Nomura IRVING1 EUR Long Index
Index Date

Instrument

Final Position_3Y10Y EUR Swaption Straddle @ 08/12/2027
Final Position_3Y10Y EUR Swaption Straddle @ 08/03/2028
Final Position_5Y10Y EUR Swaption Straddle @ 06/12/2029
Final Position_20Y10Y EUR Swaption Straddle @ 08/06/2044
Final Position_20Y30Y EUR Swaption Straddle @ 08/06/2044
Final Position_20Y10Y EUR Swaption Straddle @ 07/09/2044
Final Position_20Y30Y EUR Swaption Straddle @ 07/09/2044
Final Position_20Y30Y EUR Swaption Straddle @ 08/03/2045
Final Position_30Y10Y EUR Swaption Straddle @ 09/06/2054
Final Position_30Y20Y EUR Swaption Straddle @ 09/06/2054
Final Position_30Y10Y EUR Swaption Straddle @ 08/09/2054
Final Position_30Y20Y EUR Swaption Straddle @ 08/09/2054
Final Position_30Y10Y EUR Swaption Straddle @ 08/12/2054
Final Position_30Y20Y EUR Swaption Straddle @ 08/12/2054
Final Position_30Y10Y EUR Swaption Straddle @ 09/03/2055
Final Position_30Y20Y EUR Swaption Straddle @ 09/03/2055
Final Position_Fixed Leg @ 08/12/2027

Final Position_Fixed Leg @ 08/03/2028

Final Position_Fixed Leg @ 06/12/2029

Final Position_Fixed Leg @ 08/06/2044

Final Position_Fixed Leg @ 08/06/2044

Final Position_Fixed Leg @ 07/09/2044

Final Position_Fixed Leg @ 07/09/2044

Final Position_Fixed Leg @ 08/03/2045

Final Position_Fixed Leg @ 09/06/2054

Final Position_Fixed Leg @ 09/06/2054

Final Position_Fixed Leg @ 08/09/2054

Final Position_Fixed Leg @ 08/09/2054

Final Position_Fixed Leg @ 08/12/2054

Final Position_Fixed Leg @ 08/12/2054

Final Position_Fixed Leg @ 09/03/2055

Final Position_Fixed Leg @ 09/03/2055

NMVVR1EL Index
29-Apr-25
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