Fixed Rates for Deliverable MAC Swap and Eris Swap Futures December 2025

MAC SOFR Eris SOFR

Tenor Globex Fixed Rate Globex Fixed Rate
(Yrs) ) (Pct/Yr) ) (Pct/Yr)
Ticker Ticker

Dec 2025
1 - 3.75 YIA Z5 3.75
2 T1S 25 3.50 YIT Z5 3.50
3 -- 3.50 YIC 25 3.50
4 - 3.75 YID Z5 3.75
5 F1S Z5 3.75 YIW Z5 3.75
7 S1SZ5 3.75 YIB Z5 3.75
10 N1S Z5 3.75 YIY Z5 3.75
12 - 3.75 YIl 25 3.75
15 - 3.75 YIL Z5 3.75
20 E1S Z5 3.75 YIO Z5 3.75
30 B1S 75 3.75 YIE Z5 3.75

Mar 2026
1 -- 3.50 YIA H6 3.50
2 T1S H6 3.50 YIT H6 3.50
3 -- 3.50 YIC H6 3.50
4 - 3.50 YID H6 3.50
5 F1S H6 3.50 YIW H6 3.50
7 S1S H6 3.75 YIB H6 3.75
10 N1S H6 4.00 YIY H6 4.00
12 - 4.00 YIl H6 4.00
15 -- 4.00 YIL H6 4.00
20 E1S H6 4.25 YIO H6 4.25
30 B1S H6 4.00 YIE H6 4.00

Jun 2026
1 - 3.00 YIA M6 3.00
2 T1S M6 3.00 YIT M6 3.00
3 - 3.25 YIC M6 3.25
4 - 3.25 YID M6 3.25
5 F1S M6 3.25 YIW M6 3.25
7 S1S M6 3.50 YIB M6 3.50
10 N1S M6 3.75 YIY M6 3.75
12 - 3.75 YIl M6 3.75
15 - 4.00 YIL M6 4.00
20 E1S M6 4.00 YIO M6 4.00

30 B1S M6 4.00 YIE M6 4.00




