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VIA CFTC Portal
28 November 2025

Mr Christoper Kirkpatrick

Commodity Futures Trading Commission
1155 215t Street NW

Three Lafayette Centre

Washington, DC 20581

LCH Limited Self-Certification: Removal of eligibility of MXN TIIE
SwapClear transactions

Dear Mr Kirkpatrick,

Pursuant to the Commodity Futures Trading Commission (“CFTC”) Regulation §40.6(a), LCH Limited
(“LCH”), a derivatives clearing organization registered with the CFTC, is submitting for self-certification
changes to remove the eligibility of Mexican Peso (“MXN”) Tasa de Interés Interbancaria de Equilibrio
(“TIIE”) SwapClear transactions from the Product Specific Contract Terms and Eligibility Criteria Manual
(“Product and Eligibility Manual”), and from the FCM Product Specific Contract Terms and Eligibility
Criteria Manual (“FCM Product and Eligibility Manual”).

Part I: Explanation and analysis

On 20 December 2022, Banco de Mexico (“Banxico”) announced the transition from MXN TIIE with
tenors greater than one business day (28, 91 and 192 days) to the Overnight TIIE Funding Rate (“F-
TIIE”). The announcement (i) prohibited the use of 28 day-TIIE (“28D-TIIE”) as reference for new
contracts entered into by financial entities regulated by Banxico from 1 January 2025 (with the exception
of those 28D-TIIE contracts with a maturity date on or before 31 December 2025); and (2) a change to
the methodology for the calculation of the 28D-TIIE rate also from 1 January 2025.

As a result of SwapClear providing clearing for 28D-TIIE-swaps, SwapClear conducted a conversion
event on 23 November 2024. The conversion applied to all cleared MXN-denominated interest rate swap
contracts referencing TIIE 28D with remaining fixings scheduled to occur after 2 December 2025.
Contracts with final fixings on or before 2 December 2025 were excluded from the conversion, consistent
with guidance from Banxico which permits the continued trading of TIIE 28D-referenced instruments
until 31 December 2025. Effective 1 January 2026, LCH will fully remove eligibility for the clearing of
new MXN TIIE 28D interest rate swaps, thereby completing the transition to F-TIIE as the standard
reference rate for MXN-denominated SwapClear transactions.

Part ll: Description of Rule Changes

Product Specific Contract Terms and Eligibility Criteria Manual
e Schedule 2 Part B — Product Eligibility Criteria for Registration of a SwapClear Contract
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FCM Product Specific Contract Terms and Eligibility Criteria
e Schedule 1 Part B — Product Eligibility Criteria for Registration of an FCM SwapClear Contract

LCH will revise the Product and Eligibility Manual and FCM Product and Eligibility Manual to remove all
references to the MXN-TIIE-Banxico and MXN-TIIE transactions but retain references to MXN-TIIE ON-
OIS-Compound.

These changes are included as Appendices I-ll in black line form. These changes will be effective not
earlier than 12 December 2025.

Part lll: Core Principle Compliance

LCH has reviewed the proposed rule changes against the requirements of the Core Principles and finds
it will continue to comply with all requirements and standards set forth therein. Specifically, this rule
change has potential relevance to Core Principles C (Participant and Product Eligibility) and L (Public
Information).

The changes described in this filing meet the objectives of Core Principle C, including that LCH has
appropriate requirements for determining the eligibility of submitted transactions accounting for LCH’s
ability to manage the associated risks. LCH considered factors that included trading volume, liquidity,
availability of pricing data, availability of the rates themselves, and the ability for LCH to manage any
associated risks within LCH’s existing operational, risk management and default management tools.
LCH carefully considered these factors and determined that this change meets the requirements of Core
Principle C.

The changes described in this filing also ensure that LCH meets the objectives of Core Principle L,
including that, in addition to the specified requirements of CFTC Regulation §39.21, LCH makes
available any information that is relevant to participation in the clearing and settlement activities of LCH,
including the terms and conditions of each contract. LCH considered its public information requirements
and believes amending the Product and Eligibility Manual and FCM Product and Eligibility Manual meets
the requirements of Core Principle L.

