
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 -0.368% 3M -0.33% EUR012M  Index -0.19%

EUSWE1Z CMPN  Curncy -0.35% EUSWBV1  Curncy -0.368% ERN7 -0.33% EUSA1F   Curncy -0.22%

EUSWE2Z CMPN  Curncy -0.35% EUSWCV1  Curncy -0.367% ERQ7 -0.33% EUSA2    Curncy -0.15%

EUSWEA CMPN   Curncy -0.34% EUSWDV1  Curncy -0.357% ERU7 -0.32% EUSA3    Curncy 0.01%

EUSWEB CMPN   Curncy -0.34% EUSWEV1  Curncy -0.361% ERV7 -0.32% EUSA4    Curncy 0.17%

EUSWEC CMPN   Curncy -0.35% EUSWFV1  Curncy -0.363% ERX7 -0.32% EUSA5    Curncy 0.31%

EUSWED CMPN   Curncy -0.34% EUSWGV1  Curncy -0.361% ERZ7 -0.31% EUSA6    Curncy 0.44%

EUSWEE CMPN   Curncy -0.34% EUSWHV1  Curncy -0.359% ERH8 -0.28% EUSA7    Curncy 0.56%

EUSWEF CMPN   Curncy -0.34% EUSWIV1  Curncy -0.357% ERM8 -0.24% EUSA8    Curncy 0.67%

EUSWEG CMPN   Curncy -0.34% EUSWJV1  Curncy -0.354% ERU8 -0.17% EUSA9    Curncy 0.78%

EUSWEH CMPN   Curncy -0.34% EUSWKV1  Curncy -0.352% ERZ8 -0.08% EUSA10   Curncy 0.89%

EUSWEI CMPN   Curncy -0.34% EUSW1V1  Curncy -0.354% ERH9 0.01% EUSA12   Curncy 1.05%

EUSWEJ CMPN   Curncy -0.34% EUSW1CV1 Curncy -0.337% ERM9 0.10% EUSA15   Curncy 1.24%

EUSWEK CMPN   Curncy -0.33% EUSW1FV1 Curncy -0.308% 3Y -0.06% EUSA20   Curncy 1.41%

EUSWE1 CMPN   Curncy -0.33% EUSW1IV1 Curncy -0.292% 4Y 0.10% EUSA25   Curncy 1.47%

EUSWE1F CMPN  Curncy -0.30% EUSW2V1  Curncy -0.260% 5Y 0.24% EUSA30   Curncy 1.50%

