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% | |EURO01M Index -0.364%| |3M -0.31%| |EURO012M Index -0.12%
EUSWE1Z CMPN Curncy -0.35% | |[EUSWBV1 Curncy | -0.364%| |ERF9 -0.30%| |EUSA1F Curncy -0.21%
EUSWE2Z CMPN Curncy -0.35% | |[EUSWCV1 Curncy | -0.362%| |ERG9 -0.30%| |EUSA2 Curncy -0.18%
EUSWEA CMPN Curncy -0.35% | |[EUSWDV1 Curncy | -0.361%| |ERH9 -0.30%| |EUSA3 Curncy -0.07%
EUSWEB CMPN  Curncy -0.36% | |[EUSWEV1 Curncy | -0.360%| |ERJ9 -0.30%| |EUSA4 Curncy 0.06%
EUSWEC CMPN  Curncy -0.35% | |[EUSWFV1 Curncy | -0.355%| [ERK9 -0.30%| |EUSA5 Curncy 0.20%
EUSWED CMPN Curncy -0.36% | |[EUSWGV1 Curncy | -0.357%| |ERM9 -0.30%| |EUSA6 Curncy 0.34%
EUSWEE CMPN Curncy -0.35% | |[EUSWHV1 Curncy | -0.356%| |ERU9 -0.28%| |EUSA7 Curncy 0.47%
EUSWEF CMPN  Curncy -0.36% | |EUSWIV1 Curncy -0.355%| |ERZ9 -0.25%| |EUSA8 Curncy 0.59%
EUSWEG CMPN Curncy -0.36% | |EUSWIV1 Curncy -0.352%/| |ERHO -0.22%| |EUSA9 Curncy 0.71%
EUSWEH CMPN  Curncy -0.36% | |[EUSWKV1 Curncy | -0.352%| |ERMO -0.17%| |EUSA10 Curncy 0.81%
EUSWEI CMPN  Curncy -0.36% | |[EUSW1V1 Curncy | -0.355%| |ERUO -0.11%| |EUSA12 Curncy 0.99%
EUSWEJ CMPN  Curncy -0.36% | |EUSW1CV1 Curncy | -0.343%| |ERZO -0.05%| |EUSA15 Curncy 1.17%
EUSWEK CMPN Curncy -0.35% | |EUSW1FV1 Curncy | -0.333%]| (3Y -0.13%| |EUSA20 Curncy 1.33%
EUSWE1 CMPN Curncy -0.34% | |EUSW1IV1 Curncy | -0.318%| |4Y 0.00%| [EUSA25 Curncy 1.37%
EUSWE1F CMPN Curncy -0.34% | |[EUSW2V1 Curncy | -0.304%| |5Y 0.14%| |EUSA30 Curncy 1.38%
EUSWE2 CMPN Curncy -0.30% | |[EUSW3V1 Curncy | -0.200%| |6Y 0.28%

