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Tullett Prebon Information provides a broad
set of data fields on over 30,000 securities
traded in the OTC markets. All data is
available on a live, end of day and historical
basis.
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Spot Foreign Exchange X X X X X X X X X X X X|X X X X X X X X X X X X X X X X X X X X X X X X X
Forward Foreign Exchange X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X

Non Deliverable Forwards X X X X X X X X X X X X X X X X X X X
Foreign Exchange Options X X X X X X X X X X X X|X X X X X X X X X X X X X X X X X X X X X X

Cash Deposits & CD's X X X X X Xc Xc Xe X X X X|Xc X Xc Xc Xc Xc Xc Xc Xc Xc X Xc X Xc Xc Xc Xc Xc Xc Xc X Xc Xc X Xc X
Forward Rate Agreements X X X X X X X X X X X X X X X X X

Repurchase Agreement

Overnight Index Swaps X X X X X X X X X X X X

Interest Rate Swaps X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X X
Non Deliverable Interest Rate Swaps X X X X X X X X X
Cross Currency Interest Rate Swap X X X X X X X X X X X X X X X X X X X X X X X
Basis Swaps X X X X X X X X X X X X X X X X X X X
Swaps- Constant Mat Try X

Swaps- Constant Mat Swap X X

Asset Swaps X Xi X X X X X

Swaptions ATM X X X X X X X X X X X X X X X X X X X X X
Swaptions Skew +-200bps X X X X X X X X X X X

Cap/Floors ATM X X X X X X X X X X X X X X X X X X X
Capl/Floors Surface X X X X X X X X X X X

Forward Starting Caplet Vols X X X X X X X X X X X

Property Markets
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Residential Property Derivatives X

Economic Markets

e T
Inflation Options X Xi X

Fixed Income

Government Bonds Xi X
Inflation Linked Government Bonds X
Government Benchmark Bonds X
Government Bond Options

Bond Future Options

Corporate Bonds

Mortgage Backed Securities

EuroBonds X X X X X X X X X X X XX X X X X X X X X X X X X X X X X X X X X
Asset Backed Securities

Credit Markets

CDS - Single Names X X X

CDS - Indices X X

X X X X X X Xd X Xd X

X X X X X
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set of data fields on over 30,000 securities
traded in the OTC markets. All datais
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ISO Currency Code
Energy Markets
German Power - Europe

German Power Option Vols - Europe

French Power - Europe

UK Power - Europe

NBP Gas - Europe

NBP Gas Option Vols - Europe

Gas IPE Index - Europe

Gas TTF - Europe

Gas ST Fergus - Europe

Gas PEG - Europe

Gas Heren - Europe

Gas Rough Storage - Europe

Coal API2 /API4 - Europe

Emissions ( EUAS) - Europe

Henry Hub Option Vols - Europe

East Region - PIM - NYA - NYG - NYJ - North Am
Eastern Interconnector - North America
Midwest Power - Cin - NI - Ad - North America
ERCOT - North America

Natural Gas- West - Mid - NE - North America
Nymex - Swaps & Options - North America
Location Basis Swaps - North America
Nymex - Swaps - Short /Long - North America
Henry Hub Options Vols - North America

WTI Options Vols - North America

Alberta power - North America

Canadian Gas - North America

Canadian Oil - North America

Uranium (u308) Forwards

Uranium (u308) Options

Co2 Credits (EU ETS)
Co2 Options
Emission Reduction Units (CERs)
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Precious Metals

Gold (Spot, Forwards, Options)
Silver (Spot, Forwards, Options)

X of centres - All metals in US$
X

Black X : Available Now
(Xd) indicates In Development
(Xc) indicates caluclated rate

(Xi') Euro Denominated Government Bonds & Inflation swaps cover debt & inflation the following markets : France, Germany, Italy, Spain, Netherlands, Belgium (These are represented seperately)
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