
Nomura Rates Momentum+ 5 Duration NMRSMPVU Index

Index Date 29/04/2025

Instrument Exposure (%)

Final Position_Forward Interest Rate Swap EUR 1y @ 19/05/2025 178.24

Final Position_Forward Interest Rate Swap EUR 2y @ 19/05/2025 89.86

Final Position_Forward Interest Rate Swap EUR 5y @ 19/05/2025 37.02

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

Final Position_Forward Interest Rate Swap GBP 1yOIS @ 15/05/2025 77.99

Final Position_Forward Interest Rate Swap GBP 2yOIS @ 15/05/2025 39.55

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 91.22

Final Position_Forward Interest Rate Swap USD 5yOIS @ 19/05/2025 38.29

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


