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

Tickers Rate Tickers Rate Tickers Rate Tickers Rate 

EONIA CMPN    Index -0.35% EUR001M Index -0.372% 3M -0.33% EUR012M  Index -0.17% 

EUSWE1Z CMPN  Curncy -0.36% EUSWBV1  Curncy -0.369% ERN7 -0.33% EUSA1F   Curncy -0.22% 

EUSWE2Z CMPN  Curncy -0.36% EUSWCV1  Curncy -0.365% ERQ7 -0.33% EUSA2    Curncy -0.17% 

EUSWEA CMPN   Curncy -0.35% EUSWDV1  Curncy -0.364% ERU7 -0.33% EUSA3    Curncy -0.04% 

EUSWEB CMPN   Curncy -0.36% EUSWEV1  Curncy -0.364% ERV7 -0.32% EUSA4    Curncy 0.10% 

EUSWEC CMPN   Curncy -0.36% EUSWFV1  Curncy -0.361% ERX7 -0.32% EUSA5    Curncy 0.25% 

EUSWED CMPN   Curncy -0.36% EUSWGV1  Curncy -0.361% ERZ7 -0.31% EUSA6    Curncy 0.40% 

EUSWEE CMPN   Curncy -0.36% EUSWHV1  Curncy -0.359% ERH8 -0.29% EUSA7    Curncy 0.54% 

EUSWEF CMPN   Curncy -0.34% EUSWIV1  Curncy -0.356% ERM8 -0.26% EUSA8    Curncy 0.67% 

EUSWEG CMPN   Curncy -0.35% EUSWJV1  Curncy -0.354% ERU8 -0.21% EUSA9    Curncy 0.79% 

EUSWEH CMPN   Curncy -0.35% EUSWKV1  Curncy -0.352% ERZ8 -0.14% EUSA10   Curncy 0.91% 

EUSWEI CMPN   Curncy -0.36% EUSW1V1  Curncy -0.349% ERH9 -0.08% EUSA12   Curncy 1.11% 

EUSWEJ CMPN   Curncy -0.36% EUSW1CV1 Curncy -0.342% ERM9 -0.02% EUSA15   Curncy 1.32% 

EUSWEK CMPN   Curncy -0.35% EUSW1FV1 Curncy -0.328% 3Y -0.12% EUSA20   Curncy 1.50% 

EUSWE1 CMPN   Curncy -0.35% EUSW1IV1 Curncy -0.310% 4Y 0.01% EUSA25   Curncy 1.57% 

EUSWE1F CMPN  Curncy -0.33% EUSW2V1  Curncy -0.283% 5Y 0.15% EUSA30   Curncy 1.60% 

