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1    INTEREST RATES (daily data) 1.7   €STR,EONIA, euribor and overnight, 3-months and one-year
interest rates on other international markets

___________________________________________________________________________________________________________________________

BANCO DE ESPAÑA / ESTADÍSTICAS COMPLEMENTARIAS

                          Monthly data are end-of-period values Percentages
                                                                                                                                
                                                                                                                                

                         Euro area                                                                                              
                                                             United Kingdom          United  States               Japan         
                                                                                                                                
                               Euribor (1)                                                                                      

  €STR    EONIA                                                                                                                 
  (Over   (Over                                                                                                                 
  night)   night)     1       1       3       6      12     Over-     3      12     Over-     3      12     Over-     3      12   
           (2)    week    month   month   month   month   night   month   month   night   month   month   night   month   month 
                                                                                                                                
                                                                                

23 Mar   2.884 - 2.898 2.915 3.038 3.341 3.622 4.20 4.45 4.90 4.80 5.09 5.31 -0.15 -0.15 -0.05 
     Apr   2.894 - 2.872 3.052 3.265 3.645 3.880 4.15 4.60 5.15 4.85 5.23 5.36 -0.15 -0.15 -0.05 
     May   3.144 - 3.122 3.211 3.463 3.746 3.939 4.40 4.95 5.65 5.05 5.47 5.58 -0.15 -0.15 -0.05 
     Jun   3.400 - 3.362 3.399 3.577 3.900 4.134 5.06 5.40 6.35 5.06 5.40 5.82 -0.15 -0.15 -0.05 
     Jul   3.392 - 3.455 3.578 3.715 3.929 4.064 4.95 5.44 6.15 5.35 5.49 5.81 -0.15 -0.15 -0.05 
     Aug   3.646 - 3.645 3.637 3.795 3.987 4.102 5.18 5.61 6.15 5.25 5.54 5.90 -0.15 -0.15 -0.05 
     Sep   3.880 - 3.872 3.847 3.952 4.125 4.228 5.25 5.51 5.85 5.24 5.71 5.85 -0.15 -0.15 -0.05 
     Oct   3.882 - 3.887 3.876 3.972 4.092 4.052 5.15 5.40 5.64 5.20 5.60 5.75 -0.15 -0.15 -0.05 
     Nov   3.891 - 3.838 3.868 3.964 4.029 3.926 5.13 5.28 5.49 5.23 5.47 5.50 -0.15 -0.15 -0.05 
     Dec   3.882 - 3.900 3.845 3.909 3.861 3.513 5.06 5.21 5.01 5.24 5.30 5.24 -0.15 -0.15 -0.05 

24 Jan   3.894 - 3.832 3.877 3.905 3.835 3.572 5.15 5.24 5.14 5.24 5.30 5.08 -0.15 -0.15 -0.05 
     Feb   3.887 - 3.879 3.865 3.937 3.908 3.749 5.10 5.26 5.25 5.24 5.31 5.38 -0.15 -0.15 -0.05 

  points as from the first publication date of the €STR, on 2 October 2019, until the discontinuation of EONIA on 3 January 2022.
      (2) The European Money Markets Institute (EMMI) is to modify the current methodology for EONIA. The latter will be calculated as the €STR plus a fixed spread of 8.5 basis
      (1) Further information on euribor rates is available in the official website of ’European Money Markets institute’.
      Monthly data are end-of-period values. Monthly averages are shown in Statistical Bulletin Table 1.15
 Source: BCE and Refinitv.

