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At last, the combination you've been waiting for

New Cantor Fitzgerald/Tullett & Tokyo Page
within the SwapMarker Service
AVAILABLE ON REUTERS

The combination of US Treasury prices from Cantor Fitzgerald and interest rate

swap rates from Tullett & Tokyo Liberty are once again available. With data from

the market's most liquid sources, your essential swap spread analysis starts on
Reuters new page <SMKR100>.
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-- Cantor Fitzgerald

Price Price
Bid Ask
100.04+ 100.046

97 .09+ 97.096

100.110 100.11+

100.14+ 100.150

——————— Tullett & Tokyo Liberty

M1 d Swap spread IRS
Yield Bid Ask

922 40.00 44.00 3.322-362 3
329 67.50 71.50 4.004-044 3
732 fl1.25 75.25 4.444-484 4
135 62.00 66.00 4.755-795 4
273 f1.75 75.75 4.991-031 4
413 76.00 &0.00 5.173-213 5
552 76.00 &0.00 5.312-352 5
691 73.00 77.00 5.421-481 5
830 69.00 73.00 5.520-580 5
856 74.25 78.25 5.598-638 5
81 79.50 83.50 5.676-716 5
907 82.50 86.50 5.732-772 5
933 85.00 89.00 5.783-823 5
958 87.75 91.75 5.836-876 5
087 86.25 90.25 5.949-983 5
215 75.50 789.50 5.970-010 5
343 64.50 B8.50 5.9B88-028 5

Tullett Financial Information (CI)Ltd UK32207

IRS

Semi-Bond Ann-Actual
.310-351
.988-023
.433-473
LTA5-FET
.985-026
V167 -208
L308-349
L419-460
.519-560
.598-633
L677-713
L734-774
.785-826
.839-879
.953-934
.975-015
.993-034
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<SMKR100> or <SMCF> with RICs:

Cantor Fitzgerald Treasury Prices, e.g. US2YT=SMCF

Tullett & Tokyo Swap Spreads
Tullett Semi-Bond Swap Rates
Tullett Annual-Money Swap Rates

US2YTS=SMCF
USDSB3L2Y=SMCF
USDAM3L2Y=SMCF

For details on how to subscribe to Swapmarker, including

<SMKR100>, please contact your Reuters account manager.

Please note, subscription prerequisites/charges will apply.

Call +44 (0)800 169 7584
e-mail: ukservicedesk@reuters.com

www.esupport.reuters.com



8338t Essential data on Reuters

New Cantor Fitzgerald/Tullett & Tokyo Page

within the SwapMarker Service
AVAILABLE ON REUTERS

Other Cantor Market Data services on Reuters

Cantor Market Data US Treasury Service
<CANTORUST>

Benchmark Chain 0#USBMK=CNTR

2 Year Benchmark US2YT=CNTR
5 Year Benchmark US5YT=CNTR
10 Year Benchmark US10YT=CNTR
30 Year Benchmark US30YT=CNTR

Actively Traded Treasuries 0#USTSY=CNTR
0#USTSY1=CNTR
0#USTIPS=CNTR
0#USSWITCH=CNTR
0#USAGENCY=CNTR

All Treasuries

TIPS Issues

Treasury Switches/Rolls
US Agency Issues

US Treasury and
Money Market Page <CANTOR1>
Benchmark and
Off-The-Run Composite ~ <CANTOR2>
US Agency Composite <CANTOR4>

Cantor Market Data European Government Bond Service
<CANTOREGB>
Cash and Switches pages for Italian, French and

German government bonds.

Cash /Basis Composite ~ <CANTOR20>
EGB Cash 0#EGB=CNTR
EGB Switches 0#SWITCHES=CNTR

Plus now with enhanced Basis pages.

Germany/France/lItaly vs Eurex

and France vs Matif <O#BASIS1=CNTR>
N’lands/Belgium/Austria/Spain vs Eurex <0#BASIS2=CNTR>
Germany/Italy vs Swapnotes <0#BASIS3=CNTR>
Pfandbriefe vs Eurex and vs Swapnote <0#BASIS4=CNTR>

Spreads over benchmarks for bank, corporate and
supranational/sovereign eurobonds
0#ESOVS=CNTR, O#EBANKS=CNTR and 0#ECORPS=CNTR.

A daily Net Basis-Repo Rates snapshot — available by e-mail,
see <CANTOREGB> for further details.

Cantor Market Data Swaps Service

<CANTORSWAP>

US Treasuries, Interest Rate
Swaps and Spreads

IRS vs Treasury Spreads
Annual Money A/360 Swaps
Semi Bond 30/360 Swaps
Euro Interest Rate Swaps
Interest Rate Basis Swaps

<CANTOR3>
USDTIRS=CNTR
USDIRS=CNTR
USDSB6L=CNTR
<CANTOR21>
<CANTOR22>

More from Tullett & Tokyo Liberty on Reuters

SwapMarker North America

Tullett & Tokyo US Treasuries, swap rates and spreads
<SMKR99> or <SMKRUS> (with RICs).

Caps & Floors

Swaption Volatilities

Basis Swaps

Tullett Canadian Interest Rate
Caps & Floors and Swaptions
Canadian Interest Rate Swaps

Subscription Information

<SMKR98>
<SMKR97>
<SMKR96>

<SMKR88>
<SMKR89>

Access to Cantor Market Data and Tullett & Tokyo Liberty

services on Reuters is subject to specialist data subscription

charges. Please contact your Reuters account manager.

Call +44 (0)800 169 7584

e-mail: ukservicedesk@reuters.com

www.esupport.reuters.com
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