Spreads – USD TMSPD 03M03Y, 06M03Y, 01Y03Y, 02Y03Y, 03Y05Y, 03Y10Y, 

03Y30Y 
E Immediate TreasuryMarker ™ Repurchase Agreements - USD TMRPO 03Y 
F Immediate SwapMarker ™ US When Issued Benchmarks - USD ASWIS 03Y 
G Immediate TreasuryMarker ™ US When Issued Benchmarks - USD TMWIS 03Y 
H Immediate MoneyMarker ™ Overnight Index Swaps - USD MNOIS (1W, 2W, 3W, 15M, 18M, 21M, 24M, 03Y)A0AONL 
I Immediate SwapMarker ™ Overnight Index Swap - GBP ASOIS 25YA5AONL 
J Immediate SwapMarker ™ Interest Rate Swap - GBP ASIRS 25YA5A03L 
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K Immediate SwapMarker ™ IBOR Basis Swap - GBP ASLBS 25Y03L01L, 25Y06L03L 
L Immediate SwapMarker ™ SONIA/LIBOR Spread - GBP ASSLS 25Y 
M Immediate SwapMarker Plus ™ Inflation Swaps - JPY SIISW 1Y, 2Y, 3Y, 4Y, 5Y, 6Y, 7Y, 8Y, 9Y, 10Y, 15Y, 20Y, 30Y 

 