EUSWE2F CMPN Curncy -0.26% | |[EUSW4V1 Curncy | -0.078%| |7Y 0.42%

EUSWE3 CMPN  Curncy -0.21% | |[EUSW5V1 Curncy 0.059%| (8Y 0.54%

EUSWE4 CMPN  Curncy -0.09% | |EUSW6V1 Curncy 0.197%]| (9Y 0.66%

EUSWES CMPN  Curncy 0.05% | |EUSW7V1 Curncy 0.330%]| [10Y 0.76%

EUSWE6 CMPN Curncy 0.18% | |EUSW8V1 Curncy 0.457%]| [11Y 0.86%

EUSWE7 CMPN Curncy 0.31% | |EUSW9V1 Curncy 0.568%]| [12Y 0.94%

EUSWES8 CMPN  Curncy 0.44% | |EUSW10V1 Curncy 0.673%]| [15Y 1.13%

EUSWE9 CMPN  Curncy 0.55% | |EUSW12V1 Curncy 0.846%]| [20Y 1.29%

EUSWE10 CMPN Curncy 0.65% | |EUSW15V1 Curncy 1.038%| |25Y 1.34%

EUSWE11 CMPN Curncy 0.74% | |EUSW20V1 Curncy 1.227%| |30Y 1.35%

EUSWE12 CMPN Curncy 0.82% | |EUSW25V1 Curncy 1.258%| |35Y 1.36%

EUSWE15 CMPN Curncy 1.01% | |[EUSW30V1 Curncy 1.274%]| |40Y 1.35%

EUSWE20 CMPN Curncy 1.18% 50Y 1.34%

EUSWE25 CMPN Curncy 1.24%

EUSWE30 CMPN Curncy 1.25%

EUSWE35 CMPN Curncy 1.26%

EUSWE40 CMPN Curncy 1.26%

EUSWES0 CMPN Curncy 1.25%




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 1.1464 iD 3.9500 0.0825 0.0275 0.1450 0.1175 0.2200 0.4150 0.2675 0.7250
TN 1.1466 1w 6.3425 0.0850 0.0500 0.1425 0.1325 0.1950 0.2525 0.2175 0.3350
SN 1.1468 2W 6.6475 0.0625 0.0450 0.1050 0.1250 0.1450 0.2375 0.1700 0.3125
1w 1.1474 3w 6.7275 0.0050 0.0500 0.0050 0.1375 0.0050 0.2625 0.0100 0.3500
1M 1.1497 iM 7.2175 0.0225 0.0450 0.0375 0.1225 0.0500 0.2350 0.0525 0.3100
2M 1.1524 2M 7.1850 -0.0700 0.0500 -0.1250 0.1350 -0.1925 0.2625 -0.2300 0.3500
3M 1.1556 3M 7.2900 -0.1600 0.0550 -0.2750 0.1550 -0.4125 0.3325 -0.4950 0.4600
aM 1.1585 4M 7.3975 -0.2200 0.0600 -0.3850 0.1775 -0.5725 0.3825 -0.6850 0.5375
5M 1.1615 6M 7.4875 -0.3200 0.0725 -0.5525 0.2225 -0.8200 0.5000 -0.9750 0.7125
6M 1.1647 9M 7.6025 -0.3775 0.0875 -0.6525 0.2625 -0.9650 0.5875 -1.1450 0.8350
oM 1.1738 1Y 7.6850 -0.4125 0.0950 -0.7225 0.2900 -1.0900 0.6600 -1.3075 0.9450
12M 1.1832 18M 7.9500 -0.4000 0.1000 -0.7050 0.3050 -1.0675 0.6925 -1.2825 0.9950
15M 1.1923 2Y 8.0975 -0.4000 0.1025 -0.7050 0.3225 -1.0700 0.7450 -1.2825 1.0775
18M 1.2009 3Y 8.4675 -0.3825 0.1050 -0.6725 0.3350 -1.0150 0.7875 -1.2175 1.1500
2Y 1.2179 4Y 8.7975 -0.3000 0.1050 -0.5400 0.3350 -0.8600 0.8025 -1.0700 1.1800
3y 1.2490 5Y 8.9700 -0.2975 0.1050 -0.5275 0.3350 -0.8000 0.8025 -0.9675 1.1825
a4y 1.2772 7Y 9.1350 -0.2150 0.1125 -0.3800 0.3400 -0.5500 0.7500 -0.6500 1.0700
5Y 1.3024 10Y 9.4200 -0.1400 0.1100 -0.2750 0.3350 -0.5000 0.7450 -0.6750 1.0700
6Y 1.3266
Y 1.3489
8Y 1.3701
QY 1.3902
10Y 1.4088




