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FX and interest rates 
Key interest 

rate

USD2 10-Sep 3.75
+3m 4.00
+6m 4.00

+12m 4.25
EUR1 10-Sep 2.50

+3m 2.75
+6m 3.00

+12m 3.00
JPY 10-Sep 1.00

+3m 1.25
+6m 1.25

+12m 1.50
GBP2 10-Sep 3.75

+3m 3.75
+6m 3.75

+12m 3.50
CHF 10-Sep 0.00

+3m 0.00
+6m 0.00

+12m 0.00
DKK1 10-Sep 2.10

+3m 2.35
+6m 2.60

+12m 2.60
SEK 10-Sep 1.75

+3m 2.00
+6m 2.25

+12m 2.25
NOK 10-Sep 4.25

+3m 4.25
+6m 4.25

+12m 4.00

Commodities

10-Sep Q1 Q2 Q3 Q4 Q1 Q2 Q3 Q4

ICE Brent 106 75 67 68 65 75 99 80 80
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1) Due to revisions to ECB forecast, we are in the process in revising our 3M, 2Y and 10Y forecast. 2)GBP swaps are SONIA, USD swaps are 
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