As such, LCH believes these changes are consistent with the requirements of Core Principle C on
Participant and Product Eligibility under CFTC Regulation §39.12 and Core Principle L on Public
Information under CFTC Regulation §39.21.

Part IV: Public Information

LCH has posted a notice of pending certification with the CFTC and a copy of the submission on LCH’s
website at: Proposed Rule Changes | LSEG

Part V: Opposing Views
There were no opposing views expressed to LCH by governing board of committee members, members
of LCH or market participants that were not incorporated into this proposal.



https://www.lseg.com/en/post-trade/clearing/clearing-resources/rulebooks/proposed-rule-changes
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Certification

LCH hereby certifies to the CFTC, pursuant to the procedures set forth in CFTC Regulation §40.6, that
the attached submission complies with the Commodity Exchange Act, as amended, and the regulations
promulgated thereunder.

Definitions

Words which begin with a capital letter, but are not defined, in this document shall have the meaning
specified in the General Regulations of the LCH Rules, which rulebook is located at: LCH Ltd Rulebook

| LSEG.

Should you have any questions, please contact me at ryan.morrison@Iseg.com.

Yours sincerely,

(E’Jm Mo asn

Ryan Morrison
Regulatory Compliance Senior Associate
LCH Limited



https://www.lseg.com/en/post-trade/clearing/clearing-resources/rulebooks/lch-limited
https://www.lseg.com/en/post-trade/clearing/clearing-resources/rulebooks/lch-limited
mailto:ryan.morrison@lseg.com
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Product Specific Contract Terms and Eligibility Criteria Manual

PART B
PRODUCT ELIGIBILITY CRITERIA FOR REGISTRATION OF A SWAPCLEAR
CONTRACT

SwapClear Transaction

Without prejudice to the Regulations and the Procedures, the Clearing House will only register
a SwapClear Contract pursuant to receipt of particulars of a transaction where at the time of
the particulars being presented:

(a) the transaction meets the eligibility criteria, set out in paragraphs 1.2(a), (b), (c) or (d)
below for a SwapClear Transaction; and

(b) each party to the transaction is either a SwapClear Dealer, a SwapClear Clearing
Member (including an SCM Branch), an FCM Clearing Member, a SwapClear
Clearing Client, an FCM Client or, in respect of Risk Neutralisation, the Clearing
House.

and the requirements of (a) and (b) continue to be satisfied at Registration Time.
1.2 SwapClear Product Eligibility Criteria for a SwapClear Transaction

(a) Vanilla interest rate swaps and notional interest rate swaps having the characteristics
set out in the table below:

Instrument Currency Leg1 Leg2 Maximum Tenor Notional Amount
oIs GBP Fixed GBP-SONIA-COMPOUND 18,675 days 0.01-
99,999,999,999.99
oIS GBP Fixed GBP-SONIA-OIS 18,675 days 0.01-
Compound .
99,999,999,999.99
Interest rate USD Fixed USD-LIBOR-BBA 18,675 days y
swap 0.01-99,999,999,999.99
Interest rate USD Fixed USD-LIBOR 18,675 days |
swap 0.01-99,999,999,999.99!3
OIS UsD Fixed USD-SOFR-COMPOUND 18,675 days 0.01-
99,999,999,999.99
OIS USD Fixed USD-SOFR-OIS Compound 18,675 days 0.01-99,999,999,999.99
. USD-SOFR-
Basis swap UsD OIS Compound USD-SOFR-OIS Compound 18,675 days 0.01-
99,999,999,999.99

14 This transaction will only be eligible as a SwapClear Transaction if it is a Legacy LIBOR Transaction as defined in
Schedule 5 of the Procedure 2C.

15 This transaction will only be eligible as a SwapClear Transaction if it is a Legacy LIBOR Transaction as defined in
Schedule 5 of Procedure 2C.

