
Nomura Cross Asset Momentum Daily Mini Index in USD NMXCMDMU Index

Index Date 29/04/2025

Instrument Exposure (%)

Final Position_EURO STOXX 50 FUTURE Jun 2025 1.08

Final Position_NIKKEI 225 (SGX) FUTURE Jun 2025 -10.35

Final Position_S&P 500 E-MINI FUTURE Jun 2025 -7.49

Final Position_BRENT CRUDE FUTURE Jul 2025 -2.92

Final Position_COPPER FUTURE Jun 2025 -0.45

Final Position_GOLD FUTURE Jun 2025 18.89

Final Position_NATURAL GAS FUTURE Jun 2025 1.39

Final Position_WTI CRUDE FUTURE Jun 2025 -2.1

Final Positions_Forward Interest Rate Swap EUR 10y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap EUR 1y @ 19/05/2025 151.41

Final Positions_Forward Interest Rate Swap EUR 2y @ 19/05/2025 76.34

Final Positions_Forward Interest Rate Swap EUR 5y @ 19/05/2025 31.45

Final Positions_Forward Interest Rate Swap GBP 10y @ 15/05/2025 0

Final Positions_Forward Interest Rate Swap GBP 1y @ 15/05/2025 66.25

Final Positions_Forward Interest Rate Swap GBP 2y @ 15/05/2025 33.6

Final Positions_Forward Interest Rate Swap GBP 5y @ 15/05/2025 0

Final Positions_Forward Interest Rate Swap JPY 10Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap JPY 1Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap JPY 2Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap JPY 5Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap USD 10Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap USD 1Y @ 19/05/2025 0

Final Positions_Forward Interest Rate Swap USD 2Y @ 19/05/2025 77.49

Final Positions_Forward Interest Rate Swap USD 5Y @ 19/05/2025 32.53

Final Position_BRL Forward @ 15/05/2025 5.73

Final Position_CNH Forward @ 15/05/2025 -14.52

Final Position_INR Forward @ 15/05/2025 32.45

Final Position_KRW Forward @ 15/05/2025 2.2

Final Position_MXN Forward @ 15/05/2025 6.29

Final Position_PLN Forward @ 15/05/2025 19.58

Final Position_RUB Forward @ 15/05/2025 0

Final Position_SGD Forward @ 15/05/2025 37.65

Final Position_TRY Forward @ 15/05/2025 0

Final Position_ZAR Forward @ 15/05/2025 0.4


