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Inflation Overview 
 

Our comprehensive Inflation Derivative data products are backed by significant 
pools of liquidity, from which our pricing information is continuously calibrated – 
delivering deep visibility into price movements, market trends, and liquidity 
conditions. 
 
Products include: 

- Asset Swaps 
- Inflation Swaps 
- Inflation Fixing Swaps 
- ZC & YoY Caps/Floors 
- Inflation Linked Bonds 

 
Competitive Advantage: 

- Sourced from BGC Group Entities: Benefit from multiple regulated group trading 
venues globally, with pricing derived from our day-to-day activities in electronic, 
hybrid, and voice execution. 

- Comprehensive Coverage: Extensive global coverage of interest rate derivatives, 
including swaps, options, and futures across multiple currencies. 

- Real-Time and Historical Data:  Both real-time and historical data are available, 
supporting short-term trading and long- term analysis and back testing. 

- Innovative Analytics and Tools: Advanced analytics including volatility surfaces and 
yield curves for deeper market insights. 

- Customizable Solutions: Tailored data solutions designed to meet the specific needs 
of different financial professional user groups. 

- Regulatory Compliance Support: Transparent, auditable data that helps meet 
stringent regulatory requirements. 

- Global Presence with Local Expertise: Combines worldwide market coverage with 
regionally relevant insights, leveraging BGC’s global reach. 

Available as: 
- Pricing / Modelled: Complete curves and surfaces powered by in-house modelling 

technology and calibrated by our brokers using executable market observations 
- Orderbook / Level 2: Complete and consolidated outputs of committed quotes, 

orders and trades from BGC Group’s leading trading platforms. 
 
For more information, contact us at: datasales@fenics.com 
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Countries Sub - Asset Class Source
US ASSET SWAPS

US FIXING SWAPS

US OPTIONS

US ZC SWAPS

ES, EU, FR, IT, UK FIXING SWAPS

EU, FR, GB OPTIONS

EU, FR, UK SPREAD

DE, ES, EU, FR, IT, UK ZC SWAPS

US FIXING SWAPS

AU, CL, DE, ES, EU, FR, IT, UK, US ZC SWAPS

EU, FR ZC SWAPS

AU, FR, DE, IT, NZ, SP, UK, US INFLATION LINKED BONDS


