Nomura Rates Value Daily 5 Duration target vol
Index Date

Instrument

Final Position_Forward Interest Rate Swap EUR 5y @ 04/06/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 03/06/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 02/06/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 30/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 29/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 27/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 26/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 23/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 22/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 21/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 20/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 19/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 16/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 15/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 14/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 13/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 12/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 09/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 06/05/2025
Final Position_Forward Interest Rate Swap EUR 5y @ 05/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 04/06/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 03/06/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 02/06/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 30/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 29/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 27/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 26/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 23/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 22/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 21/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 20/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 19/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 16/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 15/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 14/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 13/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 12/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 09/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 06/05/2025
Final Position_Forward Interest Rate Swap EUR 10y @ 05/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 04/06/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 03/06/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 02/06/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 30/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 29/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 27/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 26/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 23/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 22/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 21/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 20/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 19/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 16/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 15/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 14/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 13/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 12/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 09/05/2025
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Final Position_Forward Interest Rate Swap EUR 20y @ 06/05/2025
Final Position_Forward Interest Rate Swap EUR 20y @ 05/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 04/06/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 03/06/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 02/06/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 30/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 29/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 27/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 26/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 23/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 22/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 21/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 20/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 19/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 16/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 15/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 14/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 13/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 12/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 09/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 06/05/2025
Final Position_Forward Interest Rate Swap EUR 30y @ 05/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap GBP 5y0OIS @ 23/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap GBP 5y0OIS @ 13/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 07/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap GBP 5yOIS @ 30/04/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 07/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap GBP 10yOIS @ 30/04/2025
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Final Position_Forward Interest Rate Swap GBP 20yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 07/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap GBP 20yOIS @ 30/04/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 07/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap GBP 30yOIS @ 30/04/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 26/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0IS @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 5yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 5y0OIS @ 02/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 03/06/2025
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Final Position_Forward Interest Rate Swap JPY 10yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 26/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 10yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 26/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 20yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 26/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 30yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 5yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap USD 5yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap USD 5yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap USD 5yOIS @ 30/05/2025

[eNeoNeoNeoNoNoNolNoNoNoNoNoNoNolNoNoNolNe)

==
NN
w w

1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.43
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
1.06
-5.48
-5.48
-5.48
-5.48



Final Position_Forward Interest Rate Swap USD 5yOIS @ 29/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 28/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 27/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 23/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 22/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 21/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 20/05/2025

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

Final Position_Forward Interest Rate Swap USD 5yOIS @ 16/05/2025

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

Final Position_Forward Interest Rate Swap USD 5yOIS @ 14/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 13/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 12/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 09/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 06/05/2025

Final Position_Forward Interest Rate Swap USD 5yOIS @ 02/05/2025

Final Position_Forward Interest Rate Swap USD 10yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 06/05/2025
Final Position_Forward Interest Rate Swap USD 10yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 28/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 06/05/2025
Final Position_Forward Interest Rate Swap USD 20yOIS @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 04/06/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 03/06/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 02/06/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 30/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 29/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 28/05/2025
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Final Position_Forward Interest Rate Swap USD 30yOIS @ 27/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 23/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 22/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 21/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 20/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 19/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 16/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 15/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 14/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 13/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 12/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 09/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 06/05/2025
Final Position_Forward Interest Rate Swap USD 30yOIS @ 02/05/2025
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