Courbe d'actualisation OIS 1M swap curve 3M swap curve 12M swap curve

Tickers Rate Tickers Rate Tickers Rate Tickers Rate
EONIA CMPN Index -0.36% | |EUROO1M Index -0.373%| [EUROO3M Index -0.33%| |EURO12M Curncy -0.11%
EUSWE1Z CMPN Curncy -0.36% | [EUSWBV1 Curncy -0.371%| [EUFROCF ICPL Curncy -0.31%| |EUFROF1F Curncy -0.04%
EUSWE2Z CMPN Curncy -0.35% | |[EUSWCV1l Curncy -0.369%| |EUFROFI ICPL Curncy -0.29%| |EUFRO012 Curncy 0.05%
EUSWEA CMPN Curncy -0.34% | |EUSWDV1 Curncy -0.368%| |EUFROI1 ICPL Curncy -0.26%| |EUS2V12 Curncy -0.03%
EUSWEB CMPN Curncy -0.34% | |[EUSWEV1 Curncy -0.366%| |EUSW1V3 Curncy -0.30%| |EUS3V12 Curncy 0.07%
EUSWEC CMPN Curncy -0.34% EUSWFV1 Curncy -0.364%| |EUSW2V3 Curncy -0.22%| |EUS4V12 Curncy 0.18%
EUSWED CMPN Curncy -0.35% | [EUSWGV1 Curncy -0.362%| [EUSW3V3 Curncy -0.14%)| |[EUS5V12 Curncy 0.30%
EUSWEE CMPN Curncy -0.35% | [EUSWHV1 Curncy -0.361%| [EUSW4V3 Curncy -0.04%)| |[EUS6V12 Curncy 0.42%
EUSWEF CMPN Curncy -0.35% | [EUSWIV1 Curncy -0.360%| [EUSW5V3 Curncy 0.06%| |EUS7V12 Curncy 0.54%
EUSWEG CMPN Curncy -0.35% | [EUSWIV1 Curncy -0.355%| [EUSW6V3 Curncy 0.18%| |EUS8V12 Curncy 0.66%
EUSWEH CMPN Curncy -0.35% | |[EUSWKV1 Curncy -0.354%| |EUSW7V3 Curncy 0.30%| [EUS9V12 Curncy 0.77%
EUSWEI CMPN Curncy -0.34% | [EUSW1V1 Curncy -0.349%| [EUSW8V3 Curncy 0.43%| |EUS10V12 Curncy 0.88%
EUSWEJ CMPN Curncy -0.34% | |EUSW1CV1 Curncy | -0.334%| |EUSW9V3 Curncy 0.55%| |EUS12V12 Curncy 1.05%
EUSWEK CMPN Curncy -0.34% | [EUSW1FV1 Curncy -0.325%| |EUSW10V3 Curncy 0.66%| |EUS15V12 Curncy 1.23%
EUSWE1 CMPN Curncy -0.33% | [EUSW1IV1 Curncy -0.310%| [EUSW12V3 Curncy 0.86%| |EUS20V12 Curncy 1.38%
EUSWE1F CMPN Curncy -0.31% | [EUSW2V1 Curncy -0.294%| [EUSW15V3 Curncy 1.06%| |[EUS25V12 Curncy 1.43%
EUSWE2 CMPN Curncy -0.28% | [EUSW3V1 Curncy -0.220%| [EUSW20V3 Curncy 1.24%
EUSWE2F CMPN Curncy -0.25% | [EUSW4V1 Curncy -0.139%| [EUSW25V3 Curncy 1.31%
EUSWE3 CMPN Curncy -0.21% | |[EUSW5V1 Curncy -0.044%| |EUSW30V3 Curncy 1.34%
EUSWE4 CMPN Curncy -0.13% | [EUSW6V1 Curncy 0.070%
EUSWE5 CMPN Curncy -0.03% | |EUSW7V1 Curncy 0.193%
EUSWE6 CMPN Curncy 0.08% EUSWS8V1 Curncy 0.316%
EUSWE7 CMPN Curncy 0.20% EUSW9V1 Curncy 0.437%
EUSWE8 CMPN Curncy 0.32% EUSW10V1 Curncy 0.548%
EUSWE9 CMPN Curncy 0.44% EUSW12V1 Curncy 0.740%
EUSWE10 CMPN Curncy 0.55% EUSW15V1 Curncy 0.952%
EUSWE11 CMPN Curncy 0.65% EUSW20V1 Curncy 1.157%
EUSWE12 CMPN Curncy 0.74% EUSW25V1 Curncy 1.217%
EUSWE15 CMPN Curncy 0.96% EUSW30V1 Curncy 1.257%
EUSWE20 CMPN Curncy 1.14%
EUSWE25 CMPN Curncy 1.22%
EUSWE30 CMPN Curncy 1.26%
EUSWE35 CMPN Curncy 1.29%
EUSWE40 CMPN Curncy 1.29%
EUSWE50 CMPN Curncy 1.27%