EUSWE2 CMPN   Curncy -0.25% EUSW3V1  Curncy -0.110% 6Y 0.36%

EUSWE2F CMPN  Curncy -0.18% EUSW4V1  Curncy 0.038% 7Y 0.48%

EUSWE3 CMPN   Curncy -0.11% EUSW5V1  Curncy 0.166% 8Y 0.60%

EUSWE4 CMPN   Curncy 0.02% EUSW6V1  Curncy 0.289% 9Y 0.70%

EUSWE5 CMPN   Curncy 0.15% EUSW7V1  Curncy 0.405% 10Y 0.78%

EUSWE6 CMPN   Curncy 0.26% EUSW8V1  Curncy 0.517% 11Y 0.89%

EUSWE7 CMPN   Curncy 0.38% EUSW9V1  Curncy 0.622% 12Y 0.98%

EUSWE8 CMPN   Curncy 0.49% EUSW10V1 Curncy 0.723% 15Y 1.18%

EUSWE9 CMPN   Curncy 0.59% EUSW12V1 Curncy 0.898% 20Y 1.36%

EUSWE10 CMPN  Curncy 0.69% EUSW15V1 Curncy 1.099% 25Y 1.43%

EUSWE11 CMPN  Curncy 0.78% EUSW20V1 Curncy 1.311% 30Y 1.45%

EUSWE12 CMPN  Curncy 0.87% EUSW25V1 Curncy 1.354% 35Y 1.47%

EUSWE15 CMPN  Curncy 1.06% EUSW30V1 Curncy 1.387% 40Y 1.48%

EUSWE20 CMPN  Curncy 1.25% 50Y 1.46%

EUSWE25 CMPN  Curncy 1.33%

EUSWE30 CMPN  Curncy 1.36%

EUSWE35 CMPN  Curncy 1.39%

EUSWE40 CMPN  Curncy 1.40%

EUSWE50 CMPN  Curncy 1.38%



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 1.1989 1D 2.8950 0.1050 0.0125 0.1650 0.0500 0.2325 0.2475 0.2600 0.5150

TN 1.1992 1W 5.7525 0.1775 0.0525 0.3050 0.1550 0.4400 0.3300 0.5100 0.7540

SN 1.1993 2W 5.9950 0.2000 0.0550 0.3400 0.1575 0.4850 0.3225 0.5575 0.4450

1W 1.1997 3W 5.9350 0.1925 0.0725 0.3350 0.1875 0.4950 0.3450 0.5850 0.4500

1M 1.2015 1M 6.3325 0.2350 0.0625 0.4025 0.1750 0.5750 0.3500 0.6650 0.4750

2M 1.2035 2M 6.3525 0.2150 0.0700 0.3725 0.2000 0.5400 0.4125 0.6275 0.5700

3M 1.2059 3M 7.3100 0.0350 0.0825 0.0575 0.2375 0.0775 0.5000 0.0850 0.6950

4M 1.2082 4M 7.2475 0.0825 0.0875 0.1425 0.2550 0.2025 0.5500 0.2375 0.7700

5M 1.2107 6M 7.2675 0.1550 0.1000 0.2675 0.3000 0.3950 0.6600 0.4600 0.9375

6M 1.2132 9M 7.3550 0.2000 0.1075 0.3425 0.3250 0.5000 0.7375 0.5775 1.0575

9M 1.2210 1Y 7.4500 0.2350 0.1200 0.4000 0.3575 0.5875 0.8150 0.6850 1.1825

12M 1.2295 18M 7.7425 0.1675 0.1125 0.2850 0.3475 0.4125 0.8025 0.4750 1.1600

15M 1.2379 2Y 7.9100 0.1225 0.1125 0.2100 0.3550 0.3075 0.8225 0.3525 1.1975

18M 1.2463 3Y 8.3500 0.0425 0.0893 0.0725 0.3425 0.1125 0.8100 0.1300 1.1875

2Y 1.2636 4Y 8.7700 0.0175 0.1050 0.0075 0.3375 -0.0425 0.8150 -0.1025 1.2050

3Y 1.2942 5Y 9.1700 -0.0675 0.0920 -0.1275 0.3425 -0.1925 0.8250 -0.2400 1.2125

4Y 1.3222 7Y 9.2050 -0.1775 0.1050 -0.3000 0.3325 -0.4100 0.7900 -0.4625 1.1575

5Y 1.3479 10Y 9.4550 -0.1650 0.1100 -0.3200 0.3475 -0.5550 0.8175 -0.7350 1.1975

6Y 1.3723

7Y 1.3956

8Y 1.4177

9Y 1.4373

10Y 1.4555



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 26.0861    1D 2.8375 0.4975 0.2775 0.4000 0.6175 0.2425 0.9225 0.1300 1.0700

