Interest Rates All Values:

ESMA Fields - to be populated
Field 33 - Fixed rate |Field 34 - Fixed rate |Field 35 - Fixed rate |Field 36 - Fixed leg Field 37 - Floating rate Field 38 - Floating Field 39 - Floating rate of leg 1 Field 40 - Floating rate of leg 2
of leg 1 of leg 2 day count payment frequency |payment frequency rate reset frequency
An indication of the | An indication of the | The actual number of |Frequency of Frequency of payments for |Frequency of floating |An indication of the interest rates An indication of the interest rates
fixed rate leg 1 used, [fixed rate leg 2 used, |days in the relevant |payments for the the floating rate leg, if rate leg resets, if used which are reset at used which are reset at
if applicable. if applicable. fixed rate payer fixed rate leg, if applicable. i p ‘mined intervals by predetermined intervals by
(Interest Rates only) |(Interest Rates only) |calculation period, if |applicable. (Interest Rates only) (Interest Rates only) |reference to a market to a market
i Rates only) rate, if applicable. rate, if applicable. (Interest Rates
p e (Interest Rates only) (Interest Rates only) only)
21 10-Year T-Note Futures CBOT 6 ‘Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank'’ CME Email 02/10/2015
25 5-Year T-Note Futures CBOT 6 ‘Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank'’ CME Email 02/10/2015
21 10-Year T-Note Options CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
26 2-Year T-Note Futures CBOT 6 ‘Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank'’ CME Email 02/10/2015
41 30 Day Federal Funds Futures CBOT 100 - Trade Price 'Blank' 30/360 US 1Y ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
25 5-Year T-Note Options CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
UBE Ultra U.S. Treasury Bond Futures CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
17 U.S. Treasury Bond Options CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
17 U.S. Treasury Bond Futures CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
26 2-Year T-Note Options CBOT 6 'Blank' Act/360 6M ‘Blank’ 'Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
TY2 10-Year T-Note Weekly Options Wk 2 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
N1UZS5 = 2.50
N1UH6 = 2.50
N1U 10-Year USD Deliverable Interest Rate Swap Futures CBOT N1UM6 = 2.25 ‘Blank' 30/360 US 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
41 30 Day Federal Funds Options CBOT 100 - Trade Price ‘Blank’ 30/360 US 1Y ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
F1U 5-Year USD Deliverable Interest Rate Swap Futures CBOT 2 ‘Blank’ 30/360 US 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FV2 5-Year T-Note Weekly Options Wk 2 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
us2 U.S. Treasury Bond Weekly Options Wk 2 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TY4 10-Year T-Note Weekly Options Wk 4 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
UBE Ultra U.S. Treasury Bond Options CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
T1UZ5 = 1.50
T1UH6 = 1.50
T1U 2-Year USD Deliverable Interest Rate Swap Futures CBOT T1UM6 = 1.25 ‘Blank' 30/360 US 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' CME Email 02/10/2015
FV4 5-Year T-Note Weekly Options Wk 4 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
uUs4 U.S. Treasury Bond Weekly Options Wk 4 CBOT 6 ‘Blank’ Actual/365 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
US1 U.S. Treasury Bond Weekly Options Wk 1 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
