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Background

The ICAP LATAM package is a comprehensive data offering focused on Fixed Income and Interest Rate Derivatives (IRD) across Latin
American markets. Datasets sourced directly from ICAP’s desks in New York, Colombia, and Mexico aimed at improving transparency
and market insight for institutional clients.

The ICAP LATAM product is composed of fixed income, foreign exchange, and IRD data across Latin American markets. It aggregates
pricing and trade information from private broker pages on Bloomberg and ETC platforms, covering sovereign debt, corporate bonds,
FXNDFs, and interest rate swaps.

This data is particularly valuable for institutional clients, trading desks, and risk managers who require reliable, real-time and historical
pricing for LATAM instruments. It addresses the need for transparency in emerging markets and supports informed decision-making
across front-, mid-, and back-office functions.

Key Benefits Coverage

« Instrument Coverage: Includes Sovereign and Corporate
Bonds, Credit Default Swaps (CDS), Interest Rate Options
(IRO), and Non-Deliverable Forwards (NDFs).

Benefit: Enables comprehensive market analysis and trading W EE 8 Vel Cap and Floor Swaptions (MXN)
strategies across LATAM fixed income markets. Credit Default Swap Match Trades End of Day (ARS,
BRL, COP, CLP, UYU)

Record Count 1,700+

Regions Americas, Colombia, and Mexico

« Multi-Channel Delivery: Available via Bloomberg, Refinitiv,
and direct API/FTP channels.
Benefit: Flexible integration into client systems for real-time
and end-of-day workfiows.

Cross Currency Basis Swaps (COP, MXN)
Cross Currency Non Deliverable Swaps (ARS, PEN)

Foreign Exchange Non Deliverable Forwards (ARS,

- Enhanced Pricing and Indicative Data: Indicative Data CLP, COP PEN)

spread from updates from the Latam broker pages, and
offering new enhanced pricing from our new Auction Match
Trade Results.

Benefit: Improves data quality and reliability for pricing,
valuation, and compliance use cases.

Foreign Exchange Non Deliverable Outrights (ARS,
CLP, COP, PEN)

Interest Rate Options (MXN)
Interest Rate Swaps (MXN)
Non Deliverable Swaps (COP)

Non Deliverable Overnight Index Swap (COP, PEN,
MXN-UDI)

Non Deliverable Cross Currency Swap (ARS, COP, PEN)

Update Frequency
Real-Time, Intraday and End of Day
Overnight Index Swaps (MXN-F-TIIE)

Sovereign and Corporate Match Trade End of Day
(ARS, BOL, BRL, CLP, COP, Caribbean, ECS, UYU)

Sovereigns and Corporates Fixed Income (ARS, BOL,
BRL, CLP, COP, Caribbean, ECS, UYU)

ARS, BOL, BRL, CLP, COP, ECS, MXN, PAB, PEN, UYU
A a1l Variable, Data as far back as February 2010

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, storinfg. 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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