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ID Effective Description SURF Feed Information
Date
Stub Periods
A Immediate Remove Property Libor Swaps — CAA PTLSW 01Y-08Y
B Immediate Remove SwapMarker ™ IBORs — PLN ASLIB SNL
C Immediate Remove Emerging Markets (EMEA) IBORs — PLN EMLIB SNL
D Immediate Remove Energy US Power Financial EGAPF MASACMO06, MASOPM06, MASPKMO06, PIMACQO08,
NYAPKMO06, NYGPKMO06, NYJPKM06, PIMACMOG,
PIJMPKMO06, PIMOPQO08
E Immediate Remove Energy US Power Heat Rate — PIJM EGAPH PKMO06
F Immediate Add SwapMarker Interest Rate Butterfly — EUR ASFLY 2X55XA,5X77TXA,AXBBXC,AXCCXD,AXCCXF,AXDDX
F
G Immediate Add SwapMarker Interest Rate Butterfly — GBP ASFLY 2X55XA,5X77XA,AXDDXF
H Immediate Remove Emerging Markets (EMEA) Implied Cash EMIDP SPT(01W,01M,02M,03M,06M,09M,12M)
Deposits — TRY
| Immediate Add Emerging Markets (EMEA) Interest Rate Swap EMSSP 01YO01Y,02Y02Y,03Y03Y,04Y04Y,05Y05Y,06Y06Y,07Y
Spread — EURPLN 07Y,08Y08Y,09Y09Y,10Y10Y
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J Immediate Add Emerging Markets (EMEA) Interest Rate Swap EMSSP 01Y02Y,02Y03Y,02Y05Y,02Y10Y,05Y10Y
Spread — PLNPLN

K Immediate Add Emerging Markets (EMEA) Interest Rate Swap — EMIRS 01YABAO6L
PLN

L Immediate Add Emerging Markets (EMEA) Forward Rate EMFRA IM1IM2,IM2IM3,IM3IM4,IM4IM5,IM1IM3,IM2IM4
Agreement — PLN

M Immediate Remove Emerging Markets (EMEA) Implied Cash EMIDP SPT24M, TDY24M
Deposits — UAH

N Immediate Remove Emerging Markets (EMEA) Non Deliverable EMNDF SPT24M,SPT03Y,SPT04Y,SPTO5Y
Forwards (Forward Points) — USDUAH

@) Immediate Remove Emerging Markets (EMEA) Non Deliverable EMNDO SPT24M,SPTO3Y,SPT04Y,SPTO5Y
Forwards (Outrights) - EURUAH/USDUAH

P Immediate Remove Energy Emissions OTC EGETS 05Y

Q Immediate Remove Energy Gas TTF (Hi-Cal) EGTTF HI-CL3,HI-M04,HI-Q05,LO-CL3,LO-M04,L0-Q05

R Immediate Add SwapMarker ™ Interest Rate Swap — GBP ASIRS 18MAS5A03L

S Immediate Add Emerging Markets (EMEA) Implied Cash Deposits EMIDP SPT(01W,01M,02M,03M,06M,09M,12M) TOMSPT
— BHD/OMR/QAR

T Immediate Add SwapMarker ™ Forward Rate Agreement — GBP ASFRA 00MO01M, 04M0O5M,05M06M,06M0O7M

U Immediate Remove TreasuryMarker ™ Cross Country Benchmark | TMBMS US-05Y,US-10Y
Spreads — US-

V Immediate Add Energy Power European Baseload — DE- EGEBL CL4

W Immediate Add Energy Power European Off Peak — DE- EGEOP CL4

X Immediate Add Energy Power European Peak — DE- EGEPK CL4

Y Immediate Add Energy Coal EGCLE AP2Y04, AP4Y04, IFRY04

4 Immediate Add SwapMarker ™ ATM Swaption Straddle Premiums | ASPRE 02M(01-10,12,15,20,25,30)Y
(bps) — USD 06Y(01-10,12,15,20,25,30)Y

08Y(01-10,12,15,20,25,30)Y
09Y(01-10,12,15,20,25,30)Y
AA Immediate Add SwapMarker ™ Page Data ASPAG SMKR570, SMKR571
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