B1U 30-Year USD Deliverable Interest Rate Swap Futures CBOT 6 ‘Blank’ 30/360 US 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TY1l 10-Year T-Note Weekly Options Wk 1 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TW2 2-Year T-Note Weekly Options Wk 2 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
uL2 Ultra U.S. Treasury Bond Weekly Options Wk 2 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
UL1 Ultra U.S. Treasury Bond Weekly Options Wk 1 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
uL4 Ultra U.S. Treasury Bond Weekly Options Wk 4 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FV1 5-Year T-Note Weekly Options Wk 1 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
UL5 Ultra U.S. Treasury Bond Weekly Options Wk 5 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TW1 2-Year T-Note Weekly Options Wk 1 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TW3 2-Year T-Note Weekly Options Wk 3 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TW5 2-Year T-Note Weekly Options Wk 5 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
US5 U.S. Treasury Bond Weekly Options Wk 5 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FF6 30 Day Federal Funds 6 Month Midcurve Options CBOT 100 - Trade Price ‘Blank’ 30/360 US 1y ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
F1E 5-Year Euro Deliverable Interest Rate Swap Futures CBOT 0.5 ‘Blank’ 30/360 US 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
3YR 3-Year T-Note Futures CBOT 6 ‘Blank'’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FV3 5-Year T-Note Weekly Options Wk 3 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FV5 5-Year T-Note Weekly Options Wk 5 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
60 5-Year T-Note Flex Option CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
USs3 U.S. Treasury Bond Weekly Options Wk 3 CBOT 6 ‘Blank’ Act/360 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TW4 2-Year T-Note Weekly Options Wk 4 CBOT 6 ‘Blank’ Act/360 6m ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
FF1 30 Day Federal Funds 12 Month Midcurve Options CBOT 100 - Trade Price ‘Blank’ 30/360 US 1y ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TiE 2-Year Euro Deliverable Interest Rate Swap Futures CBOT 0.25 ‘Blank’ 30/360 US 6M ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TY3 10-Year T-Note Weekly Options Wk 3 CBOT 6 ‘Blank’ Act/360 6m ‘Blank’ ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
N1EZ5 = 0.75
N1EH6 = 1.00
N1E 10-Year Euro Deliverable Interest Rate Swap Futures CBOT N1EM6 = 1.00 ‘Blank’ 30/360 US 6M Blank' ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
TY5 10-Year T-Note Weekly Options Wk 5 CBOT 6 ‘Blank’ Act/360 6m Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
UL3 Ultra U.S. Treasury Bond Weekly Options Wk 3 CBOT 6 ‘Blank’ Act/360 6m Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
ED Eurodollar Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
ED Eurodollar Futures XCME 100 - Trade Price ‘Blank'’ 30/360 US 1y Blank ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EO Eurodollar 1yr MC Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
E2 Eurodollar 2yr MC Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
E3 Eurodollar 3yr MC Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
E4 Eurodollar 4yr MC Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
EM 1 Month Eurodollar Futures XCME 100 - Trade Price ‘Blank'’ 30/360 US 1y Blank ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EE3 Eurodollar Options 2 Yr MC Wk 3 XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
E5 Eurodollar 5yr MC Options XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
4K Eurodollar Option 1 Yr MC Wk 4 XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank’ ‘Blank’ ‘Blank’ 'Blank’ CME Email 02/10/2015