EURUSD Forwards Surface de volatilité pour options EURUSD
Tenor Value ATM 35D RR 35D BF 25D RR 25D BF 15D RR 15D BF 10D RR 10D BF

ON 1.0650 iD 6.3825 0.0725 0.0400 0.1050 0.1275 0.1400 0.2950 0.1575 0.4325
TN 1.0652 1w 7.2725 -0.1000 0.0450 -0.1725 0.1375 -0.2650 0.3100 -0.3100 0.9073
SN 1.0652 2W 6.9875 -0.1525 0.0575 -0.2625 0.1650 -0.3850 0.3525 -0.4425 0.4900
1w 1.0655 3w 7.1475 -0.0600 0.0675 -0.1075 0.1825 -0.1325 0.3600 -0.1650 0.4950
1M 1.0666 iM 8.3850 -0.6725 0.0875 -1.1325 0.2075 -1.5850 0.4350 -1.8200 0.5975
2M 1.0682 2M 9.4700 -1.2375 0.1050 -2.0475 0.2625 -2.9350 0.5600 -3.4950 0.7975
3M 1.0699 3M 9.0350 -0.7650 0.1150 -1.3100 0.3150 -1.8900 0.6800 -2.1850 0.9350
4M 1.0715 4M 8.8850 -0.6900 0.1100 -1.1775 0.3175 -1.6950 0.6750 -1.9700 0.9350
5M 1.0733 6M 8.7125 -0.6050 0.1075 -1.0425 0.3200 -1.5200 0.7050 -1.7750 0.9975
6M 1.0750 9M 8.6875 -0.6025 0.1125 -1.0375 0.3325 -1.5200 0.7400 -1.7825 1.0550
9M 1.0808 1Y 8.6900 -0.6025 0.1225 -1.0450 0.3600 -1.5475 0.8075 -1.8300 1.1500
12M 1.0864 18M 8.7475 -0.5200 0.1150 -0.9075 0.3525 -1.3525 0.8000 -1.6050 1.1500
15M 1.0924 2Y 8.7750 -0.4800 0.1175 -0.8425 0.3600 -1.2500 0.8375 -1.4850 1.2150
18M 1.0988 3Y 8.9250 -0.2000 0.1125 -0.3500 0.3550 -0.5375 0.8475 -0.6400 1.2550
2Y 1.1118 4Y 9.0250 -0.0900 0.1075 -0.1525 0.3425 -0.2475 0.8225 -0.2950 1.2200
3Y 1.1403 5Y 9.1750 -0.1000 0.1075 -0.1775 0.3325 -0.2750 0.8050 -0.3350 1.1900
a4y 1.1695 7Y 9.3475 -0.0325 0.1000 -0.0700 0.2950 -0.1325 0.6675 -0.1650 0.9600
5Y 1.1974 10Y 9.5650 -0.1900 0.0950 -0.3450 0.2850 -0.5675 0.6425 -0.7250 0.9250
6Y 1.2233

