
FTSE MTIRS Index Series 

The indices will be set at 100 and calculated real-time. Rebalancing of the index will take place on the 
second Wednesday of every month. In addition to end-of-day index values, a monthly constituent file will be 

available and a 2 year back calculated history of the index. 

 

Index Name Index Code 

MTIRS USD Interest Rate Swaps Index 2 Years MTIRSUSD2 

MTIRS USD Interest Rate Swaps Index 3 Years MTIRSUSD3 

MTIRS USD Interest Rate Swaps Index 4 Years MTIRSUSD4 

MTIRS USD Interest Rate Swaps Index 5 Years MTIRSUSD5 

MTIRS USD Interest Rate Swaps Index 6 Years MTIRSUSD6 

MTIRS USD Interest Rate Swaps Index 7 Years MTIRSUSD7 

MTIRS USD Interest Rate Swaps Index 8 Years MTIRSUSD8 

MTIRS USD Interest Rate Swaps Index 9 Years MTIRSUSD9 

MTIRS USD Interest Rate Swaps Index 10 Years MTIRSUSD10 

MTIRS USD Interest Rate Swaps Index 11 Years MTIRSUSD11 

MTIRS USD Interest Rate Swaps Index 12 Years MTIRSUSD12 

MTIRS USD Interest Rate Swaps Index 13 Years MTIRSUSD13 

MTIRS USD Interest Rate Swaps Index 14 Years MTIRSUSD14 

MTIRS USD Interest Rate Swaps Index 15 Years MTIRSUSD15 

MTIRS USD Interest Rate Swaps Index 16 Years MTIRSUSD16 

MTIRS USD Interest Rate Swaps Index 17 Years MTIRSUSD17 

MTIRS USD Interest Rate Swaps Index 18 Years MTIRSUSD18 

MTIRS USD Interest Rate Swaps Index 19 Years MTIRSUSD19 

MTIRS USD Interest Rate Swaps Index 20 Years MTIRSUSD20 

MTIRS USD Interest Rate Swaps Index 21 Years MTIRSUSD21 

MTIRS USD Interest Rate Swaps Index 22 Years MTIRSUSD22 

MTIRS USD Interest Rate Swaps Index 23 Years MTIRSUSD23 

MTIRS USD Interest Rate Swaps Index 24 Years MTIRSUSD24 

MTIRS USD Interest Rate Swaps Index 25 Years MTIRSUSD25 

MTIRS USD Interest Rate Swaps Index 26 Years MTIRSUSD26 

MTIRS USD Interest Rate Swaps Index 27 Years MTIRSUSD27 

MTIRS USD Interest Rate Swaps Index 28 Years MTIRSUSD28 

MTIRS USD Interest Rate Swaps Index 29 Years MTIRSUSD29 

MTIRS USD Interest Rate Swaps Index 30 Years MTIRSUSD30 

MTIRS USD Interest Rate Swaps Index 2x3 Years             MTIRSUSD2x3 

MTIRS USD Interest Rate Swaps Index 2x5 Years             MTIRSUSD2x5 

MTIRS USD Interest Rate Swaps Index 2x10 Years MTIRSUSD2x10 

MTIRS USD Interest Rate Swaps Index 2x30 Years MTIRSUSD2x30 

MTIRS USD Interest Rate Swaps Index 3x5 Years MTIRSUSD3x5 

MTIRS USD Interest Rate Swaps Index 3x10 Years MTIRSUSD3x10 

MTIRS USD Interest Rate Swaps Index 3x30 Years MTIRSUSD3x30 

MTIRS USD Interest Rate Swaps Index 5x10 Years MTIRSUSD5x10 

MTIRS USD Interest Rate Swaps Index 5x30 Years MTIRSUSD5x30 

MTIRS USD Interest Rate Swaps Index 10x30 Years MTIRSUSD10x30 

MTIRS USD Interest Rate Swaps Index 2x3x5 Years MTIRSUSD2x3x5 

MTIRS USD Interest Rate Swaps Index 2x5x10 Years MTIRSUSD2x5x10 

MTIRS USD Interest Rate Swaps Index 2x10x30 Years MTIRSUSD2x10x30 

MTIRS USD Interest Rate Swaps Index 3x5x10 Years MTIRSUSD3x5x10 

MTIRS USD Interest Rate Swaps Index 3x10x30 Years MTIRSUSD3x10x30 

MTIRS USD Interest Rate Swaps Index 5x10x30 Years MTIRSUSD5x10x30 

 


