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DE- - Germany
Market Group: Sl
Item

German Inflation Data Month 1
German Inflation Data Month 2

German Inflation Data Month 3

SwapMarker Plus ™ Inflation Data

Instrument Code:

ESP - Spanish Peseta

Market Group: Sl

Item
Spanish Inflation Data Month 1
Spanish Inflation Data Month 2

Spanish Inflation Data Month 3

EUR - Euro
Market Group: Sl
Item

EURO Inflation Data Month 1
EURO Inflation Data Month 2

EURO Inflation Data Month 3

Instrument Code:

Instrument Code:

FRF - French Franc

Market Group: Sl

Item
French Inflation Data Month 1
French Inflation Data Month 2

French Inflation Data Month 3

ITL - Italian Lira

Market Group: Sl

Item
Italian Inflation Data Month 1
Italian Inflation Data Month 2

Italian Inflation Data Month 3

20 June 2011

Instrument Code:

Instrument Code:

CPI

CPI

CPI

CPI

CPI

Stub:

Stub:

Stub:

Stub:

Stub:

Version 13.4

SICPI

EMEA Asia NAm
v
v
v

SICPI

EMEA Asia NAmM

v
v
v

SICPI

3)

Currency: DE-

RIC

SICPIDEMM1
SICPIDEMM2
SICPIDEMM3

3)

Currency: ESP

RIC

SICPIESPM1
SICPIESPM2
SICPIESPM3

3)

Currency: EUR

EMEA Asia NAm  RIC

v SICPIEURM1

v SICPIEURM2

v SICPIEURM3
SICPI Currency: FRF

EMEA Asia NAm  RIC

v SICPIFRFM1

v SICPIFRFM2

v SICPIFRFM3
SICPI Currency: ITL

EMEA Asia NAm  RIC

v SICPIITLM1

v SICPIITLM2

v SICPITLM3
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USD - US Dollar (5)

Market Group: Sl Instrument Code: CPI Stub: SICPI Currency: usD
Item EMEA Asia NAm RIC

US Inflation Data Month 1 -,/ SICPIUSDM1
US Inflation Data Month 2 v" SICPIUSDM2
US Inflation Data Month 3 -.,/ SICPIUSDM3
US Ref CPI Settlement Index T+1 -,/ SICPIUSDRT1
US Ref CPI Settlement Index T+2 v SICPIUSDRT2
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SwapMarker Plus ™ USD Zero Coupon Inflation Swaps

USD - US Dollar

Market Group:

Item

US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon

20 June 2011

Sl Instrument Code: ILS

Inflation Swap (enhanced pricing) 2 Year
Inflation Swap (enhanced pricing) 3 Year
Inflation Swap (enhanced pricing) 4 Year
Inflation Swap (enhanced pricing) 5 Year
Inflation Swap (enhanced pricing) 6 Year
Inflation Swap (enhanced pricing) 7 Year
Inflation Swap (enhanced pricing) 8 Year
Inflation Swap (enhanced pricing) 9 Year
Inflation Swap (enhanced pricing) 10 Year
Inflation Swap (enhanced pricing) 12 Year
Inflation Swap (enhanced pricing) 15 Year
Inflation Swap (enhanced pricing) 20 Year

Inflation Swap (enhanced pricing) 25 Year

Stub:

Version 13.4

EMEA Asia NAm

GHENEENANENNNN

(13)

Currency: UsD

RIC

SIILSUSDO2Y
SIILSUSDO3Y
SIILSUSDO04Y
SIILSUSDOSY
SIILSUSDO6Y
SIILSUSDO7Y
SIILSUSDO08Y
SIILSUSDO9Y
SIILSUSD10Y
SIILSUSD12Y
SIILSUSD15Y
SIILSUSD20Y
SIILSUSD30Y
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EUR - Euro

Market Group:

