
 

 

ANNOUNCEMENT 

Classification: Internal  

 

Date 23rd April 2026 

Parameta Solutions Breakeven Inflation Swap 
Indices (BISI) 
 

 

On April 30, 2026, Parameta Solutions will change the pricing time for the following index families.  

 

BISI Family Pricing time before  

30th April 2026 

Pricing time from  

30th April 2026 

Euro HICP ex-tobacco (Euro HICPx) 5PM UK Time 4.15PM UK Time 

French CPI ex-tobacco (FRCPIx) 5PM UK Time 4.15PM UK Time 

UK RPI (UKRPI) 5PM UK Time 4.15PM UK Time 

 

For the avoidance of doubt, the change comes into effect on 30th April 2026, index values published for dates 

prior to this are unaffected. 

 

The Parameta Solutions Breakeven Inflation Swap indices (‘BISI’) aim to provide market participants with a family 

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

linked to the EMU HICP ex-tobacco (‘Euro HICPx’), French CPI ex-tobacco (‘FRCPIx’) and UK RPI (‘UKRPI’) inflation 

indices. 

 

For further information regarding the indices including licensing and distribution, please contact 

findoutmore@parametasolutions.com. 
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©2026 ICAP Information Services Limited.  All rights reserved.  Parameta Solutions is a registered trademark of ICAP Information Services 

Limited. This document and all the information contained in it, including without limitation all text, data, graphs, charges (collectively, the 

“Information”) is the property of ICAP Information Services Limited or its subsidiaries or affiliated companies (collectively “Parameta”), or 

its licensors or information providers.  The Information may not be stored in any database or retrieval system, reproduced, modified, 

reverse-engineered or disseminated in any form or by any means or, without prior written permission from Parameta. 

The Information is provided solely for information purposes only and should not be relied on for any purpose. To the fullest extent 

permitted by law, neither Parameta or nor their respective directors, officers, employees, partners, licensors or information providers will 

be liable for any errors or for any loss from use of, or inability to use, the Information. It is not possible to invest directly in an index.  

Parameta does not make any recommendation to buy, sell or hold any security, financial product or other investment vehicle or trading 

strategy (“Investment Product”) that is based on, linked to, or provides an investment return related to the performance of, an index (an 

“Index-linked Investment”). 

Parameta does not issue, sponsor, endorse, market, offer or express any advice or opinion in relation to any Investment Product.  

Parameta makes no assurance that an Index-linked Investment will accurately track any index or provide positive investment returns.  

Index returns do not represent the results of actual trading of any Investment Product. Parameta does not provide investment advice.  Any 

decision to invest in any Index-linked Investment should not be made in reliance on the Information; prospective investors are strongly 

advised to take specific tax, legal and financial advice. 

The Information is provided on a “as is” basis.  To the fullest extent permitted by law, neither Parameta, nor their respective directors, 

officers, employees, partners, licensors or information providers make any claim, prediction, warranty or representation whatsoever, 

expressly or impliedly, either as to the results to be obtained from the use of any index or the fitness or suitability of any index for any 

particular purpose for which it might be used. In no circumstances may the Information be used for any purpose that would cause it to 

become a benchmark for the purposes of the Regulation (EU) 2016/1011 (Regulation on indices used as benchmarks in financial 

instruments and financial contracts or to measure the performance of investment funds) (the "EU Benchmarks Regulation") and the UK 

version of Regulation (EU) 2016/1011 as onshored via the European Union (Withdrawal) Act 2018 (the “UK Benchmarks Regulation”) 

whether by the Information being referenced in a financial instrument, financial contract or investment fund or otherwise without an 

executed licence in place with Parameta Solutions. ("Prohibited Use"). 

 


