
Nomura Rates Momentum+ 10% target vol in EUR NMRSMP0E Index

Index Date 29/04/2025

Instrument Exposure (%)

Final Position_Forward Interest Rate Swap EUR 1y @ 19/05/2025 366.72

Final Position_Forward Interest Rate Swap EUR 2y @ 19/05/2025 184.89

Final Position_Forward Interest Rate Swap EUR 5y @ 19/05/2025 76.17

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

Final Position_Forward Interest Rate Swap GBP 1yOIS @ 15/05/2025 160.46

Final Position_Forward Interest Rate Swap GBP 2yOIS @ 15/05/2025 81.37

Final Position_Forward Interest Rate Swap GBP 5yOIS @ 15/05/2025 0

Final Position_Forward Interest Rate Swap GBP 10yOIS @ 15/05/2025 0

Final Position_Forward Interest Rate Swap JPY 1yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 2yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 5yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap JPY 10yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap USD 1yOIS @ 19/05/2025 0

Final Position_Forward Interest Rate Swap USD 2yOIS @ 19/05/2025 187.69

Final Position_Forward Interest Rate Swap USD 5yOIS @ 19/05/2025 78.79

Final Position_Forward Interest Rate Swap USD 10yOIS @ 19/05/2025 0