Item

1 Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year

10 Year

12 Year

15 Year

20 Year

25 Year

30 Year

35 Year

40 Year

45 Year

50 Year

20 June 2011

Instrument Code:

Stub:

Version 13.4

SwapMarker Plus ™ Inflation Revaluation

(19)

SIISR Currency: EUR

EMEA Asia NAm

SN N N N N N N N NN NENEN

RIC

SIISREURO1Y
SIISREURO2Y
SIISREURO3Y
SIISREURO4Y
SIISREUROS5Y
SIISREUROGY
SIISREURO7Y
SIISREURO8Y
SIISREURO9Y
SIISREUR10Y
SIISREUR12Y
SIISREUR15Y
SIISREUR20Y
SIISREUR25Y
SIISREUR30Y
SIISREUR35Y
SIISREUR40Y
SIISREURA45Y
SIISREUR50Y
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FRF - French Franc

Market Group:

Item

1 Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year

10 Year

12 Year

15 Year

20 Year

25 Year

30 Year

Sl Instrument Code: ISR

GBP - Great British Pound

Market Group:

Item

1 Year
2 Year
3 Year
4 Year
5 Year
6 Year
7 Year
8 Year
9 Year

10 Year

12 Year

15 Year

20 Year

25 Year

30 Year

20 June 2011

Sl Instrument Code: ISR

Version 13.4

Stub:

Stub:

SIISR

EMEA Asia NAmM

N N N N N NN NE NN

SIISR

EMEA Asia NAmM

N N N N N N NN NN

Currency:

Currency:

(15)

FRF

RIC

SIISRFRFO1Y
SIISRFRF02Y
SIISRFRFO3Y
SIISRFRF04Y
SIISRFRFO5Y
SIISRFRFO6Y
SIISRFRFO7Y
SIISRFRF0O8Y
SIISRFRFO9Y
SIISRFRF10Y
SIISRFRF12Y
SIISRFRF15Y
SIISRFRF20Y
SIISRFRF25Y
SIISRFRF30Y

(15)

GBP

RIC

SIISRGBPO1Y
SIISRGBP02Y
SIISRGBPO3Y
SIISRGBP04Y
SIISRGBPO5Y
SIISRGBP0O6Y
SIISRGBPO7Y
SIISRGBP08Y
SIISRGBP09Y
SIISRGBP10Y
SIISRGBP12Y
SIISRGBP15Y
SIISRGBP20Y
SIISRGBP25Y
SIISRGBP30Y
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ITL - Italian Lira (15)

Market Group: Sl Instrument Code: ISR Stub: SIISR Currency: ITL
Item EMEA Asia NAmM RIC

1 Year v SIISRITLO1Y
2 Year v SIISRITLO2Y
3 Year v SIISRITLO3Y
4 Year v SIISRITLO4Y
5 Year v SIISRITLO5Y
6 Year v SIISRITLO6Y
7 Year v SIISRITLO7Y
8 Year v SIISRITLO8Y
9 Year v SIISRITLO9Y
10 Year v SIISRITL10Y
12 Year v SIISRITL12Y
15 Year v SIISRITL15Y
20 Year v SIISRITL20Y
25 Year v SIISRITL25Y
30 Year v SIISRITL30Y
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SwapMarker Plus ™ Inflation Swaps

DE- - Germany
Market Group: Sl Instrument Code:
Item

US CPI Zero Coupon Inflation Swap (enhanced pricing) 30 Year

German Inflation Swap 2 Year
German Inflation Swap 3 Year
German Inflation Swap 4 Year
German Inflation Swap 5 Year
German Inflation Swap 6 Year
German Inflation Swap 7 Year
German Inflation Swap 8 Year
German Inflation Swap 9 Year
German Inflation Swap 10 Year
German Inflation Swap 12 Year
German Inflation Swap 15 Year
German Inflation Swap 20 Year
German Inflation Swap 25 Year

