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2021 Series Break Proposed Changes
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Add column titled Day-Count Convention

This column should be added between the 
Interest Rate and Counterparty Type columns

To reflect 2021 series break, the Approval 
expiration date should be updated to 
September 30, 2024.
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Add column titled Day-Count Convention

This column should be added between the 
Interest Rate and Counterparty Type columns

To reflect 2021 series break, the date should 
be updated to 10/2021.
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Add column titled Day-Count Convention 

This column should be added between the 
Interest Rate and Spread columns

Add column titled Day-Count Convention

This column should be added between the 
Interest Rate and Counterparty Type columns

To reflect 2021 series break, the date 
should be updated to 10/2021.
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