
Data as of 24-Apr-2025

EUR USD GBP

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

3m EURIBOR 2.16% 3.88% 2.16% SOFR 4.28% 5.40% 4.27% SONIA 4.46% 5.20% 4.45%

3yr (vs 3m) 1.88% 3.16% 1.88% 3yr 3.45% 4.72% 3.15% 3yr 3.63% 4.55% 3.56%

5yr (vs 3m) 2.07% 2.97% 1.97% 5yr 3.51% 4.46% 3.05% 5yr 3.69% 4.31% 3.41%

10yr (vs 3m) 2.42% 2.90% 2.07% 10yr 3.74% 4.30% 3.10% 10yr 3.98% 4.33% 3.41%

EUR Indicative Floored Swap Pricing USD Indicative Floored Swap Pricing (SOFR) GBP Indicative Floored Swap Pricing

3Y 5Y 3Y 5Y 3Y 5Y

Strike 0.00% 0.00% Strike 1.00% 1.00% Strike 1.00% 1.00%

Vanilla Swap 1.88% 2.07% Vanilla Swap 3.45% 3.51% Vanilla Swap 3.63% 3.69%

Floor prem. 0.03% 0.04% Floor prem. 0.08% 0.11% Floor prem. 0.06% 0.10%
Floored Swap 1.91% 2.11% Floored Swap 3.53% 3.62% Floored Swap 3.69% 3.79%

*based on 100m bullet notional with quarterly rolls *based on 100m bullet notional with quarterly rolls *based on 100m bullet notional with quarterly rolls

CHF AUD JPY

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

SARON 0.18% 1.46% 0.17% 3m BBSW 3.94% 4.49% 3.94% TONA 0.48% 0.49% 0.08%

3yr 0.06% 1.39% 0.03% 3yr 3.26% 100.00% 3.23% 3yr 0.75% 1.07% 0.49%

5yr 0.25% 1.39% 0.20% 5yr 3.66% 4.50% 3.61% 5yr 0.84% 1.20% 0.59%

10yr 0.59% 1.45% 0.35% 10yr 4.13% 4.72% 3.89% 10yr 1.13% 1.47% 0.86%

EUR/USD Curve GBP/USD Curve GBP/EUR Curve

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

EUR/USD 1.1390 1.1515 1.0245 GBP/USD 1.3343 1.3416 1.2167 GBP/EUR 1.1715 1.2149 1.1515

1m fwd 1.1410 1.1535 1.0259 1m fwd 1.3344 1.3415 1.2164 1m fwd 1.1695 1.2132 1.1495

3m fwd 1.1454 1.1579 1.0288 3m fwd 1.3347 1.3411 1.2161 3m fwd 1.1653 1.2096 1.1454

6m fwd 1.1520 1.1643 1.0338 6m fwd 1.3351 1.3397 1.2159 6m fwd 1.1590 1.2028 1.1393

12m fwd 1.1639 1.1759 1.0448 12m fwd 1.3350 1.3374 1.2156 12m fwd 1.1471 1.1886 1.1276

EUR Spots USD Spots GBP Spots

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

GBP/EUR 1.1715 1.2149 1.1515 GBP/USD 1.3343 1.3416 1.2167 GBP/EUR 1.1715 1.2149 1.1515

EUR/CHF 0.9421 0.9925 0.9224 USD/CHF 0.8272 0.9194 0.8090 GBP/CHF 1.1037 1.1670 1.0665

EUR/JPY 162.4484 175.1129 155.7799 USD/JPY 142.6300 161.6950 140.6150 GBP/JPY 190.3112 207.7410 183.1629

EUR/AUD 1.7767 1.8395 1.6024 AUD/USD 0.6411 0.6914 0.5957 GBP/AUD 2.0814 2.1432 1.8918

EUR/CAD 1.5775 1.5938 1.4565 USD/CAD 1.3851 1.4527 1.3431 GBP/CAD 1.8481 1.8701 1.7076

US (Dow Jones Industrial Average) UK (FTSE 100) Germany (Dax)

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

40,120 45,023 37,452 8,407 8,871 7,679 22,065 23,419 17,339

Gold Oil Copper

24 Apr 12m High 12m Low 24 Apr 12m High 12m Low 24 Apr 12m High 12m Low

3,349 3,425 2,286 70.34 91.10 63.19 4.81 5.22 3.94

All pricing above is based on market standards.
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