German Inflation Swap 30 Year

ESP - Spanish Peseta

Market Group: Sl

Iltem

Spanish Zero Coupon Inflation Swap 1 Year
Spanish Zero Coupon Inflation Swap 2 Year
Spanish Zero Coupon Inflation Swap 3 Year
Spanish Zero Coupon Inflation Swap 4 Year
Spanish Zero Coupon Inflation Swap 5 Year
Spanish Zero Coupon Inflation Swap 6 Year
Spanish Zero Coupon Inflation Swap 7 Year
Spanish Zero Coupon Inflation Swap 8 Year
Spanish Zero Coupon Inflation Swap 9 Year
Spanish Zero Coupon Inflation Swap 10 Year
Spanish Zero Coupon Inflation Swap 12 Year
Spanish Zero Coupon Inflation Swap 15 Year
Spanish Zero Coupon Inflation Swap 20 Year
Spanish Zero Coupon Inflation Swap 25 Year

Spanish Zero Coupon Inflation Swap 30 Year

20 June 2011

Instrument Code:

ISW

ISW

Stub:

Stub:

Version 13.4

(15)

SIHISW Currency: DE-

EMEA Asia NAm

AN N N N N N NN NN

RIC

SIISWDEMO1Y
SIISWDEMO02Y
SIISWDEMO3Y
SIISWDEMO04Y
SIISWDEMOS5Y
SIISWDEMO06Y
SIISWDEMO7Y
SIISWDEMO08Y
SIISWDEMO09Y
SIISWDEM10Y
SIISWDEM12Y
SIISWDEM15Y
SIISWDEM20Y
SIISWDEM25Y
SIISWDEM30Y

(15)

SIISW Currency: ESP

EMEA Asia NAmM

SN N N N NN N

RIC

SIISWESPO1Y
SIISWESP02Y
SIISWESPO3Y
SIISWESPO4Y
SIISWESPO5Y
SIISWESPO6Y
SIISWESPO7Y
SIISWESPO08Y
SIISWESPO9Y
SIISWESP10Y
SIISWESP12Y
SIISWESP15Y
SIISWESP20Y
SIISWESP25Y
SIISWESP30Y
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EUR - Euro
Market Group: Sl Instrument Code: ISW
Item

EURO HICP Zero Coupon Ex Tobacco Inflation Swap 1 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 2 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 3 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 4 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 5 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 6 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 7 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 8 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 9 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 10 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 12 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 15 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 20 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 25 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 30 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 35 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 40 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 45 Year
EURO HICP Zero Coupon Ex Tobacco Inflation Swap 50 Year

20 June 2011

Stub:

Version 13.4

SIISW

EMEA Asia NAm

SN N N N N N N N N N N NENEN

(19)

Currency: EUR

RIC

SIISWEURO1Y
SIISWEURO2Y
SIISWEURO3Y
SIISWEURO04Y
SIISWEURO5Y
SIISWEUROGY
SIISWEURO7Y
SIISWEURO08Y
SIISWEURO09Y
SIISWEUR10Y
SIISWEUR12Y
SIISWEUR15Y
SIISWEUR20Y
SIISWEUR25Y
SIISWEUR30Y
SIISWEUR35Y
SIISWEUR40Y
SIISWEUR45Y
SIISWEURS50Y
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FRF - French Franc

Market Group: Sl

Item

French CPI Zero Coupon Inflation Swap 1 Year
French CPI Zero Coupon Inflation Swap 2 Year
French CPI Zero Coupon Inflation Swap 3 Year
French CPI Zero Coupon Inflation Swap 4 Year
French CPI Zero Coupon Inflation Swap 5 Year
French CPI Zero Coupon Inflation Swap 6 Year
French CPI Zero Coupon Inflation Swap 7 Year
French CPI Zero Coupon Inflation Swap 8 Year
French CPI Zero Coupon Inflation Swap 9 Year
French CPI Zero Coupon Inflation Swap 10 Year
French CPI Zero Coupon Inflation Swap 12 Year
French CPI Zero Coupon Inflation Swap 15 Year
French CPI Zero Coupon Inflation Swap 20 Year
French CPI Zero Coupon Inflation Swap 25 Year