LCH Limited © 2025 -37- September-December 2025



Product Specific Contract Terms and Eligibility Criteria Manual

USD-
FEDERAL
Basis swap UsSD FUNDS-H.15- USD-SOFR-COMPOUND 18,675 days 0.01-
OIS- 99,999,999,999.99
COMPOUND
USD-Federal
Basis swap UsD Funds-OIS USD-SOFR-OIS Compound 18,675 days 0.01-
Compound 99,999,999,999.99
. USD-Federal Funds H.15-
OIS USD Fixed OIS-COMPOUND 18,675 days 0.01-
99,999,999,999.99
oIS USD Fixed USD-Federal Funds-OIS 18,675 days 0.01-
Compound .
99,999,999,999.99
Imesrve;:prate EUR Fixed EUR-EURIBOR-Reuters 18,675 days 0.01-
99,999,999,999.99
Imesrf;:pra‘e EUR Fixed EUR-EURIBOR 18,675 days 0.01-
99,999,999,999.99
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Reuters 18,675 days 0.01-
Reuters 99,999,999,999.99
Basi EUR EUR- EUR-EURIBOR 18,675 d
asis swap EURIBOR - , ays 0.01-
99,999,999,999.99
. EUR-EuroSTR-
oIS EUR Fixed COMPOUND 18,675 days 0.01-
99,999,999,999.99
. EUR-EuroSTR-OIS
oIS EUR Fixed Compound 18,675 days 0.01-
99,999,999,999.99
EUR-
. EUR-EuroSTR-
Basis swap EUR EURIBOR- COMPOUND 18,675 days 0.01-
Reuters 99,999,999,999.99
. EUR- EUR-EuroSTR-OIS
Basis swap EUR EURIBOR Compound 18,675 days 0.01-
99,999,999,999.99
lmesr‘f;tprate AUD Fixed AUD-BBR-BBSW 11,375 days 0.01-
99,999,999,999.99
lmesr‘f;tprate AUD Fixed AUD-BBSW 11,375 days 0.01-
99,999,999,999.99
Basis swap AUD AU DUR- AUD-BBR-BBSW 11,375 days 0.01-
99,999,999,999.99
Basis swap AUD AUD-BBSW AUD-BBSW 11,375 days 0.01-
99,999,999,999.99
AUD-AONIA-
Basis swap AUD OIS- AUD-BBR-BBSW 11,375 days 0.01-
COMFOUND 99,999,999,999.99
. AUD-AONIA-
Basis swap AUD OIS Compound AUD-BBSW 11,375 days 0.01-
99,999,999,999.99
. AUD-AONIA-OIS-
OIS AUD Fixed COMPOUND 11,375 days 0.01-
99,999,999,999.99
oIS AUD Fixed AU?:_AONTA_OIS 11,375 days 0.01-
ompound R
99,999,999,999.99
. CAD-CORRA-OIS-
OIS CAD Fixed COMPOUND 15,025 days 0.01-
99,999,999,999.99
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oIS CAD Fixed CAD-CORRA-OIS 15,025 days 0.01-
Compound R
99,999,999,999.99
Imesrvevf:pr"te CZK Fixed CZK-PRIBOR-PRBO 5,875 days 0.01-
99,999,999,999.99
Imesrvevf:pr"te CZK Fixed CZK-PRIBOR 5,875 days 0.01-
99,999,999,999.99
Basis swap CZK CZKl;ll;%IgOR' CZK-PRIBOR-PRBO 5,875 days 0.01-99,999,999,999.99
Basis swap CZK CZK-PRIBOR CZK-PRIBOR 5,875 days 0.01-99,999,999,999.99
Imesrvevf:pr"te DKK Fixed DKK-CIBOR-DKNA13 11,375 days 0.01-99,999,999,999.99
Imesrvevf;pr"te DKK Fixed DKK-CIBOR 11,375 days 0.01-99,999,999,999.99
Imesrfvf;p’ate DKK Fixed DKK-CIBOR2-DKNA13 11,375 days 0.01-99,999,999,999.99
Imesrfvf;p’ate DKK Fixed DKK-CIBOR2 11,375 days 0.01-99,999,999,999.99
oIS DKK Fixed DKK-DESTR-OIS 11,375 days 0.01-99,999,999,999.99