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 25.7232 1D 3.2150 0.2700 0.3600 0.4800 1.1550 0.6675 2.3225 0.8500 3.0050
CZKTN 25.7228 1w 3.2375 0.2675 0.0425 0.4800 0.1325 0.7300 0.2825 0.8550 0.3900
CZKSN 25.7258 2W 3.4400 0.3250 0.0450 0.5775 0.1325 0.8700 0.2850 1.0150 0.3950
CZK1W 25.7335 3W 3.5500 0.4250 0.0600 0.7350 0.1675 1.0625 0.3475 1.2125 0.4925
CZK1M 25.7688 M 3.6800 0.5650 0.0800 0.9300 0.2200 1.2350 0.4600 1.3600 0.6600
CZK2M 25.8160 2M 3.7800 0.4600 0.0950 0.8150 0.2700 1.2025 0.5725 1.4300 0.8000
CZK3M 25.8524 3M 3.9200 0.4700 0.1125 0.8375 0.3225 1.2450 0.6825 1.5000 0.9500
CZK4M 25.8923 aM 4.0525 0.4700 0.1175 0.8350 0.3375 1.2525 0.7100 1.5175 0.9800
CZK5M 25.9332 6M 4.1500 0.4850 0.1300 0.8750 0.3700 1.3100 0.7800 1.5900 1.0850
CZK6M 25.9783 9M 4.3125 0.4925 0.1450 0.8900 0.4200 1.3375 0.8825 1.6250 1.2200
CZK9M 26.1038 1Y 4.4125 0.4925 0.1625 0.9025 0.4725 1.3525 0.9925 1.6500 1.3750
CZK12M 26.2124 18M 4.4750 0.4775 0.1625 0.9150 0.4975 1.4450 1.1225 1.7700 1.6225
CZK15M 26.3138 2Y 4.5075 0.4975 0.1750 0.9650 0.5450 1.5450 1.3350 1.9000 2.1200
CZK18M 26.4024 3Y 4.5500 0.5100 0.2000 1.0025 0.5975 1.5925 1.3250 2.0000 1.8900
CzZK2Y 26.5654 4Y 4.6050 0.5300 0.2025 1.0500 0.6000 1.6775 1.3275 2.1000 1.8950
CZK3Y 5Y 4.6550 0.5450 0.2175 1.1000 0.6500 1.7675 1.4425 2.2000 2.0500
CzKay Y 4.7550 0.5400 0.2175 1.1000 0.6500 1.7725 1.4375 2.2000 2.0450
CZK5Y 10Y 4.9100 0.5300 0.2175 1.1000 0.6500 1.7825 1.4325 2.2000 2.0350

6Y 27.1805

Y 27.2373

8Y 27.2937

9y 27.3500

10Y 27.4067




USDBRL Forwards

Tenor | Value ATM 35D RR 35DBF 25DRR 25D BF 15D RR 15D BF 10D RR 10D BF
ON 3.8812 1D 11.6000 0.6700 0.2000 1.1650 0.5450 1.6650 1.2950 1.8850 1.9400
N 3.8812 1w 13.7700 0.7100 0.0800 1.2200 0.2875 1.8100 0.7700 2.1600 1.1850
SN 3.8808 2W 14.3475 0.7900 0.0900 1.3600 0.2925 2.0050 0.7425 2.3750 1.1050
1w 3.8783 3w 142525 0.8950 0.1225 1.5825 0.3550 2.4250 0.7750 2.9350 1.0875
M 3.8882 M 147650 0.8800 0.1075 1.5550 0.3150 2.3850 0.7300 2.9050 1.0500
2M 3.8989 2M 147675 11100 0.1275 1.9550 0.3575 2.9800 0.7950 3.6000 1.1300
3M 3.9071 3M 145625 1.2850 0.1575 2.3000 0.4350 3.5250 0.9550 4.2650 1.3500
am 3.9167 aM 145200 1.3725 0.1725 2.4750 0.4725 3.8225 1.0300 4.6425 1.4450
SM 3.9265 6M 144250 15250 0.2000 2.7950 0.5450 4.3800 1.2075 5.3450 1.7050
6M 3.9361 oM 143925 15700 0.2300 2.9650 0.6175 47125 1.3250 57775 1.8450
oM 3.9667 1Y 143400 1.7600 0.2825 3.2300 0.7250 5.1100 1.5350 6.2550 2.1350
12M 3.9948 18M 145725 1.8000 0.3200 3.3500 0.8025 5.3175 1.6650 6.5000 2.2900
1M 4.0375 2Y 147100 18750 0.3525 3.5250 0.8875 5.6200 1.8575 6.8625 2.5625
18M 4.0801 3Y 154925 19750 0.4350 3.8725 1.0725 6.3225 2.1525 7.7425 2.8950
2y 4.1669 a4y 16.2425 2.0150 0.4850 4.0575 1.1875 6.6725 2.3375 8.1550 3.0900
3Y 4.4082 5Y 16.8125 2.0500 0.5425 4.3000 1.3100 7.1300 2.4675 8.6975 3.1875
4Y 4.6724 1At 19.7850 2.1150 0.6450 4.9125 1.6325 8.1625 3.0175 9.8250 3.8200
5Y 4.9600 10Y 20.3750 1.6475 0.6175 4.9850 2.0500 8.5525 3.9075 9.9675 4.8600
6Y 5.2931
1A 5.6271
8Y 5.9847
QY 6.3423
10Y 6.7018