Y 1.2474

8Y 1.2689

QY 1.2892

10Y 1.3077




EURCZK Forwards Surface de volatilité pour options EURCZK

Tenor Value ATM 35D RR 35D BF 25D RR 25D BF 15D RR 15D BF 10D RR 10D BF
CZKON 27.1065 1D 1.2500 -0.0750 0.0350 -0.1500 0.1000 -0.2250 0.2050 -0.2700 0.3050
CZKTN 27.0484 1w 2.6475 -0.0925 0.0575 -0.1700 0.1600 -0.2925 0.3525 -0.3700 1.4652
CZKSN 27.0275 2W 3.5000 -0.0850 0.0350 -0.1500 0.1000 -0.2225 0.2075 -0.2700 0.3000
CZK1W 26.9882 3w 4.3475 -0.0975 0.0900 -0.1850 0.2550 -0.2950 0.5775 -0.3575 0.8475
CZK1M 26.9241 M 4.5950 -0.1100 0.1100 -0.2125 0.3200 -0.2800 0.7000 -0.3175 1.0225
CZK2M 26.8841 2M 5.5200 -0.1200 0.1225 -0.2200 0.3700 -0.3375 0.8550 -0.4175 1.2700
CZK3M 26.8308 3M 5.4200 -0.1700 0.1425 -0.3250 0.4600 -0.4975 1.1600 -0.5950 1.7800
CZK4M 26.8171 4M 5.3475 -0.2100 0.1525 -0.3975 0.4900 -0.6450 1.2425 -0.7875 1.9125
CZK5M 26.8067 6M 5.2750 -0.2600 0.1600 -0.5075 0.5225 -0.7950 1.3300 -0.9450 2.0500
CZK6M 26.8132 oM 5.1100 -0.3075 0.1900 -0.6150 0.6200 -1.0150 1.6000 -1.1750 2.4575
CZK9M 26.7351 1Y 5.1125 -0.3525 0.3000 -0.7175 0.7100 -1.3300 1.7475 -1.6100 2.6200
CZK12M 26.7061 18M 5.1250 -0.3975 0.2225 -0.8200 0.7200 -1.5675 1.8525 -1.8850 2.8050
CZK15M 26.6966 2Y 5.2000 -0.4350 0.2225 -0.9000 0.7500 -1.6425 1.9225 -1.9300 2.9000
CZK18M 26.6940 3Y 5.5000 -0.3350 0.3575 -0.6500 0.8025 -1.4800 1.9425 -1.9500 2.9000
CzZK2Y 26.6930 4Y 5.8000 0.0450 0.2700 0.2000 0.8500 0.3400 2.0050 0.3400 3.0000
CZK3Y - 5Y 6.3000 -0.0350 0.2650 0.0500 0.8500 0.1050 2.0450 0.0850 3.1000
CzZK4Y - Y 6.5000 0.0160 0.2808 0.2000 0.9000 0.3346 2.1591 0.3150 3.2500
CZK5Y - 10Y 6.5000 0.0000 0.2700 0.2000 0.9000 0.3650 2.2150 0.3450 3.3500

6Y 26.3724

7Y 26.2976

8Y 26.2231

QY 26.1479

10Y 26.0738




USDBRL Forwards

Tenor Value ATM 35DRR 35DBF 25DRR 25DBF 15DRR 15DBF 10DRR 10D BF
ON 3.1220 1D 8.1350 -0.6600 0.0450 -1.1350 0.1900 -1.6450 0.5650 -2.0000 0.9550
TN 3.1220 1w 12.5325 -0.6425 0.0475 -1.1125 0.1850 -1.6200 0.4975 -1.9650 0.8175
SN 3.1228 2w 12.1550 -0.8100 0.0575 -1.3950 0.2000 -2.0400 0.5200 -2.4400 0.8000
1w 3.1275 3w 12.5400 -1.0100 0.0975 -1.7375 0.2450 -2.6150 0.5475 -3.0975 0.7475
iM 3.1431 1M 12.4150 -1.0350 0.0850 -1.8125 0.2475 -2.6700 0.5325 -3.2400 0.7750
2M 3.1669 2M 13.2500 -1.2600 0.1000 -2.2050 0.2950 -3.2425 0.6475 -3.9250 0.9500
3M 3.1883 3M 13.3250 -1.3875 0.1225 -2.4350 0.3450 -3.6375 0.7575 -4.4250 1.1050
4aM 3.2079 4M 13.3900 -1.4275 0.1350 -2.5250 0.3775 -3.8175 0.8375 -4.6275 1.2000
5M 3.2288 6M 13.4400 -1.5200 0.1550 -2.7300 0.4400 -4.1925 1.0075 -5.1100 1.4600
6M 3.2477 9M 13.6675 -1.6125 0.1825 -2.9425 0.5025 -4.5575 1.1325 -5.5650 1.6275
oM 3.2999 1Yy 13.8200 -1.7300 0.2050 -3.1750 0.5550 -4.9575 1.2875 -6.0750 1.8650
12M 3.3485 18M 14.4800 -1.9825 0.2450 -3.5350 0.6075 -5.4650 1.3625 -6.6875 1.9750
15M 3.4010 2Y 14.8100 -2.1450 0.1568 -3.8250 0.6350 -5.9875 1.5225 -7.3850 2.2500
18M 3.4530 3Y 16.1650 -2.5050 0.2600 -4.6250 0.6750 -7.1450 1.5900 -8.8100 2.4350
2Y 3.5569 4Y 17.1850 -2.2950 0.0875 -5.1500 0.7300 -8.0100 1.6850 -9.9550 2.6300
3Y 3.7694 5Y 17.7050 -2.0300 -0.1025 -5.6350 0.7950 -8.9275 1.9975 -11.2650 3.2300
a4y 3.9567 7Y 17.6650 -2.0912 1.2939 -6.0450 3.8575 -10.4873 5.7462 -12.0900 6.4650
5Y 4.1680 10Y 23.7400 3.4100 -2.0250 -5.7125 0.9275 -9.7100 2.0725 -12.1975 3.8250
6Y 4.3692
Y 45710
8Y 4.7385
oY 4.9070
10Y 5.0741




Currency pair Fixing BCE

EURUSD 1.069
EURCZK 27.030
USDMXN 18.724
USDBRL 3.162




