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Participant Notice 16-10 

 

April 28, 2016 

 

To :   Tradition SEF Authorized Representatives 

From :   Tradition SEF Operations and Compliance 

 

ADDITION OF CONTINUOUS TRADING INSTRUMENTS TO TRAD-X PRODUCTION 

ENVIRONMENT   
 

Tradition SEF will be adding the following Single Currency Basis Swap instruments to the Trad-X 

Production Environment on Monday, May 2, 2016.   

 

 Basis instruments can be identified visually by the inclusion of “USD3s1s:” in the Security ID tag 

48. 

 

LCH SemiBond: 

  
- USDv3MLIB-SB:(35Yv50Y) 

  

USD Basis Swaps 3s1s: 

  
- USD3s1s:11Y 

- USD3s1s:(4Yv5Y) 

- USD3s1s:(5Yv6Y) 

- USD3s1s:(6Yv7Y) 

- USD3s1s:(7Yv8Y) 

- USD3s1s:(8Yv9Y) 

- USD3s1s:(9Yv10Y) 

- USD3s1s:(10Yv11Y) 

- USD3s1s:(11Yv12Y) 

- USD3s1s:(2Yv3Yv4Y) 

- USD3s1s:(2Yv3Yv5Y) 

- USD3s1s:(2Yv5Yv10Y) 

- USD3s1s:(3Yv4Yv5Y) 

- USD3s1s:(4Yv5Yv6Y) 

- USD3s1s:(5Yv6Yv7Y) 

- USD3s1s:(5Yv7Yv10Y) 

- USD3s1s:(5Yv10Yv30Y) 

- USD3s1s:(6Yv7Yv8Y) 

- USD3s1s:(7Yv8Yv9Y) 

- USD3s1s:(8Yv9Yv10Y) 

- USD3s1s:(9Yv10Yv11Y) 

- USD3s1s:(10Yv11Yv12Y) 

- USD3s1s:(10Yv12Yv15Y) 

- USD3s1s:(10Yv15Yv30Y) 
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- USD3s1s:(10Yv20Yv30Y) 

 

- USD3s1s:(15Yv20Yv30Y) 

- USD3s1s:(20Yv25Yv30Y) 

 

For further information please contact Trading Operations : (212) 238 5930 or 

trading.operations@tradition-na.com. 

 

For administrative or compliance questions please contact:  

 

Eric Earnhardt, CCO :  (212) 791 3497 or eric.earnhardt@tradition-na.com 

Jeff Mehan, CAO :  (212) 943 4567 or jeff.mehan@tradition.com 

 

For legal matters, please contact: 

 

Scot Halvorsen, Sr. Regulatory Counsel:  (212) 377 2337 or scot.halvorsen@tradition.com 
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