USDMXN Forwards

Tenor Value ATM 35DRR 35DBF 25DRR 25DBF 15DRR 15D BF 10D RR 10D BF
ON 19.6430 || 1D | 9.3725 0.3400 0.0375 0.5800 0.1675 0.8700 0.5600 1.0325 0.9400
TN 19.6478 || 1w | 12.2225 0.4375 0.0725 0.7550 0.2325 1.1150 0.5450 1.3275 0.7900
SN 19.6527 || 2w | 12.7500 0.7000 0.0975 1.2125 0.3075 1.8050 0.7525 2.1525 1.1100
1w 19.6671 || 3w | 13.0300 0.8600 0.1525 1.5225 0.4100 2.2775 0.8075 2.7100 1.0850
M 19.7499 || 1m | 13.7225 1.0325 0.1275 1.8275 0.3600 2.8125 0.7950 3.4150 1.1225
2M 19.8329 || 2m | 13.8250 1.2450 0.1625 2.2300 0.4425 3.4575 0.9400 4.2025 1.3025
3M 19.9325 || 3m | 13.8825 1.3800 0.1900 2.5000 0.5150 3.9025 1.0875 4.7550 1.4950
aMm 20.0359 || am | 13.9775 14375 0.2100 2.6275 0.5600 4.1150 1.1600 5.0150 1.5800
SM 20.1427 || 6m | 14.0650 1.5550 0.2425 2.8900 0.6450 4.5700 1.3175 5.5825 1.7850
&M 20.2462 || oM | 14,1525 1.5825 0.2825 3.0350 0.7325 4.8750 1.4100 5.9650 1.8500
M 20.5594 || 1y | 14.2225 1.7200 0.3050 3.2050 0.7625 5.1125 1.5150 6.2625 2.0300
12Mm 20.8673 | |18M| 14.4600 1.8000 0.3400 3.3875 0.8350 5.4000 1.6225 6.5900 2.1500
15M 21.1845 || 2y | 145775 1.8850 0.3750 3.5925 0.9075 5.7525 1.7575 7.0200 2.3200
18M 21.5018 || 3y | 14.9275 19275 0.3975 3.7125 0.9475 5.9825 1.8775 7.3125 2.5075
2Y 22.1832 || 4y | 15.3800 1.9550 0.4325 3.8425 1.0250 6.2275 1.9975 7.6075 2.6450
3y 23.5603 || 5Y | 15.8750 1.9750 0.4700 3.9725 1.0925 6.4800 2.0900 7.9200 2.7400
4y 25.1015
SY 26.6482
6Y 28.1956
7Y 29.7451
8Y 31.2819
9Y 32.8187
10y 34.3639




Currency pair Fixing BCE
EURUSD 1.1450
EURCZK 25.724
USDMXN 19.644
USDBRL 3.881




