

	
	

	

	
		
    
        
            




            Share

        
            
                
                                    
                
                                    
                
                    
                
                
                    


                
                
                    
    
        
            
        
    

                

            

        

    


		
			Skip to content		

		
		
		
			
				

					
						
															[image: TraditionData]
													
					


					
						
								Products
	Interest Rate Derivatives
		Asset Swaps
			MTS Tradition European Asset Swaps Service



	Basis Swaps
			CCP Basis Swaps



	Cross Currency Swaps
	Forward Rate Agreements
	Inflation Swaps
	Interest Rate Options
			Caps & Floors
	Swaptions
	Asian Interest Rate Options



	Interest Rate Swaps
			Gottex Brokers
	Trad-X



	Overnight Indexed Swaps (OIS)
			Alternative Reference Rates (ARR)
	USD – Tradition Predictive Overnight Repo (TPOR)






	FX & Money Markets
		Global FX & FX Options Data FREE for 90 days
	Forwards & Spots
	FX Options
			Tradition-ICAP FX Options
	Tradition Enhanced FX Options



	Money Markets
			Deposit Market Data
	Repo Market Data






	Energy & Commodities
		Coal
	Environmental
	Gas
	Oil
	Metals
	Power



	Credit & Fixed Income
		Bonds.com | Global Fixed Income
	US Treasury Bond Data
	Japanese Government Bonds
	MTS Tradition European Asset Swaps Service



	Specialist Products
		Derivium Tradition
	Israel Market Data







			
			[image: ]		

		
		
			News

							Market Data

					

		March 2024: Tradition Sets the Standard, Outperforming Competitors in Q1

							
				By Ian Sams

				8 Apr 2024

			

							
				


			

			

	


		
		
			News

							FX & Money Markets

					

		Navigating the FX Landscape: Understanding Trends & Data Available

							
				By Sal Provenzano

				3 Apr 2024

			

					

			
			


		

	
		
		
			News

							Market Data

					

		Bank of Japan Decision to End Negative Interest Rate Policy Influences OIS Rate

							
				By Saracen Fletcher

				25 Mar 2024

			

					

			
			


		

	
		
		
			News

							Interest Rate Derivatives

					

		Interest Rate Derivatives Updates: March 2024

							
				By Jessica Kalaria

				19 Mar 2024

			

					

			
			


		

	



	LIBOR & ARR
	LIBOR Transition
	Americas – IBOR Transition
		CAD – CORRA
	USD – AMERIBOR
	USD – SOFR
	USD – Tradition Predictive Overnight Repo (TPOR)



	Asia – IBOR Transition
		AUD – AONIA
	HKD – HONIA
	JPY – TONA
	SGD – SORA
	THB – THOR



	Europe – IBOR Transition
		CHF – SARON
	EUR – ESTR
	GBP – SONIA







			
			[image: butterfly]		

		
		
			News

							Product notification

					

		25 new USD SOFR Butterfly Spreads added to package

							
				By Ian Sams

				13 Feb 2023

			

							
				


			

			

	


		
		
			News

							Market Data

					

		March 2024: Tradition Sets the Standard, Outperforming Competitors in Q1

							
				By Ian Sams

				8 Apr 2024

			

					

			
			


		

	
		
		
			News

							FX & Money Markets

					

		Navigating the FX Landscape: Understanding Trends & Data Available

							
				By Sal Provenzano

				3 Apr 2024

			

					

			
			


		

	
		
		
			News

							Market Data

					

		Bank of Japan Decision to End Negative Interest Rate Policy Influences OIS Rate

							
				By Saracen Fletcher

				25 Mar 2024

			

					

			
			


		

	



	About us
	Leadership team
	Careers
	FAQ
	Offices
		Americas
	Asia
	Europe, Middle East & Africa






	News & Events
	Company & Product News
	Product Library
	Upcoming Events
	Market Education
	Market Insights



	Daily SOFR Rates
	Customer Service, Data Distribution & Support
	Customer Service Commitment
	Data Distribution
	Market Data Support



	Contact us


						
					


					
						
							EN

							
								US
							

						