CZKTN 25.5515    1W 3.8450 0.2500 0.0500 0.3925 0.1575 0.4675 0.4500 0.5300 1.0700

CZKSN 25.5095    2W 3.7800 0.2850 0.0625 0.4950 0.2000 0.7325 0.5875 0.9000 1.2900

CZK1W 25.5106    3W 3.9250 0.2875 0.0700 0.5250 0.2325 0.8450 0.6650 0.9475 1.3100

CZK1M 25.5133    1M 3.9800 0.3500 0.0900 0.6575 0.2900 1.0500 0.7625 1.1000 1.2800

CZK2M 25.5252    2M 3.8950 0.3250 0.1025 0.6250 0.3400 1.0275 0.9025 1.1350 1.4950

CZK3M 25.5304    3M 4.1550 0.3375 0.1175 0.6500 0.3900 1.0175 1.0125 1.0300 1.6150

CZK4M 25.5420    4M 4.1225 0.3375 0.1250 0.6500 0.4050 1.0225 1.0450 1.0400 1.6625

CZK5M 25.5547    6M 4.1100 0.3550 0.1350 0.6925 0.4425 1.0950 1.1525 1.1000 1.8450

CZK6M 25.5720    9M 4.0950 0.4000 0.1575 0.7775 0.5175 1.1800 1.3400 1.1650 2.1700

CZK9M 25.6267    1Y 4.0850 0.4350 0.1750 0.8350 0.5650 1.1975 1.4625 1.1700 2.4100

CZK12M 25.5905    18M 4.0875 0.4175 0.1800 0.7925 0.5900 1.0775 1.5675 1.0300 2.6700

CZK15M 25.6416    2Y 4.1075 0.4175 0.1950 0.7900 0.6400 1.0425 1.7300 1.0550 3.0300

CZK18M 25.6896    3Y 4.4450 0.4000 0.2025 0.8500 0.6500 1.5275 1.5475 2.1250 2.3300

CZK2Y 25.7869    4Y 4.5475 0.4725 0.2075 1.0000 0.6500 1.8025 1.5500 2.5000 2.3450

CZK3Y 0.0458-      5Y 4.7975 0.4925 0.2225 1.0500 0.7000 1.8875 1.6600 2.6250 2.5200

CZK4Y 0.0458-      7Y 5.2475 0.4430 0.2210 1.0500 0.7000 2.1320 1.7347 2.6250 2.5050

CZK5Y 0.0458-      10Y 5.4575 0.4775 0.2250 1.0500 0.7000 1.9175 1.6500 2.6250 2.4950

6Y 26.5823    

7Y 26.7503    

8Y 26.9188    

9Y 27.0859    

10Y 27.2530    



USDBRL Forwards

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

ON 3.3127 1D 7.1750 -0.3700 0.0750 -0.6650 0.2550 -1.0500 0.7100 -1.1950 1.1300

TN 3.3127 1W 9.9950 -0.5975 0.0775 -1.0225 0.2575 -1.5000 0.6425 -1.7700 0.9600

SN 3.3131 2W 11.2750 -0.8150 0.0875 -1.4100 0.2750 -2.1050 0.6650 -2.5200 0.9650

1W 3.3153 3W 11.1225 -0.8200 0.1275 -1.4475 0.3475 -2.1850 0.7025 -2.6200 0.9450

1M 3.3250 1M 11.9550 -0.9250 0.1175 -1.6450 0.3450 -2.5600 0.7750 -3.1350 1.1000

2M 3.3350 2M 12.2775 -1.0500 0.1325 -1.8525 0.3800 -2.8150 0.8500 -3.3925 1.2025

3M 3.3455 3M 12.6600 -1.1725 0.1525 -2.0875 0.4325 -3.1925 0.9600 -3.8575 1.3550

4M 3.3564 4M 12.9800 -1.2825 0.1700 -2.2950 0.4750 -3.5350 1.0350 -4.2850 1.4500

5M 3.3680 6M 13.4375 -1.4800 0.2025 -2.6975 0.5575 -4.2225 1.2325 -5.1450 1.7325