EUSWE2 CMPN   Curncy -0.29% EUSW3V1  Curncy -0.176% 6Y 0.28% 

EUSWE2F CMPN  Curncy -0.24% EUSW4V1  Curncy -0.050% 7Y 0.42% 

EUSWE3 CMPN   Curncy -0.19% EUSW5V1  Curncy 0.081% 8Y 0.56% 

EUSWE4 CMPN   Curncy -0.07% EUSW6V1  Curncy 0.216% 9Y 0.69% 

EUSWE5 CMPN   Curncy 0.06% EUSW7V1  Curncy 0.352% 10Y 0.81% 

EUSWE6 CMPN   Curncy 0.19% EUSW8V1  Curncy 0.488% 11Y 0.91% 

EUSWE7 CMPN   Curncy 0.32% EUSW9V1  Curncy 0.614% 12Y 1.01% 

EUSWE8 CMPN   Curncy 0.46% EUSW10V1 Curncy 0.732% 15Y 1.23% 

EUSWE9 CMPN   Curncy 0.59% EUSW12V1 Curncy 0.934% 20Y 1.43% 

EUSWE10 CMPN  Curncy 0.70% EUSW15V1 Curncy 1.156% 25Y 1.50% 

EUSWE11 CMPN  Curncy 0.81% EUSW20V1 Curncy 1.356% 30Y 1.54% 

EUSWE12 CMPN  Curncy 0.91% EUSW25V1 Curncy 1.440% 35Y 1.56% 

EUSWE15 CMPN  Curncy 1.13% EUSW30V1 Curncy 1.482% 40Y 1.56% 

EUSWE20 CMPN  Curncy 1.33% 50Y 1.53% 

EUSWE25 CMPN  Curncy 1.41% 

EUSWE30 CMPN  Curncy 1.45% 

EUSWE35 CMPN  Curncy 1.47% 

EUSWE40 CMPN  Curncy 1.47% 

EUSWE50 CMPN  Curncy 1.46% 



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 1.1803 1D 4.1200  0.0200  0.0325  0.0350  0.0900  0.0575  0.1925  0.0650  0.2800  

TN 1.1806 1W 6.7600  0.1050  0.0550  0.1800  0.1400  0.2825  0.2825  0.3600  0.3850  

SN 1.1807 2W 6.8075  0.1225  0.0525  0.2100  0.1500  0.3050  0.3200  0.3650  0.4450  

1W 1.1811 3W 6.8150  0.1450  0.0625  0.2350  0.1550  0.3325  0.2950  0.3850  0.3875  

1M 1.1826 1M 7.4975  0.1700  0.0625  0.2875  0.1650  0.4175  0.3325  0.4875  0.4500  

2M 1.1845 2M 7.3275  0.1750  0.0675  0.2950  0.1800  0.4325  0.3675  0.5100  0.5025  

3M 1.1869 3M 7.4350  0.1750  0.0800  0.2950  0.2075  0.4325  0.4200  0.5075  0.5775  

4M 1.1891 4M 7.4300  0.1575  0.0800  0.2675  0.2225  0.3900  0.4625  0.4600  0.6425  

5M 1.1910 6M 7.4350  0.1450  0.0900  0.2500  0.2600  0.3700  0.5500  0.4400  0.7700  

6M 1.1932 9M 7.6300  0.0750  0.0975  0.1200  0.2900  0.1750  0.6400  0.2000  0.9150  

9M 1.1999 1Y 7.6200  0.0475  0.1075  0.0775  0.3300  0.1050  0.7500  0.1374  1.0900  

12M 1.2070 18M 7.9225  0.0125  0.1100  0.0125  0.3250  0.0025  0.7275  -0.0125  1.0450  

15M 1.2143 2Y 8.0750  -0.0150  0.1100  -0.0325  0.3275  -0.0625  0.7350  -0.0875  1.0600  

18M 1.2217 3Y 8.6200  -0.0800  0.1000  -0.1500  0.3050  -0.2500  0.6950  -0.3150  0.9950  

2Y 1.2362 4Y 8.9675  -0.0950  0.0950  -0.1850  0.2950  -0.3150  0.6850  -0.4125  0.9925  

3Y 1.2655 5Y 9.2525  -0.1200  0.0925  -0.2175  0.2925  -0.3300  0.6800  -0.4100  0.9875  

4Y 1.2930 7Y 9.4175  -0.1675  0.1100  -0.2875  0.3325  -0.3950  0.7400  -0.4475  1.0525  

5Y 1.3191 10Y 9.5500  -0.1550  0.1225  -0.3050  0.3475  -0.5275  0.7225  -0.6975  0.9975  

6Y 1.3428                     

7Y 1.3649 

8Y 1.3852 

9Y 1.4037 

10Y 1.4196 



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     25.9894  1D 2.2425  0.0075  0.0350  0.0100  0.1075  0.0175  0.2700  0.0200  0.4200  

