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Type Maturity Currency 

G4 currencies IRS RTS   

Basis swaps 28D – 50Y EUR, GBP, USD 

Basis swaps 28D – 30Y JPY 

Fixed-to-float interest rate swaps 28D – 50Y EUR, GBP, USD 

Fixed-to-float interest rate swaps 28D – 30Y JPY 

Forward rate agreements 3D – 3Y EUR, GBP, USD 

Overnight index swaps 7D – 3Y EUR, GBP, USD 

EEA currencies IRS RTS   

Fixed-to-float interest rate swaps 28D – 10Y NOK, PLN 

Fixed-to-float interest rate swaps 28D – 15Y SEK 

Forward rate agreements 3D – 2Y NOK, PLN 

Forward rate agreements 3D – 3Y SEK 

Type Tenor Series 

CDS RTS   

iTraxx Europe Main 5Y 17 onwards 

iTraxx Europe Crossover 5Y 17 onwards 
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