Nomura Multi Asset Carry without Credit Index in USD NMX2CWCU Index
Index Date 29/04/2025

Instrument Exposure (%)
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
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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
Final Position_Forward Interest Rate Swap JPY 5y @ 04/06/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 03/06/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 02/06/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 30/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 29/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 28/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 27/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 23/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 22/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 21/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 20/05/2025

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

Final Position_Forward Interest Rate Swap JPY 5y @ 16/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 15/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 14/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 13/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 12/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 09/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 08/05/2025

Final Position_Forward Interest Rate Swap JPY 5y @ 02/05/2025

Final Position_Forward Interest Rate Swap JPY 10y @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 28/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 10y @ 02/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 28/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 23/05/2025
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Final Position_Forward Interest Rate Swap JPY 20y @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 20y @ 02/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 04/06/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 03/06/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 02/06/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 30/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 29/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 28/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 27/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 23/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 22/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 21/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 20/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 19/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 16/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 15/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 14/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 13/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 12/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 09/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 08/05/2025
Final Position_Forward Interest Rate Swap JPY 30y @ 02/05/2025
Final Position_ AUD Forward @ 01/05/2025

Final Position_CAD Forward @ 30/04/2025

Final Position_ CHF Forward @ 02/05/2025

Final Position_EUR Forward @ 02/05/2025

Final Position_GBP Forward @ 01/05/2025

Final Position_JPY Forward @ 01/05/2025

Final Position_NOK Forward @ 02/05/2025

Final Position_NZD Forward @ 01/05/2025

Final Position_SEK Forward @ 02/05/2025

Final Position_MXN Forward @ 15/05/2025

Final Position_BRL Forward @ 15/05/2025

Final Position_CLP Forward @ 15/05/2025

Final Position_PLN Forward @ 15/05/2025

Final Position_HUF Forward @ 15/05/2025

Final Position_CZK Forward @ 15/05/2025

Final Position_ZAR Forward @ 15/05/2025

Final Position_IDR Forward @ 15/05/2025

Final Position_KRW Forward @ 15/05/2025

Final Position_ILS Forward @ 15/05/2025

Final Position_TRY Forward @ 15/05/2025

Final Position_SGD Forward @ 15/05/2025

Final Position_TWD Forward @ 15/05/2025

Final Position_MYR Forward @ 15/05/2025

Final Position_RUB Forward @ 15/05/2025

Final Position_INR Forward @ 15/05/2025

Final Position_PHP Forward @ 15/05/2025

Final Position_SOYBEAN OIL FUTR Jul25

Final Position_WTI CRUDE FUTURE Jul25

Final Position_BRENT CRUDE FUTR Jul25

Final Position_CORN FUTURE Jul25
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16.97
-2.72
-37.41
-5.49
22.14
-35.78
20.09
10.97
-9.7
15.16
27.26
-3.76
0.5
2.53
-7.54
6.54
1.92
-13
-8.27

-11.57
-16.06

9.03
-2.73
-13.1

-18.44
-21.48
-18.8



Final Position_COTTON NO.2 FUTR Jul25
Final Position_GOLD 100 OZ FUTR Jun25
Final Position_COPPER FUTURE Jul25
Final Position_NY Harb ULSD Fut Jul25
Final Position_COFFEE 'C' FUTURE Jul25
Final Position_KC HRW WHEAT FUT Jul25
Final Position_LME PRI ALUM FUTR Jul25
Final Position_LIVE CATTLE FUTR Jun25
Final Position_LEAN HOGS FUTURE Jun25
Final Position_LME LEAD FUTURE Jul25
Final Position_LME NICKEL FUTURE Jul25
Final Position_LME ZINC FUTURE Jul25
Final Position_NATURAL GAS FUTR Jul25
Final Position_Low Su Gasoil G Jul25

Final Position_SUGAR #11 (WORLD) Jul25
Final Position_SILVER FUTURE  Jul25
Final Position_SOYBEAN MEAL FUTR Jul25
Final Position_SOYBEAN FUTURE  Jul25
Final Position_ WHEAT FUTURE(CBT) Jul25
Final Position_GASOLINE RBOB FUT Jul25
Final Position_WTI CRUDE FUTURE Sep25
Final Position_BRENT CRUDE FUTR Jul25
Final Position_NY Harb ULSD Fut Jun25
Final Position_GASOLINE RBOB FUT Sep25
Final Position_Low Su Gasoil G Jun25
Final Position_NATURAL GAS FUTR Sep25
Final Position_GOLD 100 OZ FUTR Dec25
Final Position_SILVER FUTURE  Sep25
Final Position_LME COPPER FUTURE Dec25
Final Position_LME PRI ALUM FUTR Jun25
Final Position_LME ZINC FUTURE Jul25
Final Position_LME NICKEL FUTURE Sep25
Final Position_LME LEAD FUTURE Jun25
Final Position_CORN FUTURE Sep25
Final Position_ SOYBEAN FUTURE Nov25
Final Position_ WHEAT FUTURE(CBT) Jul25
Final Position_SUGAR #11 (WORLD) Jul25
Final Position_COFFEE 'C' FUTURE Sep25
Final Position_ COTTON NO.2 FUTR Dec25
Final Position_LIVE CATTLE FUTR Aug25
Final Position_LEAN HOGS FUTURE Oct25
Final Position_SOYBEAN OIL FUTR Dec25
Final Position_ SOYBEAN MEAL FUTR Dec25
Final Position_KC HRW WHEAT FUT Jul25

-5.08
-58.17
-20.32
-6.24
-12.21
-5.73
-13.37
-12.57
-7.09
-3.07
-7.98
-6.86
-30.66
-8.02
-8.79
-16
-11.29
-20.5
-8.91
-7
18.54
21.34
6.37
7.02
8.11
28.71
57.89
15.75
19.92
13.2
6.8
7.9
3.03
18.09
19.69
8.63
8.81
12.11
4.96
12.44
6.86
12.92
10.84
5.57