French CPI Zero Coupon Inflation Swap 30 Year

20 June 2011

Instrument Code:

Stub:

Version 13.4

SIISW

EMEA Asia NAmM

SN N N N NN N

(15)

Currency: FRF

RIC

SIISWFRFO1Y
SIISWFRF02Y
SIISWFRFO3Y
SIISWFRF04Y
SIISWFRFO5Y
SIISWFRFO6Y
SIISWFRFO7Y
SIISWFRF08Y
SIISWFRF09Y
SIISWFRF10Y
SIISWFRF12Y
SIISWFRF15Y
SIISWFRF20Y
SIISWFRF25Y
SIISWFRF30Y
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GBP - Great British Pound

Market Group: Sl

Item

UK RPI Zero Coupon Inflation Swap 1 Year
UK RPI Zero Coupon Inflation Swap 2 Year
UK RPI Zero Coupon Inflation Swap 3 Year
UK RPI Zero Coupon Inflation Swap 4 Year
UK RPI Zero Coupon Inflation Swap 5 Year
UK RPI Zero Coupon Inflation Swap 6 Year
UK RPI Zero Coupon Inflation Swap 7 Year
UK RPI Zero Coupon Inflation Swap 8 Year
UK RPI Zero Coupon Inflation Swap 9 Year
UK RPI Zero Coupon Inflation Swap 10 Year
UK RPI Zero Coupon Inflation Swap 12 Year
UK RPI Zero Coupon Inflation Swap 15 Year
UK RPI Zero Coupon Inflation Swap 20 Year
UK RPI Zero Coupon Inflation Swap 25 Year
UK RPI Zero Coupon Inflation Swap 30 Year
UK RPI Zero Coupon Inflation Swap 35 Year
UK RPI Zero Coupon Inflation Swap 40 Year
UK RPI Zero Coupon Inflation Swap 45 Year
UK RPI Zero Coupon Inflation Swap 50 Year

20 June 2011

Instrument Code:

Stub:

Version 13.4

SIISW

EMEA Asia NAmM

SN N N T N N N N N NN NENEN

(19)

Currency: GBP

RIC

SIISWGBPO1Y
SIISWGBPO2Y
SIISWGBPO3Y
SIISWGBP04Y
SIISWGBPO5Y
SIISWGBPO6Y
SIISWGBPO7Y
SIISWGBPO8Y
SIISWGBP09Y
SIISWGBP10Y
SIISWGBP12Y
SIISWGBP15Y
SIISWGBP20Y
SIISWGBP25Y
SIISWGBP30Y
SIISWGBP35Y
SIISWGBP40Y
SIISWGBP45Y
SIISWGBP50Y
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ITL - Italian Lira

Market Group: Sl Instrument Code: ISW

Item

Italian CPI Zero Coupon Ex Tobacco Inflation Swap 1 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 2 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 3 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 4 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 5 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 6 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 7 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 8 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 9 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 10 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 12 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 15 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 20 Year
Italian CPI Zero Coupon Ex Tobacco Inflation Swap 25 Year

Italian CPI Zero Coupon Ex Tobacco Inflation Swap 30 Year

JPY - Japanese Yen

Market Group: Sl Instrument Code: ISW

Item

Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon
Japanese CPI Zero Coupon

Japanese CPI Zero Coupon

20 June 2011

Inflation Swap 1 Year
Inflation Swap 2 Year
Inflation Swap 3 Year
Inflation Swap 4 Year
Inflation Swap 5 Year
Inflation Swap 6 Year
Inflation Swap 7 Year
Inflation Swap 8 Year
Inflation Swap 9 Year
Inflation Swap 10 Year
Inflation Swap 12 Year
Inflation Swap 15 Year
Inflation Swap 20 Year