Compound
Basis swap DKK DKK-CIBOR- DKK-CIBOR-DKNA13 11,375 days 0.01-99,999,999,999.99
DKNAI3
Basis swap DKK DKK-CIBOR DKK-CIBOR 11,375 days 0.01-99,999,999,999.99
Basis swap pkk ~ DRKCIBOR2- pyi CIBOR2-DKNAI3 11,375 days 0.01-99,999,999,999.99
DKNA13
Basis swap DKK DKK-CIBOR2 DKK-CIBOR2 11,375 days 0.01-99,999,999,999.99
Imesrv"vitprate HKD Fixed HKD-HIBOR-HKAB 5,700 days 0.01-99,999,999,999.99
Imesrv"vitprate HKD Fixed HKD-HIBOR 5,700 days 0.01-99,999,999,999.99
Imesrv"vitprate HKD Fixed HKD-HIBOR-ISDC 5,700 days 0.01-99,999,999,999.99
. HKD-HONTX-OIS-
oIS HKD Fixed COMPOUND 4,050 days 0.01-99,999,999,999.99
oIS HKD Fixed HKD-HONIA-OIS 4,050 days 0.01-99,999,999,999.99
Compound
Basis swap nkp  MKDATBOR- HKD-HIBOR-HKAB 5,700 days 0.01-99,999,999,999.99
Basis swap HKD HKD-HIBOR HKD-HIBOR 5,700 days 0.01-99,999,999,999.99
Basis swap nkp  MKDATBOR- HKD-HIBOR-ISDC 5,700 days 0.01-99,999,999,999.99
HKD-HONIX-
Basis swap HKD oIs- HKD-HIBOR-HKAB 4,050 days 0.01-99,999,999,999.99
COMPOUND
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Basis swap HKD gé%fn%ﬁ% HKD-HIBOR 4,050 days 0.01-99,999,099,999.99
Imesrvevf;pr‘m HUF Fixed HUF-BUBOR-Reuters 7,700 days 1-10,000,000,000,000
Imesrvevf;pr"“’ HUF Fixed HUEF-BUBOR 7,700 days 1-10,000,000,000,000
Basis swap HUF HUI;S‘EL}E’SOR' HUF-BUBOR-Reuters 4,050 days 1-10,000,000,000,000
Basis swap HUF HUF-BUBOR HUF-BUBOR 4,050 days 1-10,000,000,000,000
oIS ILS Fixed ILS-SHIR-OIS Compound 4,050 days 0.01 - 99,999,999,999.99
oIS IPY Fixed JPCY(;{/[?}\(I)%)]I)S' 15,025 days 1-10,000,000,000,000
oIS IPY Fixed JPY-TONA-OIS Compound 15,025 days 1-10,000,000,000,000
e
Interest rate MXN Fixed MXN-TIIE ON-OIS 7,000 days 0.01-99,999,999,999.99
swap Compound
Imesrfvzprate NOK Fixed NOK-NIBOR-OIBOR 11,375 days 0.01-99,999,999,999.99
Ime;\ii‘prate NOK Fixed NOK-NIBOR 11,375 days 0.01-99,999,999,999.99
lme;;ztprate NOK Fixed NOK-NIBOR-NIBR 11,375 days 0.01-99,999,999,999.99
Basis swap Nok  NOKHIBOR- NOK-NIBOR-NIBR 11,375 days 0.01-99,999,999,999.99
Basis swap NOK Nogigg;ow NOK-NIBOR-OIBOR 11,375 days 0.01-99,999,999,999.99
Basis swap NOK NOK-NIBOR NOK-NIBOR 11,375 days 0.01-99,999,999,999.99
oIS NOK Fixed NO’égfﬂ%x/:éOls 5,875 days 0.01-99,999,999,999.99
lmesr;jpme NZD Fixed NZD-BBR-FRA 11,375 days 0.01-99,999,999,999.99
lmesr;jpme NZD Fixed NZD-BKBM FRA 11,375 days 0.01-99,999,999,999.99
oIS NZD Fixed NZ%—IOQ]\Z/[I])()OD{}/:I;)IS- 4,050 days 0.01-99,999,999,999.99
oIS NZD Fixed NZDg:iLOOEﬁj'OIS 4,050 days 0.01-99,999,999,999.99
Basis swap NZD NZD-BER- NZ%—(I)\I]\Z/[IP%I\{IT/:I;)IS- 4,050 days 0.01-99,999,999,999.99
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FCM Product Specific Manual

