Nomura Interest Rate Volatility Risk Premium USD Select Index
Index Date

Instrument

Final Position_Forward Interest Rate Swap USD 10y @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 05/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 06/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 08/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 08/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 09/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 12/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 13/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 14/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 14/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 16/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 19/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 20/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 21/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 27/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 28/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 29/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 29/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 30/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 02/06/2025
Final Position_Forward Interest Rate Swap USD 30y @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 10y @ 03/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 07/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 08/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 09/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 09/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 10/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 11/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 14/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 15/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 16/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 17/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 18/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 21/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 24/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 25/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 28/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 29/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 30/07/2025
Final Position_Forward Interest Rate Swap USD 10y @ 31/07/2025
Final Position_Forward Interest Rate Swap USD 30y @ 02/05/2025
Final Position_Forward Interest Rate Swap USD 30y @ 02/05/2025
Final Position_Swaption Straddle USD 1m10y odd @ 02/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 05/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 06/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 08/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 08/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 09/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 12/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 13/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 14/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 14/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 16/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 19/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 20/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 21/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 27/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 28/05/2025
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Final Position_Swaption Straddle USD 1m10y even @ 29/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 29/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 30/05/2025
Final Position_Swaption Straddle USD 1m10y even @ 02/06/2025
Final Position_Swaption Straddle USD 1m30y odd @ 02/05/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 03/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 07/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 08/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 09/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 09/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 10/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 11/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 14/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 15/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 16/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 17/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 18/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 21/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 24/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 25/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 28/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 29/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 30/07/2025
Final Position_Swaption Straddle USD 3m10y 4 @ 31/07/2025
Final Position_Swaption Straddle USD 3m30y 1 @ 02/05/2025
Final Position_Swaption Straddle USD 3m30y 1 @ 02/05/2025
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