Inflation Swap 30 Year

Stub:

Stub:

Version 13.4

(15)

SIISW Currency: ITL

EMEA Asia NAmM

SN N N N NN N

RIC

SIISWITLO1Y
SISWITLO2Y
SIISWITLO3Y
SIISWITLO4Y
SIISWITLO5Y
SIISWITLO6Y
SIISWITLO7Y
SIISWITLO8Y
SIISWITLO9Y
SIISWITL10Y
SISWITL12Y
SIISWITL15Y
SIISWITL20Y
SIISWITL25Y
SIISWITL30Y

(14)

SIISW Currency: JPY

EMEA Asia NAmM

GHENE NN

RIC

SIISWJPYO1Y
SIISWJPYO02Y
SIISWJPYO03Y
SIISWJIPY04Y
SIISWJPYO05Y
SIISWJPYO06Y
SIISWJIPYO7Y
SIISWJPY08Y
SIISWJPY09Y
SIISWJPY10Y
SIISWJIPY12Y
SIISWJPY15Y
SIISWJIPY20Y
SIISWJPY30Y
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USD - US Dollar

Market Group:

Item

US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon
US CPI Zero Coupon

20 June 2011

Sl

Inflation Swap 1 Year
Inflation Swap 2 Year
Inflation Swap 3 Year
Inflation Swap 4 Year
Inflation Swap 5 Year
Inflation Swap 6 Year
Inflation Swap 7 Year
Inflation Swap 8 Year
Inflation Swap 9 Year
Inflation Swap 10 Year
Inflation Swap 12 Year
Inflation Swap 15 Year
Inflation Swap 20 Year
Inflation Swap 25 Year

Inflation Swap 30 Year

Instrument Code:

Stub:

Version 13.4

EMEA Asia NAmM

SRV TR TN TR RN T T YV

(15)

Currency: UsD

RIC

SIISWUSDO01Y
SIISWUSDO02Y
SIISWUSDO3Y
SIISWUSD04Y
SIISWUSDO05Y
SIISWUSDO06Y
SIISWUSDO7Y
SIISWUSDO08Y
SIISWUSDO09Y
SIISWUSD10Y
SIISWUSD12Y
SIISWUSD15Y
SIISWUSD20Y
SIISWUSD25Y
SIISWUSD30Y
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SwapMarker Plus ™ Inflation Page Data

] (9)

Market Group: Sl Instrument Code: PAG Stub: SIPAG Currency:

Item EMEA Asia NAm RIC

Page SMKR500 - US Zero Coupon Inflation Swaps (CPI) / SIPAGSMKR500
Page SMKR501 - US TIPS Composite v/ SIPAGSMKR501
Page SMKR502 - US TIPS Composite 1./ SIPAGSMKR502
Page SMKR510 - EURO HICP Zero Coupon Inflation Swaps ex 1,/ SIPAGSMKR510
Tobacco

Page SMKR520 - France Zero Coupon Inflation Swaps ex Tobacco 1,/ SIPAGSMKR520
(CPI)

Page SMKR530 - UK Zero Coupon Inflation Swaps (RPI) \/ SIPAGSMKR530
Page SMKR540 - Italy Zero Coupon Inflation Swaps (CPI) v SIPAGSMKR540
Page SMKR550 - Spain Zero Coupon Inflation Swaps (CPI) 1,/ SIPAGSMKR550
Page SMKR560 - Germany Zero Coupon Inflation Swaps (CPI) \/ SIPAGSMKR560
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SwapMarker Plus ™ Inflation Data

GBP - Great British Pound

Market Group: Sl

Item
British Inflation Data Month 1
British Inflation Data Month 2

British Inflation Data Month 3

Instrument Code:

RPI

3)

Stub: SIRPI Currency: GBP

EMEA Asia NAm
v
v
v

RIC

SIRPIGBPM1
SIRPIGBPM2
SIRPIGBPM3