EF3 Eurodollar Options 3 Yr MC Wk 3 XCME 100 - Trade Price ‘Blank’ 30/360 US 1y Blank' ‘Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
SPO Eurodollar Calendar Spread Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EB Three-Month Euribor Futures XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EY EuroYen Futures XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BU3 3-Year Eurodollar Bundle Futures XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EE2 Eurodollar Options 2 Yr MC Wk 2 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EY EuroYen Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EE4 Eurodollar Options 2 Yr MC Wk 4 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
1K Eurodollar Option 1 Yr MC Wk 1 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EF1 Eurodollar Options 3 Yr MC Wk 1 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BU2 2-Year Eurodollar Bundle Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
3K Eurodollar Option 1 Yr MC Wk 3 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BUS 5-Year Eurodollar Bundle Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
5K Eurodollar Option 1 Yr MC Wk 5 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EF5 Eurodollar Options 3 Yr MC Wk 5 XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BU2 2-Year Eurodollar Bundle Futures XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BUS 5-Year Eurodollar Bundle Futures XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EE1 Eurodollar Options 2 Yr MC Wk 1 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EM 1 Month Eurodollar Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EES Eurodollar Options 2 Yr MC Wk 5 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
2K Eurodollar Option 1 Yr MC Wk 2 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EF2 Eurodollar Options 3 Yr MC Wk 2 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
BU3 3-Year Eurodollar Bundle Options XCME 100 - Trade Price 'Blank'’ 30/360 US 1Y Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
EF4 Eurodollar Options 3 Yr MC Wk 4 XCME 100 - Trade Price 'Blank'’ 30/360 US 1 Blank 'Blank’ ‘Blank’ ‘Blank’ CME Email 02/10/2015
1B 30 Day Interbank Cash Rate XSFE ‘Blank’ 'Blank'’ ‘Blank’ 'Blank’ im 1D AUD-OCR ‘Blank’ http://www .sfe.com.au/content/bulletins/sfe/2003/sfe2003 042.pdf
IR 90 Day Bank Bill XSFE 0 'Blank'’ Actual/365 90D Blank 'Blank’ ‘Blank’ ‘Blank’ http://www.asx.com.au/documents/products/90-Day-bank-bill-futures-factsheet.pdf
Ol 3 Month Overnight Index Swap XSFE ‘Blank’ 'Blank'’ ‘Blank’ Blank 3M 1D AUD-OIS ‘Blank’ http://www.asx.com.au/documents/products/ASX-OIS-Futures-20120216.pdf
YT 3 Year Government Bond XSFE 6 'Blank' Actual/Actual 6M 'Blank’ 'Blank’ 'Blank’ 'Blank’ http://www.asx.com.au/documents/products/3-and-10- t ury-bond-futu pdf
YD Intra Day Options on 3 Year Bonds XSFE 0 ‘Blank’ Actual/Actual 6M Blank' ‘Blank’ ‘Blank’ ‘Blank’ http://www.asx.com.au/documents/products/one-session-options.pdf
YO Overnight Options on 3 Year Bonds XSFE 0 'Blank’ Actual/Actual 6M Blank' ‘Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/one-session-options.pdf
XX 20 Year Treasury Bond Future XSFE Blank' 'Blank’ ‘Blank’ ‘Blank’ 6M 6M AUD-TBF 'Blank’
XT 10 Year Government Bond XSFE 0 'Blank’ Actual/Actual 6M Blank' ‘Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/3-and-10- t ury-bond-futu pdf
XD Intra Day Options on 10 Year Bonds XSFE 0 'Blank’ Actual/Actual 6M Blank' 'Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/one-session-options.pdf
XO Overnight Options on 10 Year Bonds XSFE 0 'Blank’ Actual/Actual 6M Blank' 'Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/one-session-options.pdf