24 Feb  1  3.905 - 3.843 3.873 3.884 3.832 3.505 5.10 5.21 5.18 5.25 5.31 5.09 -0.15 -0.15 -0.05 
             2  3.906 - 3.877 3.864 3.900 3.837 3.537 5.10 5.24 5.18 5.25 5.38 5.12 -0.15 -0.15 -0.05 
             3  - - - - - - - - - - - 5.33 - - - - 
             4  - - - - - - - - - - - - - - - - 
             5  3.907 - 3.864 3.887 3.922 3.905 3.633 5.18 5.34 5.26 5.25 5.33 5.28 -0.15 -0.15 -0.05 
             6  3.908 - 3.876 3.893 3.932 3.922 3.667 5.10 5.25 5.23 5.25 5.32 5.28 - - - 
             7  3.908 - 3.877 3.874 3.895 3.899 3.656 5.11 5.21 5.23 5.22 5.32 5.32 -0.15 -0.15 -0.05 
             8  3.908 - 3.888 3.873 3.898 3.888 3.640 5.11 5.23 5.23 5.25 5.31 5.15 -0.15 -0.15 -0.05 
             9  3.910 - 3.884 3.835 3.891 3.898 3.658 5.10 5.20 5.27 5.25 5.31 5.24 -0.15 -0.15 -0.05 
           10  - - - - - - - - - - - 5.33 - - - - 
           11  - - - - - - - - - - - - - - - - 
           12  3.909 - 3.876 3.882 3.912 3.908 3.678 5.11 5.20 5.22 5.25 5.31 5.17 -0.15 -0.15 -0.05 
           13  3.909 - 3.875 3.862 3.901 3.882 3.655 5.10 5.25 5.28 5.25 5.31 5.20 -0.15 -0.15 -0.05 
           14  3.911 - 3.875 3.871 3.922 3.903 3.692 5.10 5.23 5.29 5.25 5.33 5.33 -0.15 -0.15 -0.05 
           15  3.911 - 3.852 3.877 3.915 3.925 3.662 5.10 5.23 5.23 5.25 5.48 5.32 -0.15 -0.15 -0.05 
           16  3.909 - 3.882 3.881 3.933 3.895 3.648 5.10 5.33 5.09 5.25 5.31 5.32 -0.15 -0.15 -0.05 
           17  - - - - - - - - - - - 5.31 - - - - 
           18  - - - - - - - - - - - - - - - - 
           19  3.910 - 3.893 3.851 3.932 3.915 3.670 5.10 5.23 5.27 5.24 5.31 5.30 -0.15 -0.15 -0.05 
           20  3.911 - 3.886 3.895 3.943 3.928 3.686 5.10 5.25 5.29 5.22 5.30 5.28 -0.15 -0.15 -0.05 
           21  3.910 - 3.873 3.886 3.946 3.911 3.695 5.10 5.24 5.26 5.22 5.31 5.29 -0.15 -0.15 -0.05 
           22  3.909 - 3.860 3.864 3.945 3.907 3.697 5.10 5.23 5.22 5.22 5.31 5.30 -0.15 -0.15 -0.05 
           23  3.907 - 3.899 3.851 3.933 3.914 3.738 5.10 5.21 5.09 5.22 5.39 5.32 -0.15 -0.15 -0.05 
           24  - - - - - - - - - - - - - - - - 
           25  - - - - - - - - - - - - - - - - 
           26  3.904 - 3.907 3.843 3.952 3.901 3.732 5.10 5.19 5.09 5.22 5.31 5.35 -0.15 -0.15 -0.05 
           27  3.905 - 3.885 3.855 3.952 3.918 3.735 5.10 5.19 5.29 5.22 5.31 5.35 -0.15 -0.15 -0.05 
           28  3.906 - 3.878 3.856 3.942 3.915 3.748 5.10 5.23 5.21 5.23 5.33 5.41 -0.15 -0.15 -0.05 
           29  3.887 - 3.879 3.865 3.937 3.908 3.749 5.10 5.26 5.25 5.24 5.31 5.38 -0.15 -0.15 -0.05 

     Mar  1  3.904 - 3.872 3.817 3.938 3.912 3.744 5.10 5.21 5.31 5.21 5.29 5.36 -0.15 -0.15 -0.05 
             2  - - - - - - - - - - - 5.30 - - - - 
             3  - - - - - - - - - - - - - - - - 
             4  3.903 - 3.866 3.839 3.932 3.915 3.732 5.15 5.21 5.26 5.23 5.30 5.35 -0.15 -0.15 -0.05 
             5  3.911 - 3.881 3.868 3.926 3.921 3.751 5.10 5.23 5.25 5.22 5.38 5.29 -0.15 -0.15 -0.05 
             6  3.905 - 3.861 3.865 3.942 3.902 3.748 5.16 5.20 5.25 5.22 5.30 5.32 -0.15 -0.15 -0.05 
             7  3.908 - 3.870 3.868 3.929 3.912 3.746 5.10 5.27 5.25 5.22 5.30 5.28 -0.15 -0.15 -0.05 
             8  3.907 - 3.880 3.878 3.940 3.902 3.745 5.11 5.20 5.09 5.24 5.48 5.34 -0.15 -0.15 -0.05 
             9  - - - - - - - - - - - 5.30 - - - - 
           10  - - - - - - - - - - - - - - - - 
           11  3.904 - 3.893 3.871 3.928 3.892 3.703 5.10 5.22 5.30 5.25 5.30 5.30 -0.15 -0.15 -0.05 
           12  3.905 - 3.874 3.847 3.929 3.905 3.712 5.10 5.20 5.30 5.21 5.30 5.27 -0.15 -0.15 -0.05 
           13  3.907 - 3.884 3.859 3.940 3.892 3.702 5.10 5.24 5.20 5.21 5.31 5.29 -0.15 -0.15 -0.05 
           14  3.908 - 3.881 3.843 3.928 3.903 3.701 5.10 5.13 5.21 5.21 5.31 5.29 -0.15 -0.15 -0.05 
           15  3.909 - 3.890 3.862 3.928 3.908 3.709 5.12 5.22 5.21 5.21 5.31 5.37 -0.15 -0.15 -0.05 
           16  - - - - - - - - - - - 5.31 - - - - 
           17  - - - - - - - - - - - - - - - - 
           18  3.909 - 3.871 3.855 3.928 3.915 3.750 5.10 5.25 5.09 5.21 5.31 5.40 -0.15 -0.15 -0.05 
           19  3.908 - 3.875 3.862 3.935 3.909 3.756 5.15 5.15 5.26 5.25 5.30 5.31 - - - 
           20  - - - - - - - - - - - - - - - - 