CZKTN     25.9808  1W 3.3250  0.2100  0.0325  0.3400  0.1050  0.3975  0.2775  0.2900  0.5400  

CZKSN     25.9810  2W 3.2400  0.2000  0.0325  0.3350  0.1100  0.4875  0.3125  0.6000  0.6500  

CZK1W     25.9817  3W 3.5025  0.2400  0.0600  0.4425  0.1875  0.7150  0.5050  0.8100  0.8850  

CZK1M     25.9837  1M 3.5875  0.3375  0.0850  0.6325  0.2725  0.9750  0.6750  1.0425  1.0575  

CZK2M     25.9815  2M 3.7950  0.3150  0.1025  0.5975  0.3250  0.9450  0.8050  1.0575  1.2350  

CZK3M     25.9373  3M 3.7625  0.3250  0.1175  0.6225  0.3800  0.9675  0.9375  1.0625  1.4275  

CZK4M     25.9358  4M 3.7800  0.3400  0.1225  0.6525  0.3925  1.0250  0.9725  1.1350  1.4825  

CZK5M     25.9357  6M 3.7900  0.3650  0.1325  0.7150  0.4250  1.1400  1.0700  1.2500  1.6550  

CZK6M     25.9561  9M 3.8500  0.3900  0.1575  0.7725  0.5075  1.2075  1.2825  1.3100  1.9750  

CZK9M     25.9729  1Y 3.8900  0.4400  0.1725  0.8525  0.5575  1.2700  1.3900  1.3900  2.1950  

CZK12M     25.9935  18M 3.9075  0.4400  0.1775  0.8450  0.5725  1.2250  1.4500  1.3375  2.3500  

CZK15M     26.0193  2Y 3.9150  0.4600  0.1900  0.8675  0.6125  1.2325  1.5750  1.4000  2.6250  

CZK18M     26.0458  3Y 4.1950  0.4300  0.2050  0.9000  0.6450  1.6050  1.5350  2.2550  2.3300  

CZK2Y     26.0886  4Y 4.3650  0.4800  0.2075  1.0025  0.6475  1.7925  1.5350  2.5050  2.3400  

CZK3Y   5Y 4.7100  0.4950  0.2225  1.0525  0.6975  1.8850  1.6500  2.6350  2.5150  

CZK4Y   7Y 5.2100  0.4445  0.2202  1.0525  0.6975  2.1375  1.7291  2.6300  2.4950  

CZK5Y   10Y 5.4550  0.4750  0.2250  1.0525  0.6975  1.9225  1.6450  2.6300  2.4850  

6Y     26.8577  

7Y     27.0493  

8Y     27.2403  

9Y     27.4324  

10Y     27.6230  



USDBRL Forwards 

Tenor Value   ATM 35D RR 35D BF 25D RR 25D BF 15D RR 15D BF 10D RR 10D BF 

ON    3.1651  1D 7.6700  0.9100  0.0300  1.5650  0.1650  2.3500  0.5500  2.9100  0.8750  

TN    3.1651  1W 11.6550  0.8450  0.0450  1.4450  0.1700  2.1500  0.4400  2.6550  0.6850  

SN    3.1655  2W 11.0950  0.9800  0.0475  1.7000  0.2050  2.5650  0.6250  3.1600  0.9700  

1W    3.1683  3W 11.1575  0.9350  0.0725  1.6325  0.2400  2.5375  0.6000  3.1300  0.8900  

1M    3.1786  1M 10.9200  0.9700  0.0875  1.7400  0.2800  2.8000  0.7150  3.5050  1.0675  

2M    3.1915  2M 11.1400  1.2900  0.0975  2.2375  0.3150  3.4375  0.8100  4.1800  1.2075  

3M    3.2033  3M 11.3175  1.5300  0.1125  2.6600  0.3550  4.0900  0.9300  4.9700  1.4050  

4M    3.2160  4M 11.6625  1.6550  0.1250  2.8875  0.3875  4.4175  0.9750  5.3775  1.4425  

5M    3.2267  6M 11.9650  1.8600  0.1450  3.2625  0.4275  5.0375  1.1175  6.1500  1.6900  