6M 3.3785 9M 14.2375 -1.6450 0.2400 -3.0575 0.6350 -4.8325 1.3325 -5.9050 1.8250

9M 3.4146 1Y 14.9500 -1.6900 0.2425 -3.3100 0.6500 -5.3650 1.3950 -6.6050 1.9300

12M 3.4473 18M 14.8750 -1.9750 0.3175 -3.6300 0.7650 -5.7225 1.5575 -6.9850 2.1225

15M 3.4975 2Y 14.8175 -2.0450 0.3450 -3.7975 0.8275 -6.0525 1.7275 -7.4175 2.3750

18M 3.5483 3Y 15.1825 -2.3950 0.4525 -4.5500 1.0800 -7.3475 2.2500 -9.0100 3.0775

2Y 3.6509 4Y 15.7450 -2.5450 0.5425 -4.9850 1.2900 -8.1000 2.5975 -9.8700 3.4750

3Y 3.9225 5Y 16.1725 -2.6775 0.6150 -5.4000 1.4800 -8.8425 2.9700 -10.7475 3.9450

4Y 4.2137 7Y 16.8375 -2.6149 0.6703 -6.2000 1.8725 -10.4956 3.8716 -12.4000 4.8425

5Y 4.5122 10Y 17.0775 -2.4350 0.7750 -6.2000 2.2150 -10.5575 4.2825 -12.4000 5.3500

6Y 4.8419 

7Y 5.1725 

8Y 5.5471 

9Y 5.9186 

10Y 6.2901 



USDMXN Forwards

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

ON 19.6368 1D 7.5175   0.6225 0.0700 1.1000 0.1975 1.6750 0.3975 2.0150 0.5325 

TN 19.6502 1W 11.8000 0.8050 0.0800 1.3875 0.2375 2.0650 0.5325 2.4625 0.7525 

SN 19.6627 2W 12.1800 0.9400 0.1200 1.6550 0.3450 2.5000 0.7350 3.0050 1.0200 

1W 19.6850 3W 12.6550 1.0350 0.1325 1.8200 0.3775 2.7650 0.8050 3.3375 1.1250 

1M 19.7799 1M 12.9650 1.1650 0.1525 2.0675 0.4350 3.1775 0.9575 3.8475 1.3475 

2M 19.8764 2M 13.0725 1.2850 0.1750 2.3150 0.4925 3.6275 1.0725 4.4375 1.5025 

3M 19.9772 3M 13.2150 1.4150 0.1950 2.5700 0.5400 4.0525 1.1650 4.9675 1.6150 

4M 20.0848 4M 13.4700 1.4950 0.2100 2.7225 0.5725 4.2825 1.2100 5.2400 1.6700 

5M 20.1995 6M 13.8150 1.6675 0.2425 3.0650 0.6475 4.8700 1.3925 5.9750 1.9300 

6M 20.3035 9M 15.5000 2.1300 0.3225 4.0150 0.7875 6.4500 1.5125 7.9200 1.9825 

9M 20.6486 1Y 15.2300 2.0250 0.3150 3.9875 0.7925 6.5500 1.5225 8.0950 1.9900 

12M 20.9876 18M 15.2950 2.2700 0.3775 4.2600 0.8525 6.7925 1.5600 8.3025 2.0100 

15M 21.2983 2Y 15.3125 2.3225 0.4000 4.3750 0.8850 7.0100 1.6150 8.5900 2.0775 

18M 21.6126 3Y 15.7525 2.2750 0.4325 4.3700 0.9725 7.1525 1.8825 8.8600 2.4925 

2Y 22.2404 4Y 15.6500 2.2900 0.4650 4.4850 1.0275 7.4325 1.9775 9.2575 2.6175 

3Y 23.5203 5Y 15.7350 2.3975 0.5325 4.7725 1.1825 7.7750 2.1650 9.5250 2.7725 

4Y 24.9181 

5Y 26.2314 

6Y 27.7252 

7Y 29.1262 

8Y 30.5309 

9Y 31.9242 

10Y 33.3175 



Currency pair Fixing BCE

EURUSD 1.1993

EURCZK 25.535

USDMXN 19.729

USDBRL 3.313


