
Indices
Develop new instruments, better track performance, and gain exposure to often inaccessible asset classes 
with our indices solutions — built on rich data from the TP ICAP ecosystem. 

Key Benefits
• Enhance Decision Making:  Turn insight into action

by leveraging our indices for risk premia investing,
asset liability management, or robust OTC derivatives
market benchmarking.

• Forecast for Market Uncertainty:  Make more accurate
predictions of future market behaviour with our model-free
spot and forward implied volatility indices across multiple
markets and asset classes.

• Capitalize on Opaque Markets:  Unlock opportunity in
traditionally opaque and illiquid markets with the clarity and
transparency provided by indices. Create derivative building 
blocks based on independent and observable pricing.

Available Indices
• Breakeven Inflation Swap Index Family:  A  family of 

indices tracking the performance of a monthly rolling 
strategy	investing	in	inflation	swaps	of	different	tenors.

• Interest Rate Swap Volatility Indices:  A forward-looking
implied volatility measure for the major interest rate
swap markets.

• Global LNG Basis Indices:  A powerful suite of indices to 
track	price	differentials	between	the	three	major	markets,
developed in partnership with General Index. 

Coverage

Index Family Currency Tenors/Periods Historic Data

Breakeven Inflation
Swap Index Family

French CPI ex-tobacco Breakeven 
Inflation	Swap	Indices

EUR 1-10Y,	12Y,	15Y,	20Y,	25Y,	30Y 31/12/2014

EMU HICP ex-tobacco Breakeven 
Inflation	Swap	Indices

EUR 1-10Y,	12Y,	15Y,	20Y,	25Y,	30Y,	40Y,	50Y	 31/12/2014

UK	RPI	Breakeven	Inflation 
Swap	Indices

GBP 1-10Y,	12Y,	15Y,	20Y,	25Y,	30Y,	40Y,	50Y,	60Y	 31/12/2014

Interest Rate Swap
Volatility Indices

EUR	Interest	Rate	Swap
Volatility Indices

EUR Swap	Tenors	:	01Y,	02Y,	05Y,	10Y,	20Y,	30Y
Option	Expiry	:	1M,	3M,	6M,	1Y,	2Y,	3Y,	5Y,	10Y

01/03/2011

GBP	Interest	Rate	Swap
Volatility Indices

GBP Swap	Tenors	:	01Y,	02Y,	05Y,	10Y,	20Y,	30Y
Option	Expiry	:	1M,	3M,	6M,	1Y,	2Y,	3Y,	5Y,	10Y

01/04/2010

USD	Interest	Rate	Swap
Volatility Indices

USD Swap	Tenors	:	01Y,	02Y,	05Y,	10Y,	20Y,	30Y
Option	Expiry	:	1M,	3M,	6M,	1Y,	2Y,	3Y,	5Y,	10Y

01/03/2017

Global LNG
Basis Indices

East/West	Indices	JKM/TTF USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

Cross	Pacific	Indices	JKM/HH	 USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

Transatlantic	Indices	TTF/HH	 USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

TTF Gas Index USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

JKM	Gas	Index USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

Henry Hub Gas Index USD Month	2-4,	Quarter	1-4,	Season	1-2,	Year	1 14/09/2021

HH - Henry Hub JKM - Japan/Korea Marker TTF - Title Transfer Facility

Get in touch
For	further	information,	please	visit	us	at:	
www.parametasolutions.com
Sales:	findoutmore@parametasolutions.com
Support:	operations@parametasolutions.com

©	2025	ICAP	Information	Services	Limited	(“IISL”).	This	communication	is	provided	by	ICAP	Information	Services	Limited	or	a	
member of its group (“Parameta”) and all information contained in or attached hereto (the “Information”) is for information	
purposes only and is confidential. Access to the Information by anyone other than the intended recipient is unauthorised	
without Parameta’s prior written approval. The Information may not be not used or disclosed for any purpose without	
Parameta’s prior written approval, including without limitation, storing, copying, distributing, licensing, selling or displaying	
the Information, using the Information in an application or to create derived data of any kind, co-mingling the Information 
with any other data or using the data for any unlawful purpose of for any purpose that would cause it to become a benchmark 
under any law, regulation or guidance. The Information is not, and should not be construed as, a live price, an offer, bid,	
recommendationorsolicitation in relationtoanyfinancial instrumentor investmentor toparticipate inanyparticular trading	
strategyorconstitutingfinancialor investmentadviceorafinancialpromotion.The Informationdoesnotconstituteapublic	
offer under any applicable legislation or an offer to sell or a solicitation of an offer to buy any securities. The Information is	
not to be relied upon for any purpose whatsoever and is provided “as is” without warranty of any kind, either expressly or	
by implication, including without limitation as to completeness, timeliness, accuracy, continuity, merchantability or fitness	
for any particular purpose. All representations and warranties are expressly disclaimed, to the fullest extent possible under 
applicable law. In no circumstances will Parameta be liable for any indirect or direct loss, or consequential loss or damages 
including without limitation, loss of business or profits arising from the use of, any inability to use, or any inaccuracy in the	
Information. Parameta may suspend, withdraw or modify or change the terms of the provision of the Information at any 
time in its sole discretion, without notice. All rights, including without limitation intellectual property rights, in and to the 
Informationare,andshall remain, thepropertyof IISLor its licensors.Useof,accesstoordeliveryofParameta’sproductsand/
or services requires a priorwritten licence fromParameta or its relevant affiliates. The termsof this disclaimer are governed	
by the lawsofEnglandandWales.

Disclaimer

Delivery
Direct Delivery  –  via API, streaming, or FTP channels

Cloud Delivery		–		multiple	solutions	including	AWS	and	Snowflake

Channel Partners  –  Bloomberg




