Dear Users,

Please be advised that this has been completed in UAT and UPIUAT environment.

Please visit the 2023 November - New Underlying Reference Rates page on the DSB website

for information about this release which includes Milestones and links to JSON templates and

documentation.

Regards,
DSB Technical Support Team
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NOTIFICATION: Release of New Underlying
Reference Rates

Audience: All Users

This natification is to inform all DSB users that the following Reference Rates will be

added to Rates and Non-Standard templates from 26 November 2023.

e MXN-TIIE ON



https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fanna-dsb.us17.list-manage.com%2Ftrack%2Fclick%3Fu%3D9d7b57dd3f8153971eb6adc37%26id%3Df8ad9c7568%26e%3D5946bfd091&data=05%7C01%7CRoxen.Casimiro%40etradingsoftware.com%7C9845ab1581a34ec52bc608dbeca935d9%7Cb8d0a598ad2d4962959c25956142a347%7C0%7C0%7C638363983749052248%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=2pYi59vfL%2FrKoyrX4ulov1QvfHBy5XaPdKUV6ksfgiA%3D&reserved=0

MXN-TIIE ON-OIS Compound
ZAR-ZARONIA
ZAR-ZARONIA-OIS Compound
CAD-CORRA CanDeal TMX Term

Please note that only users seeking to use the new Reference Rates will need to update

their systems and processes. Full details of this change are documented in the Change

Request Form that can be found on the

Release Schedule

UAT environment 22nd November 2023
Production environment 26th November 2023



https://eur02.safelinks.protection.outlook.com/?url=https%3A%2F%2Fwww.anna-dsb.com%2Fnovember-2023-new-underlying-reference-rates%2F&data=05%7C01%7CRoxen.Casimiro%40etradingsoftware.com%7C82d9ac7e3fde4247207508dbec122815%7Cb8d0a598ad2d4962959c25956142a347%7C0%7C0%7C638363335034972800%7CUnknown%7CTWFpbGZsb3d8eyJWIjoiMC4wLjAwMDAiLCJQIjoiV2luMzIiLCJBTiI6Ik1haWwiLCJXVCI6Mn0%3D%7C3000%7C%7C%7C&sdata=UrbybG2IlUh3t5ZgU8RMOl3EcoltAjwJuGS48kjrQ%2BI%3D&reserved=0

