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Background

Tullett Prebon Information’s Inflation Package is a comprehensive and independent global pricing service. The offering includes:
Inflation-Linked Swaps, Option Caps and Floors (both Zero Coupon and Year-on-Year) and Asset Swaps.

This package provides users with valuable access to the extensive inflation-linked bond market. All pricing is sourced directly from
Tullett Prebon’s brokerage business, ensuring high-quality, market-refiective data.

Inflation-linked derivatives are financial instruments designed to help market participants manage the risks associated with changes
ininflation. These tools are particularly valuable for entities with exposure to inflation-sensitive liabilities or revenues.

Key Benefits Update Frequency

- Enhanced Decision Making: Leverage accurate and timely Real-Time, Intraday and End of Day
inflation data to make informed financial decisions.

+ Effective Evaluations: Utilise our comprehensive OTC Coverage
inflation market pricing data to make effective evaluations

across multiple currencies. LDN and US

» Improved Portfolio and Inventory Management: Improve Sub-Asset Types Inflation Asset Swaps
portfolio and inventory management with enhanced insight into Inflation Forecast Fixings
inflation expectations and hedging requirements. Inflation Swap Spreads
Inflation Year on Year Caps/Floors
Inflation Zero Coupon Caps/Floors
Inflation Zero Coupon Swaps
Inflation Fixing Swaps
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+ Market Makers: Use these derivatives to hedge positions
in inflation-indexed bonds. P

« Corporates: Employ them to align or offset future
inflation-linked liabilities, such as wage obligations or pension
commitments—typically on the infiation-receiving side.

« Accurate Price Verification: Conduct price verifications
and mark-to-market (M2M) valuations enabling and gain access
to the vast infiation linked bond market.

Use Cases

- Inflation-Exposed Firms: Companies in sectors like utilities
or retail, which are sensitive to inflationary pressures, may use
these instruments on the inflation-paying side to manage
cost volatility.

Getintouch

For further information, please visit us at:
www.parametasolutions.com

Sales: findoutmore@parametasolutions.com
Support: support@parametasolutions.com

Disclaimer

© 2026 ICAP Information Services Limited (“ISL"). This communication is provided by ICAP Information Services Limited or a member of its group (“Parameta’) and all information contained in or attached hereto (the “Information”) is for
information purposes only and is confidential. Access to the Information by anyone other than the intended recipient is unauthorised without Parameta's prior written approval. The Information may not be not used or disclosed for any purpose
without Parameta's prior written approval, including without limitation, storing, copying, distributing, licensing, selling or displaying the Information, using the Information in an application or to create derived data of any kind, co-mingling the
Information with any other data or using the data for any unlawful purpose of for any purpose that would cause it to become a benchmark under any law, regulation or guidance. The Information is not, and should not be construed as, alive price,
an offer, bid, recommendation or solicitation in relation to any financial instrument or investment or to participate in any particular trading strategy or constituting financial or investment advice or a financial promotion. The Information does not
constitute a public offer under any applicable legislation or an offer to sell or a solicitation of an offer to buy any securities. The Information is not to be relied upon for any purpose whatsoever and is provided “as is” without warranty of any kind,
either expressly or by implication, including without limitation as to completeness, timeliness, accuracy, continuity, merchantability or fitness for any particular purpose. All representations and warranties are expressly disclaimed, to the fullest
extent possible under applicable law. In no circumstances will Parameta be liable for any indirect or direct loss, or consequential loss or damages including without limitation, loss of business or profits arising from the use of, any inability to use,
or any inaccuracy in the Information. Parameta may suspend, withdraw or modify or change the terms of the provision of the Information at any time in its Sole discretion, without notice. All rights, including without limitation intellectual property
rights, in and to the Information are, and shall remain, the property of lISL or its licensors. Use of, access to or delivery of Parameta’s products and/or services requires a prior written licence from Parameta or its relevant affiliates. The terms of this
disclaimer are governed by the laws of England and Wales.
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