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ID Effective Description SURF Feed Information
Date
Stub Periods
A Immediately | Enhanced FX Options 10 Delta Butterflies FVv1DB AUDCAD (All tenors)

AUDUSD (04Y,06-30Y)
EURCHF (04-09Y,11-30Y)
EURGBP (04Y,06-09Y,11-30Y)
EURHUF (04Y,06-09Y,11-30Y)
EURJPY (04Y,06-09Y,11-30Y)
EURNOK (04Y,06-09Y,11-30Y)
EURPLN (04Y,06-09Y,11-30Y)
EURSEK (04Y,06-09Y,11-30Y)
EURTRY (04Y,06-09Y,11-30Y)
EURUSD (04Y,06-09Y,11-19Y,25Y,30Y)
GBPUSD (04Y,06-09Y,11-19Y,25Y,30Y)
USDBRL (All tenors)
USDCAD (All tenors)
USDCHF (04Y,06-09Y,11-30Y)
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USDJPY (04Y,06-09Y,11-19Y,25Y,30Y)
USDMXN (All tenors)
USDRUB (04Y,06-09Y,11-30Y)
USDTRY (04Y,06-09Y,11-30Y)
USDZAR (04Y,06-09Y,11-30Y)

B Immediately | Enhanced FX Options 10 Delta Risk Reversals

FV1DR

AUDCAD (All tenors)
AUDUSD (04Y,06-09Y,11-30Y)
EURCHF (04-09Y,11-30Y)
EURGBP (04Y,06-09Y,11-30Y)
EURHUF (04Y,06-09Y,11-30Y)
EURJPY (04Y,06-09Y,11-30Y)
EURNOK (04Y,06-09Y,11-30Y)
EURPLN (04Y,06-09Y,11-30Y)
EURSEK (04Y,06-09Y,11-30Y)
EURTRY (04Y,06-09Y,11-30Y)
EURUSD (04Y,06-09Y,11-19Y,25Y,30Y)
GBPUSD (04Y,06-09Y,11-19Y,25Y,30Y)
USDBRL (All tenors)
USDCAD (All tenors)
USDCHF (04,06-09Y,11-30Y)
USDJPY (04Y,06-09Y,11-19Y,25Y,30Y)
USDMXN (All tenors)
USDRUB (04Y,06-09Y,11-30Y)
USDTRY (04Y,06-09Y,11-30Y)
USDZAR (04Y,06-09Y,11-30Y)

C Immediately | Enhanced FX Options 25 Delta Butterflies

FVv2DB

AUDCAD (All tenors)
AUDUSD (04Y,06-09Y,11-30Y)
EURCHF (04-09Y,11-30Y)
EURGBP (04Y,06-09Y,11-30Y)
EURHUF (04Y,06-09Y,11-30Y)
EURJPY (04Y,06-09Y,11-30Y)
EURNOK (04Y,06-09Y,11-30Y)
EURPLN (04Y,06-09Y,11-30Y)
EURSEK (04Y,06-09Y,11-30Y)
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EURTRY (04Y,06-09Y,11-30Y)
EURUSD (04Y,06-09Y,11-19Y,25Y,30Y)
GBPUSD (04Y,06-09Y,11-19Y,25Y,30Y)

USDBRL (All tenors)
USDCAD (All tenors)
USDCHF (04,06-09Y,11-30Y)
USDJPY (04Y,06-09Y,11-19Y,25Y,30Y)
USDMXN (All tenors)

USDRUB (04Y,06-09Y,11-30Y)

USDTRY (04Y,06-09Y,11-30Y)

USDZAR (04Y,06-09Y,11-30Y)

D Immediately | Enhanced FX Options 25 Delta Risk Reversals FV2DR AUDCAD (All tenors)
AUDUSD (04Y,06-09Y,11-30Y)
EURCHF (04-09Y,11-30Y)
EURGBP (04Y,06-09Y,11-30Y)
EURHUF (04Y,06-09Y,11-30Y)
EURJPY (04Y,06-09Y,11-30Y)
EURNOK (04Y,06-09Y,11-30Y)
EURPLN (04Y,06-09Y,11-30Y)
EURSEK (04Y,06-09Y,11-30Y)
EURTRY (04Y,06-09Y,11-30Y)
EURUSD (04Y,06-09Y,11-19Y,25Y,30Y)
GBPUSD (04Y,06-09Y,11-19Y,25Y,30Y)
USDBRL (All tenors)
USDCAD (All tenors)
USDCHF (04,06-09Y,11-30Y)
USDJPY (04Y,06-09Y,11-19Y,25Y,30Y)
USDMXN (All tenors)
USDRUB (04Y,06-09Y,11-30Y)
USDTRY (04Y,06-09Y,11-30Y)
USDZAR (04Y,06-09Y,11-30Y)

Immediately | Enhanced ATM FX Options Volatilities FVAFV EURCHF04Y, EURGBP09Y

mm

Immediately | Enhanced FX Options Reference Forward Rate FVRFR AUDUSD(04Y,06-09Y)
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EURCHF(04Y,06-09Y)
EURGBP(04Y,06-00Y)
EURHUF(04Y,06-09Y)
EURPLN(04Y,06-09Y)
EURSEK (04Y,06-09Y)
EURUSD(04Y,06-09Y)
GBPUSD(04Y,06-09Y)
USDJPY(04Y,06-09Y)
USDRUB(04Y,06-09Y)
USDTRY(04Y,06-09Y)
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