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What’s New?

New Features
This release of the Fastmarkets Dashboard includes new functionality and features including:

e New - CME Term SOFR (Secured Overnight Financing Rate) forwards published by the
CME (Chicago Mercantile Exchange) are now available in the Dashboard — 1M, 3M, 6M
and 12M forward curve

CME Term SOFR (Secured Overnight Financing Rate) forwards

This release will add the 1M, 3M, 6M and 12M forward curve for CME Term SOFR (Secured
Overnight Financing Rate) forwards published by the CME (Chicago Mercantile Exchange). This
supplements the existing SOFR Overnight rate which is already available.

Untitled widget 1

Description | Symbol | Date

| SOFR Overnight Reference Rate XO-USDSOFR-RRON.F 30 Jun 2023
CME Term SOFR Reference Rate 1M XO-USDSOFR-RR1M.C 3Jul 2023
CME Term SOFR Reference Rate 3M XO-USDSOFR-RR3M.C 3Jul 2023
CME Term SOFR Reference Rate 6M XO-USDSOFR-RR6M.C 3 Jul 2023

CME Term SOFR Reference Rate 1Y XO-USDSOFR-RR1Y.C 3Jul 2023

The data updates once a day at 6am EST/11am UK time and is displayed as a percentage rate.

The data is available free of charge to all Platform clients, however, due to exchange licensing
terms & conditions please contact our Customer Success or Client Services teams (contact
details below) or your Fastmarkets account manager for access to this new content.

How to access

To access the data, go to the Multi Price Table widget and search > Product: SOFR Reference
Rate.

Alternatively you can search on the keyword ‘SOFR’.
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Known issues

There are no known issues with this release.

Breaking Changes

There are no breaking changes with this release.

Further help

If after reading these instructions you have further questions about how to use the Fastmarkets
Dashboard, please contact our Customer Success teams or for access/order queries our Client
Services team:

>
>
>
>
>

Europe, Middle East and Africa: +44 20 3855 5581

Asia: +65 3163 3458

Americas: +1 708 329 2641

Customer Success Email: customersuccess@fastmarkets.com
Client Services Email: client.services@fastmarkets.com

For more information on Fastmarkets’ products and services, please use the following links:

YV VYV

Pricing data: https://www.fastmarkets.com/what-we-do/pricing-data

Pricing notices: https://www.fastmarkets.com/about-us/methodology/pricing-notices
Methodology: https://www.fastmarkets.com/about-us/methodology

Data Licensing: https://www.fastmarkets.com/solutions/data-licensing