YS 3 Year Interest Rate Swap XSFE Blank' 'Blank’ ‘Blank’ 'Blank’ 6M 6M AUD-IRS 'Blank’ http://www.asx.com.au/documents/products/ASX-3-10-year-Swap-Futures-factsheet.pdf
XS 10 Year Interest Rate Swap XSFE Blank 'Blank'’ ‘Blank’ 'Blank’ 6M 6M AUD-IRS 'Blank’ http://www.asx.com.au/documents/products/ASX-3-10-year-Swap-Futures-factsheet.pdf
Z0 30 Day NZ Official Cash Rate XSFE Blank' 'Blank’ ‘Blank’ ‘Blank’ 30D 30D AUD-OCR 'Blank’ http://www.asx.com.au/documents/products/nz-30-day-cash-rate-futures.pdf
BB NZ 90 Day Bank Bill XSFE 0 'Blank’ Actual/365 3M Blank' 'Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/90-day-nz-bank-bill-factsheet.pdf
TY NZ 3 Year Government Stock XSFE 0 'Blank’ Actual/365 6M Blank' 'Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/nz-3-and-10-year-bond-futures-and-options.pdf
TN NZ 10 Year Government Stock XSFE 0 'Blank’ Actual/365 6M Blank' ‘Blank’ ‘Blank’ 'Blank’ http://www.asx.com.au/documents/products/nz-3-and-10-year-bond-futures-and-options.pdf
JG SGX 10-YEAR JAPANESE GOVERNMENT BOND XSES 0 'Blank’ Actual/365 6m Blank' ‘Blank’ ‘Blank’ 'Blank’ http://www.sgx.com/wps/wcm/conr 170047a77: dd. 0cac8/SGX+10Y+JGB+Futures+Contract+Specifications.pdf?MOD=AJPERES&CACHEID=ee9d170047a772a48dd48db5eac0cac8
JB SGX MINI 10-YEAR JAPANESE GOVERNMENT BOND XSES 0 'Blank’ Actual/365 6m Blank' ‘Blank’ ‘Blank’ 'Blank’ http://www.sgx.com/wps/wcm/connect 4480 daad44a7/SGX+Mini+10Y+JGB+Futures+Contract+Specifications.pdf?MOD=AJPERES&CACHEID=4b8e448049bfc8ca99fdfd60daad44a7
ED SGX THREE (3) MONTH EURODOLLAR XSES Blank' 'Blank’ ‘Blank’ ‘Blank’ 3M 3M USD-LIBOR-BBA 'Blank’ http://www.sgx.com/wps/port q b/home/p interest_rates/eurodollar
EL SGX THREE (3) MONTH EUROYEN LIBOR XSES Blank' 'Blank’ ‘Blank’ ‘Blank’ 3M 3M EUROYEN-LIBOR-ICE 'Blank’ http://www.sgx.com/wps/port q b/home/p interest_rates/euroyen_libor
EY SGX THREE (3) MONTH EUROYEN TIBOR XSES Blank 'Blank'’ ‘Blank’ 'Blank’ 3M 3M EUROYEN-TIBOR-JBA 'Blank’ http://www.sgx.com/wps/por /home/pr iterest rates/euroyen tibor
BAX Three-Month Canadian Bankers' Acceptance Futures XMOD Blank' 'Blank’ ‘Blank’ ‘Blank’ 3M 3M CAD-CBA 'Blank’ http://www.m-x.ca/produits_taux int_bax_en.php



http://www.sfe.com.au/content/bulletins/sfe/2003/sfe2003_042.pdf
http://www.asx.com.au/documents/products/90-Day-bank-bill-futures-factsheet.pdf
http://www.asx.com.au/documents/products/ASX-OIS-Futures-20120216.pdf
http://www.cmegroup.com/trading/interest-rates/files/IR-172_Eurodollar_Options_Fact_Card.pdf
http://www.cmegroup.com/trading/interest-rates/files/IR-172_Eurodollar_Options_Fact_Card.pdf

Options on Three-Month Canadian Bankers' Acceptance

OBX Futures XMOD ‘Blank’ ‘Blank' ‘Blank’ 'Blank' 3M 3M CAD-CBA ‘Blank' http://www.m-x.ca/produits taux int obx en.php
Options on Three-Month Canadian Bankers' Acceptance
OBW Futures XMOD ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' 3M 3M CAD-CBA ‘Blank' http://www.m-x.ca/produits_taux_int_obx_en.php
Options on Three-Month Canadian Bankers' Acceptance
OBY Futures XMOD ‘Blank’ ‘Blank' ‘Blank’ 'Blank' 3M 3M CAD-CBA ‘Blank' http://www.m-x.ca/produits taux int obx en.php
Options on Three-Month Canadian Bankers' Acceptance
OBZ Futures XMOD ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' 3M 3M CAD-CBA ‘Blank' http://www.m-x.ca/produits_taux_int_obx_en.php
ONX 30-Day Overnight Repo Rate Futures XMOD 0 ‘Blank' Actual/365 ‘Blank' 30D 30D REPO ‘Blank' http://Awww.m-x.ca/produits_taux_int_onx_en.php
OIS Overnight Index Swap Futures XMOD 0 ‘Blank' Actual/365 ‘Blank' 1D 1D CAD-IRS ‘Blank' http://Awww.m-x.ca/produits_taux_int_ois_en.php
