
USD Swap Rate Indices

Parameta Solutions Indices

Index Objective and Key Features
•	 The objective of the indices is to provide a transparent
	 daily measure representing the mid-market rate calculated
	 at 11:00 AM EST for standard swap tenors.

•	 Parameta’s Swap Rate indices may be used for valuation,
	 settlement of derivative contracts, benchmark construction,
	 and risk management.

Index Description
The Parameta Solutions USD Swap Rate indices provide market 
participants with daily measures representing the mid-rate of 
interest rate swaps across multiple tenors, calculated at a specific 
daily fixing time using tick-level indicative data sourced from ICAP. 
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Recent History of selected tenors of the USD Swap Rate Indices

Indices Available
Indices are available for the following tenors directly from 
Parameta Solutions. Indices are also available on Bloomberg using 
the tickers below or from page PMET <GO>.

Tenor Index Ticker

1Yr PS USD 01Y SR PSFSD01R

2Yr PS USD 02Y SR PSFSD02R

5Yr PS USD 05Y SR PSFSD05R

10Yr PS USD 10Y SR PSFSD10R

20Yr PS USD 20Y SR PSFSD20R

30Yr PS USD 30Y SR PSFSD30R

Additional Information
•	 The price source for the USD Swap Rate Indices is the ICAP
	 USD Interest Rate Swaps Desk.

•	 A business day for USD Swap Rate Indices means a day on
	 which banks are open in the US and the ICAP USD Interest
	 Rate Swaps Desk publishes prices; the Indices are published
	 at or around 11.15AM New York time.

•	 USD Swap Rate Indices inception date is 01/07/2015.

USD 2Y Swap Rate Source: Parameta SolutionsUSD 5Y Swap Rate USD 10Y Swap Rate
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© 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, recommendation or solicitation in relation to any financial instrument or investment or to participate in any particular trading strategy or constituting financial or investment advice or a financial promotion. The Information does not 
constitute a public 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 Information are, and shall remain, the property of IISL or its licensors. Use of, access to or delivery of Parameta’s products and/or services requires a prior written licence from Parameta or its relevant affiliates. The terms of this 
disclaimer are governed by the laws of England and Wales.
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Get in touch
For further information, please visit us at: 
www.parametasolutions.com
Sales: findoutmore@parametasolutions.com
Support: support@parametasolutions.com
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