1.1

PART B

PRODUCT ELIGIBILITY CRITERIA FOR REGISTRATION OF AN FCM

SWAPCLEAR CONTRACT
FCM SwapClear Transaction

Without prejudice to the FCM Regulations and the FCM Procedures, the Clearing
House will only register an FCM SwapClear Contract pursuant to receipt of particulars
of a transaction where at the time of the particulars being presented:

(a) the transaction meets the FCM SwapClear Product Eligibility Criteria for
registration as an FCM SwapClear Transaction; and

(b) each party to the transaction is an Executing Party;
and the requirements of (a) and (b) continue to be satisfied at Registration Time.
FCM SwapClear Product Eligibility Criteria for an FCM SwapClear Transaction

(a) Vanilla interest rate swaps and notional interest rate swaps having the
characteristics set out in the table below:

Instrument Currency Leg1 Leg2 W Notional Amount
. GBP-SONIA-
oIS GBP Fixed COMPOUMD, 18,675 days 0.01-99,999,999,999.99
oIS GBP Fixed GBP-SONIA-OIS 18,675 days 0.01-99,999,999.999.99
Compound
T“tzr::pra‘e USD Fixed USD-LIBOR-BBA 18,675 days 0.01-99,999,999,999.99 14
T“tzr:vz‘pra‘e USD Fixed USD-LIBOR 18,675 days 0.01-99,999,999,999.9915
oIs USD Fixed USD-SOFR-COMPOUND 18,675 days 0.01-99,999,999,999.99
oIS USD Fixed USD-SOFR-OIS 18,675 days 0.01-99,999,999.999.99
Compound
. USD-SOFR- USD-SOFR-OIS ‘
Basis swap USD i Compound Compond 18,675 days 0.01-99,999,999,999.99
USD-
FEDERAL
Basis swap USD FUNDS-H.I5-  USD-SOFR-COMPOUND 18,675 days 0.01-99,999,999,999.99
oIs-
COMPOUND
USD-Federal
Basis swap UsD Funds-OIS USD-SOFR-OIS 18,675 days 0.01-99,999,999,999.99
Compound
Compound

This transaction will only be eligible as an FCM SwapClear Transaction if it is a Legacy LIBOR Transaction
as defined in Schedule 2.1E of the FCM Procedures.

This transaction will only be eligible as an FCM SwapClear Transaction if it is a Legacy LIBOR Transaction
as defined in Schedule 2.1E of the FCM Procedures.
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USD-Federal