6M    3.2378  9M 12.7950  1.9975  0.1725  3.5375  0.4900  5.4950  1.2450  6.6950  1.8600  

9M    3.2737  1Y 13.2900  2.1050  0.1925  3.7675  0.5225  5.8950  1.3725  7.2350  2.0850  

12M    3.3113  18M 14.1375  2.5200  0.2525  4.3750  0.6100  6.7125  1.4500  8.2050  2.1425  

15M    3.3565  2Y 14.5050  2.7800  0.2900  4.8150  0.6500  7.4900  1.6300  9.2600  2.4700  

18M    3.4008  3Y 15.8800  2.8625  0.2100  5.4175  0.6675  8.3875  1.6450  10.2750  2.5425  

2Y    3.4907  4Y 16.9500  2.7500  -0.0075  6.2700  0.7075  9.6575  1.6850  12.0350  2.6475  

3Y    3.7079  5Y 17.4000  2.5200  -0.2200  6.8375  0.7775  10.7100  1.9450  13.7300  3.2950  

4Y    3.9498  7Y 18.4750  2.4958  0.6307  6.0050  1.7350  10.0906  3.6308  12.0100  4.6050  

5Y    4.1856  10Y 22.1000  2.6350  0.7675  6.0250  1.1400  9.6175  2.4625  12.0450  4.0500  

6Y    4.4398  

7Y    4.6948  

8Y    4.9541  

9Y    5.2148  

10Y    5.4734  



USDMXN Forwards 

Tenor Value   ATM 35D RR 35D BF 25D RR 25D BF 15D RR 15D BF 10D RR 10D BF 

ON  18.2413  1D 6.0450  0.2600  0.0475  0.4600  0.1550  0.6900  0.3750  0.8450  0.5650  

TN  18.2512  1W 9.8925  0.4550  0.0700  0.7925  0.2100  1.1925  0.4625  1.4275  0.6625  

SN  18.2576  2W 9.3425  0.5125  0.0725  0.8900  0.2225  1.3400  0.5550  1.6125  0.8150  

1W  18.2765  3W 9.4850  0.5875  0.0925  1.0375  0.2875  1.5775  0.6525  1.9050  0.9225  

1M  18.3472  1M 9.3800  0.6775  0.1150  1.2000  0.3425  1.8500  0.7875  2.2350  1.1275  

2M  18.4381  2M 9.6900  0.8300  0.1300  1.4850  0.3850  2.3250  0.9050  2.8400  1.3050  

3M  18.5196  3M 9.9225  0.9275  0.1400  1.6650  0.4200  2.6200  0.9900  3.2050  1.4300  

4M  18.6152  4M 10.4025  0.9825  0.1500  1.7675  0.4375  2.7800  1.0150  3.4000  1.4575  

5M  18.6911  6M 10.8975  1.0875  0.1600  1.9675  0.4650  3.1275  1.1150  3.8475  1.6200  

6M  18.7727  9M 12.1125  1.3575  0.1950  2.4950  0.5350  4.0025  1.2025  4.9300  1.6975  

9M  19.0236  1Y 13.1450  2.0900  0.2800  3.9050  0.6800  6.1575  1.3325  7.7150  1.8750  

12M  19.2700  18M 13.4725  2.1650  0.3075  3.9775  0.7025  6.3375  1.3325  7.7625  1.7025  

15M  19.5034  2Y 13.6250  2.2025  0.3175  4.1050  0.7225  6.5850  1.2975  8.0500  1.6475  

18M  19.7317  3Y 13.9475  2.4125  0.3375  4.4525  0.7275  7.0025  1.3975  8.5500  1.8475  

2Y  20.2031  4Y 14.3800  2.2025  0.3100  4.4500  0.8075  7.1425  1.4925  8.7750  1.9900  

3Y  21.0698  5Y 14.8250  2.0000  0.1900  4.5250  0.8200  7.2500  1.5350  8.9600  2.0500  

4Y  21.9717  

5Y  22.8395  

6Y  24.0597  

7Y  25.1178  

8Y  26.1730  

9Y  27.2340  

10Y  28.2864  



Currency pair Fixing BCE 

EURUSD 1.1806 

EURCZK 25.981 

USDMXN 18.267 

USDBRL 3.1650 