						
													Request details
												
							
								
							
						
					


				

			

		
		
								
								
					Request 
details

				

			

			
				
									

									
                
                        
							"*" indicates required fields

                        

                        First Name* 

Last Name* 

Company* 

Phone* 

Email*
                            
                        

How did you hear about us?Please select
Google
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USD AM SOFR Outrights, Switches, Butterflies, 1Y Gap Butterflies  
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USD Spread Over vs SOFR
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USD MEDIUM TERM SWAPS vs SOFR
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USD SOFR vs FF
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USD SOFR vs 3M LIBOR
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USD SOFR vs 1M LIBOR
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USD SOFR OIS
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USD SOFR OIS FOMC
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GBP SONIA Outrights, Switches, Butterflies
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EUR AB vs 1M EURIBOR Outrights, Switches 
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EUR AB vs 3M EURIBOR Outrights, Switches, Butterflies 
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EUR AB vs 6M EURIBOR Outrights, Switches, Butterflies, 1Y Gap Butterflies 
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Bund, Bobl, Schatz Asset Swap Spreads 
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Gadgets 
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ESTR
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ESTR vs 3M EURIBOR Basis 
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3M EURIBOR vs 6M EURIBOR Single Currency Basis Outrights, Switches, Butterflies 




					

				

					

	







	
		
			
				
										As the key source of our interest rate swap data, Trad-X is Tradition’s multi-asset class electronic trading platform for OTC derivatives. 
				

			

			

				Trad-X was developed in conjunction with the world’s largest market makers, which provide firm, irrefutable and transparent two-way pricing in real-time for a broad range of USD, EUR and GBP denominated interest rate swap and data products.

Receiving up to 10 million incoming orders per day, Trad-X’s market-leading implied pricing engine produces in the region of 1 billion firm, irrefutable orders. With liquidity streamed from 14 global desks, our USD, EUR and GBP rates data is unparalleled in consistency, quality and depth.

The platform offers a flexible execution methodology utilising hybrid, voice and electronic capabilities and the provision of functionality that meets the demands of today’s market with corresponding data points.
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			Key stats
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											major currencies supported										
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			BENEFITS
			Key benefits:
							
											
							
								


								Manage Interest Rate Risk: Interest rate swaps can be used to manage the interest rate risk in a portfolio by allowing market participants to exchange a stream of fixed interest payments for a stream of floating interest payments, or vice versa, which can help to mitigate the impact of rising or falling interest rates on the value of the portfolio.

							

						

											
							
								


								Enhance Yields: You can enhance the yield of a portfolio using interest rate swaps by allowing market participants to take advantage of favourable interest rate differentials between different markets or currencies.

							

						

											
							
								


								Improve Diversification: By using interest rate swaps, investors can diversify their portfolio by adding exposure to different markets or currencies, which can help to reduce overall portfolio risk.

							

						

											
							
								


								Hedge Interest Rate Exposure: Interest rate swaps can be used as a hedging tool to offset the interest rate exposure of a portfolio. For example, a fixed rate borrower can use an interest rate swap to pay floating rate, thus hedging the interest rate risk.

							

						

											
							
								


								Create Synthetic Positions: Create synthetic positions by using interest rate swaps which can be used to replicate the cash flows of an underlying asset without actually owning the asset. This can be useful for investors who want to gain exposure to a specific market or asset class without incurring the costs or risks associated with owning the underlying asset.

							

						

											
							
								


								Enhance Yields on Fixed Rate Assets: Interest rate swaps can be used to enhance the yield on fixed rate assets by swapping the fixed rate for a floating rate, thus taking advantage of favourable interest rate differentials between different markets or currencies.
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				If the market is open, we are open.
			

			Contact us		
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								With over 1 trillion data points across 200+ products and 200k+ instruments going back 15+ years, as well as a global presence with more than 40 offices in over 30 countries, we provide precision market data and analytics to our customers that is used daily for trading and business decisions.							
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15 St Botolph Street

London EC3A 7QX										
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										TraditionData

32 Old Slip, 

New York

NY 10005, USA										
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