USD-SOFR-OIS

Basis swap USD Funds Compound 18,675 days 0.01-99,999,999,999,99
. USD-Federal Funds H.15-
oIS USD Fixed oS COMPOUND 18,675 days 0.01-99,999,999,999.99
oIS UsD Fixed USD-Federal Funds-OIS 18,675 days 0.01-99,999,999,999.99
Compound
Imf\j’;tprate EUR Fixed EUR-EURIBOR-Reuters 18,675 days 0.01-99,999,999,999.99
Imf;i‘pmte EUR Fixed EUR-EURIBOR 18,675 days 0.01-99,999,999,999.99
EUR-
Basis swap EUR EURIBOR- EUR-EURIBOR-Reuters 18,675 days 0.01-99,999,999,999.99
Reuters
Basis swa EUR EUR- EUR-EURIBOR 18,675 days 0.01-99,999,999,999.99
Wap EURIBOR 675 day .01-99,999,999,999.
. EUR-EuroSTR-
oIS EUR Fixed COMPOUND 18,675 days 0.01-99,999,999,999.99
oIS EUR Fixed EUR-EuroSTR-OIS 18,675 days 0.01-99,999,999,999.99
Compound
EUR-
‘ EUR-EuroSTR-
Basis swap EUR EURIBOR- COMPOUND 18,675 days 0.01-99,999,099,999.99
Reuters
‘ EUR- EUR-EuroSTR-OIS
Basis swap EUR EURIBOR Compound 18,675 days 0.01-99,999,999,999.99
In‘esr\j’:pme AUD Fixed AUD-BBR-BBSW 11,375 days 0.01-99,999,999,999.99
lmesr:;‘p‘ate AUD Fixed AUD-BBSW 11,375 days 0.01-99,999,999,999.99
Basis swap AUD A%%'S\E,R' AUD-BBR-BBSW 11,375 days 0.01-99,999,999,999.99
Basis swap AUD AUD-BBSW AUD-BBSW 11,375 days 0.01-99,999,999,999.99
AUD-AONIA-
Basis swap AUD ols- AUD-BBR-BBSW 11,375 days 0.01-99,999,999,999.99
COMPOUND
Basis swap AUD  AUD-AONIA- AUD-BBSW 11,375 days 0.01-99,999,999.999.99
OIS Compound
. AUD-AONIA-OIS-
oIs AUD Fixed ComroUND 11,375 days 0.01-99,999,999,999.99
oIS AUD Fixed AUD-AONIA-OIS 11,375 days 0.01-99,999,999.999.99
Compound
. CAD-CORRA-OIS-
oIS CAD Fixed OMPOUND 15,025 days 0.01-99,999,999,999.99
0.01-99,999,999,999.99
oIS CAD Fixed CAD-CORRA-OIS 15,025 days
Compound
I“‘esrf;:pra‘e CZK Fixed CZK-PRIBOR-PRBO 5,875 days 0.01-99,999,999,999.99
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In“’srfvztpme CzK Fixed CZK-PRIBOR 5,875 days 0.01-99,999,999,999.99

Basis swap CZK CZKl;iRBIgOR‘ CZK-PRIBOR-PRBO 5,875 days 0.01-99,999,999,999.99

Basis swap CZK CZK-PRIBOR CZK-PRIBOR 5,875 days 0.01-99,999,999,999.99

Im‘::’vztpmte DKK Fixed DKK-CIBOR-DKNA13 11,375 days 0.01-99,999,999,999.99

Im‘::’vztpmte DKK Fixed DKK-CIBOR 11,375 days 0.01-99,999,999,999.99

Im‘::’vztpmte DKK Fixed DKK-CIBOR2-DKNAI13 11,375 days 0.01-99,999,999,999.99

Im‘::’;‘pmte DKK Fixed DKK-CIBOR2 11,375 days 0.01-99,999,999,999.99

oIS DKK Fixed DKK-DESTR-OIS 11,375 days 0.01-99,999,999,999.99

Compound
Basis swap DKK DRR-CIBOR- 1y K _CIBOR-DKNAI3 11,375 days 0.01-99,999,999,999.99
DKNAI3
Basis swap DKK DKK-CIBOR DKK-CIBOR 11,375 days 0.01-99,999,999,999.99
Basis swap prkk ~ DRK-CIBORZ- h CTBOR2-DKNAIL3 11,375 days 0.01-99,999,099,999.99
DKNAI3