CGZ Two-Year Government of Canada Bond Futures XMOD 0 ‘Blank' Actual/365 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank’ http://www.m-x.ca/produits_taux_int_cgz_en.php
CGF Five-Year Government of Canada Bond Futures XMOD 0 ‘Blank' Actual/365 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank’ http://www.m-x.ca/produits_taux_int_caf en.php
CGB Ten-Year Government of Canada Bond Futures XMOD 0 ‘Blank' Actual/365 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' http://Aww.m-x.ca/produits_taux_int_cgb_en.php
LGB 30-Year Government of Canada Bond Futures XMOD 0 ‘Blank' Actual/365 6M ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' http://Awww.m-x.ca/produits_taux_int_Igh_en.php
0GB Options on Ten-Year Government of Canada Bond Futures [XMOD 0 ‘Blank’ Actual/365 6M ‘Blank’ ‘Blank' ‘Blank’ 'Blank' http://www.m-x.ca/produits taux int ogb en.php
ZA 2 YR Eris Standard ERIS 'Blank’ 'Blank'’ 30/360 'Blank' 2Y 2Y USD-LIBOR-IBA USD-LIBOR-IBA https://www.theice.com/products/46504501/Eris-2YR-EUR-Interest-Rate-Future
ZB 5 YR Eris Standard ERIS 'Blank’ 'Blank'’ 30/360 'Blank' 5Y 5Y USD-LIBOR-IBA USD-LIBOR-IBA https://www.theice.com/products/46504508/Eris-5YR-EUR-Interest-Rate-Future
ZC 7 YR Eris Standard ERIS ‘Blank’ ‘Blank' 30/360 ‘Blank' 7Y 7Y USD-LIBOR-IBA USD-LIBOR-IBA http://www.erisfutures.com/
ZC 10 YR Eris Standard ERIS ‘Blank’ ‘Blank' 30/360 ‘Blank' 10Y 10Y USD-LIBOR-IBA USD-LIBOR-IBA http://www.erisfutures.com/
ZD 30 YR Eris Standard ERIS ‘Blank’ ‘Blank' 30/360 ‘Blank' 30Y 30Y USD-LIBOR-IBA USD-LIBOR-IBA http://www.erisfutures.com/
EY Three-month Euroyen futures XTFF 'Blank’ 'Blank' 'Blank’ 'Blank' 3M 3M EUROYEN-TIBOR-JBA EUROYEN-TIBOR-JBA http://tfx.co.ip/en/products/index.shtml
EYO Options on Three-month Euroyen futures XTFF 'Blank’ 'Blank' 'Blank’ 'Blank' 3M 3M EUROYEN-TIBOR-JBA EUROYEN-TIBOR-JBA http://tfx.co.ip/en/products/index.shtml
EL Six-month Euroyen LIBOR futures XTFF 'Blank’ 'Blank' 'Blank’ 'Blank' 6M 6M EUROYEN-LIBOR-ICE EUROYEN-LIBOR-ICE http://tfx.co.ip/en/products/index.shtml
ON Overnight Call Rate futures XTFF 'Blank’ 'Blank' 'Blank’ 'Blank' 1D 1D BOJ-OCR BOJ-OCR http://tfx.co.ip/en/products/index.shtml
DI1 One-day Interbank Deposit Futures Contract XBMF ‘Blank’ 'Blank’ ‘Blank’ ‘Blank’ 1D iD BRL-IBD ‘Blank'’ http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.asp
DDM ID x IGP-M Spread Futures Contract XBMF ‘Blank’ 'Blank’ ‘Blank’ ‘Blank’ 1D iD SPREAD ‘Blank'’ http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.asp
DAP ID x IGP-M Spread Futures Contract XBMF ‘Blank’ 'Blank’ ‘Blank’ ‘Blank’ iD iD SPREAD ‘Blank'’ http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.asp
DDI ID x US Dollar Spread Futures Contract XBMF ‘Blank’ 'Blank’ ‘Blank’ ‘Blank’ iD iD SPREAD ‘Blank'’ http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.asp
SCC ID x U.S. Dollar Swap With Reset XBMF ‘Blank’ 'Blank’ ‘Blank’ ‘Blank’ iD iD SPREAD ‘Blank'’ http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.asp
Futures Contract on the Average Rate of One-Day http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=www.bmf.com.br/bmfbovespa/pages/contratos2/contratosProdutosfinanceiros2.as
Repurchase Agreements (OC1) Backed by Federal
OC1 Securities XBMF ‘Blank’ 'Blank' ‘Blank’ ‘Blank' 1D 1D REPO 'Blank'’
U.S. Dollar Swap with Reset Referencing One-Day
SCS Repurchase Agreements XBMF ‘Blank’ ‘Blank' ‘Blank’ ‘Blank' 1D 1D REPO ‘Blank'
U.S. Dollar Spread Futures Contract Referencing One-Day http://www.bmfbovespa.com.br/shared/iframe.aspx?altura=1200&idioma=en-us&url=\ bmf.com.br/bmfbc ges/contratos2/contratosProdt i eiros2.asp
DCO Repurchase Agreements XBMF ‘Blank' ‘Blank' ‘Blank' ‘Blank' 1D 1D REPO ‘Blank'
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