Basis swap DKK  DKK-CIBOR2 DKK-CIBOR2 11,375 days 0.01-99,999,999,999.99

I“‘ervitprate HKD Fixed HKD-HIBOR-HKAB 5,700 days 0.01-99,999,999,999.99

I“‘ervitprate HKD Fixed HKD-HIBOR 5,700 days 0.01-99,999,999,999.99

I“‘ervitprate HKD Fixed HKD-HIBOR-ISDC 5,700 days 0.01-99,999,999,999.99

. HKD-HONIX-OIS-
oIS HKD Fixed COMPOUND 4,050 days 0.01-99,999,999,999.99
oIS HKD Fixed HKD-HONIA-OIS 4,050, days 0.01-99,999,999,999.99
Compound

Basis swap pkp  HKDAIBOR- HKD-HIBOR-HKAB 5,700 days 0.01-99,999,999,999.99

Basis swap HKD HKD-HIBOR HKD-HIBOR 5,700 days 0.01-99,999,999,999.99

Basis swap HKD HKDI'SFS(‘?OR' HKD-HIBOR-ISDC 5,700 days 0.01-99,999,999,999.99
HKD-HONIX-

Basis swap HKD OIS- HKD-HIBOR-HKAB 4,050 days 0.01-99,999,999,999.99
COMPOUND

Basis swap pkp ~ HKD-HONIA- HKD-HIBOR 4,050 days 0.01-99,999,999.999.99
OIS Compound

lntzrvevztpmte HUF Fixed HUF-BUBOR-Reuters 7,700 days 1-10,000,000,000,000
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In“’sr:’vztpme HUF Fixed HUF-BUBOR 7,700 days 1-10,000,000,000,000
Basis swap HUF HUI;;EL?SOR' HUF-BUBOR-Reuters 4,050 days 1-10,000,000,000,000
Basis swap HUF HUF-BUBOR HUF-BUBOR 4,050 days 1-10,000,000,000,000
oIS ILS Fixed ILS-SHIR-OIS Compound 4,050 days 0.01 - 99,099,999,099.99
oIS PY Fixed JPCY(;&%%‘%'{I)II)S' 15,025 days 1-10,000,000,000,000
oIS PY Fixed J PE;T&NO‘;‘?IS 15,025 days 1-10,000,000,000,000
.
Interest rate MXN Fixed MXN-TIIE ON-OIS 7,7000 days 0.01-99,999,999,999.99
swap Compound
I““’S’fvztprate NOK Fixed NOK-NIBOR-OIBOR 11,375 days 0.01-99,999,999,999.99
I““’S’fvztprate NOK Fixed NOK-NIBOR 11,375 days 0.01-99,999,999,999.99
I““’S’fvztprate NOK Fixed NOK-NIBOR-NIBR 11,375 days 0.01-99,999,999,999.99
Basis swap NOK NO‘E}EEOR' NOK-NIBOR-NIBR 11,375 days 0.01-99,999,999,999.99
Basis swap NOK Nogig(l)iom NOK-NIBOR-OIBOR 11,375 days 0.01-99,999,999,999.99
Basis swap NOK NOK-NIBOR NOK-NIBOR 11,375 days 0.01-99,999,999,999.99
oIS NOK Fixed NO]égn?)XﬁfIs 5,875 days 0.01-99,999,999,999.99
I“te:vitpmte NZD Fixed NZD-BBR-FRA 11,375 days 0.01-99,999,999,999.99
I“te:vitpmte NZD Fixed NZD-BKBM FRA 11,375 days 0.01-99,999,999,999.99
oIS NZD Fixed NZ%‘SI\Z/I%T\SQISIS' 4,050 days 0.01-99,999,999,999.99
oIS NZD Fixed NZD{}Z&}L?E@'OIS 4,050 days 0.01-99,999,999,999.99
Basis swap NZD NZ?;;BR_ NZ%(T)\II\Z/IIPOOI\SQIDOIS_ 4,050 days 0.01-99,999,999,999.99
Basis swap NZD NZ%EK BM NZngflL?jrﬁi_O]S 4,050 days 0.01-99,999,999,999.99
Basis swap NZD NZ?;?L\BR' NZD-BBR-FRA 11,375 days 0.01-99,999,999,999.99
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