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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 
                                                                                                                                
                                                                                

24 Dec   2.905 - 2.924 2.845 2.714 2.568 2.460 4.70 4.82 4.60 4.25 4.31 4.39 -0.15 -0.15 -0.05 

25 Jan   2.912 - 2.801 2.660 2.589 2.590 2.519 4.70 4.55 4.52 4.25 4.31 4.38 -0.15 -0.15 -0.05 
     Feb   2.658 - 2.607 2.463 2.464 2.355 2.394 4.45 4.50 4.43 4.31 4.45 4.29 -0.15 -0.15 -0.05 
     Mar   2.415 - 2.388 2.358 2.336 2.336 2.306 4.50 4.45 4.47 4.20 4.26 4.21 -0.15 -0.15 -0.05 
     Apr   2.156 - 2.157 2.165 2.156 2.129 2.049 4.40 4.27 4.10 4.32 4.33 4.02 -0.15 -0.15 -0.05 
     May   2.161 - 2.204 1.996 1.995 2.069 2.090 4.20 4.41 4.41 4.30 4.32 4.38 0.38 0.29 0.60 
     Jun   1.921 - 1.911 1.934 1.944 2.049 2.072 4.01 4.30 4.21 4.32 4.25 4.17 0.38 0.26 0.57 
     Jul   1.919 - 1.885 1.886 2.008 2.075 2.126 4.30 4.06 4.08 4.25 4.28 4.37 0.38 0.32 0.62 
     Aug   1.920 - 1.887 1.859 2.061 2.074 2.119 3.95 4.00 4.09 4.25 4.12 4.02 0.38 0.34 0.68 
     Sep   1.916 - 1.920 1.929 2.032 2.096 2.193 4.00 4.09 4.14 4.08 4.01 3.96 0.28 0.40 0.79 
     Oct   1.921 - 1.921 1.917 2.040 2.138 2.196 3.95 4.04 3.96 3.86 3.92 3.85 0.29 0.37 0.77 
     Nov   1.925 - 1.891 1.946 2.060 2.110 2.209 3.90 3.90 3.98 3.85 3.99 3.75 0.29 0.39 0.77 

  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.

25 Nov  1  ... - - - - - - - - - - - - - - - 
             2  ... - - - - - - - - - - - - - - - 
             3  1.932 - 1.921 1.914 2.023 2.142 2.199 3.85 4.02 3.95 3.85 3.91 3.90 0.29 0.38 0.78 
             4  1.931 - 1.914 1.881 2.014 2.134 2.206 3.85 4.04 3.96 3.85 3.91 3.83 0.29 0.39 0.79 
             5  1.929 - 1.916 1.865 1.990 2.130 2.212 3.85 4.02 3.97 3.82 3.90 3.82 0.29 0.40 0.79 
             6  1.930 - 1.906 1.859 1.998 2.129 2.211 3.85 4.07 3.98 3.82 3.90 3.91 0.29 0.40 0.79 
             7  1.932 - 1.902 1.891 2.009 2.124 2.212 3.90 4.04 3.98 3.80 3.87 3.79 0.29 0.39 0.77 
             8  ... - - - - - - - - - - - - - - - 
             9  ... - - - - - - - - - - - - - - - 
           10  1.931 - 1.939 1.902 2.005 2.123 2.211 3.90 4.04 4.00 3.80 3.88 3.89 0.29 0.39 0.78 
           11  1.930 - 1.934 1.892 2.032 2.127 2.216 3.90 3.94 3.92 3.86 3.88 3.83 0.29 0.39 0.78 
           12  1.930 - 1.918 1.871 2.048 2.139 2.224 3.96 4.02 3.91 3.82 3.92 3.87 0.29 0.39 0.77 
           13  1.930 - 1.883 1.876 2.064 2.146 2.234 3.96 4.02 3.92 3.83 3.93 3.84 0.29 0.37 0.77 
           14  1.931 - 1.905 1.894 2.069 2.141 2.235 3.92 4.03 3.98 3.83 4.00 3.84 0.29 0.36 0.75 
           15  ... - - - - - - - - - - - - - - - 
           16  ... - - - - - - - - - - - - - - - 
           17  1.929 - 1.908 1.905 2.048 2.141 2.235 3.92 4.04 3.97 3.83 3.93 3.85 0.29 0.38 0.76 
           18  1.930 - 1.911 1.899 2.051 2.155 2.233 3.92 4.01 4.00 3.83 3.93 3.84 0.29 0.39 0.75 
           19  1.929 - 1.911 1.918 2.066 2.149 2.229 3.92 4.01 4.00 3.83 3.93 3.84 0.29 0.39 0.75 
           20  1.929 - 1.929 1.922 2.054 2.134 2.221 3.92 4.01 3.97 3.83 3.94 3.86 0.29 0.40 0.77 
           21  1.926 - 1.921 1.926 2.047 2.123 2.220 3.92 3.99 4.00 3.83 3.92 3.84 0.29 0.40 0.77 
           22  ... - - - - - - - - - - - - - - - 
           23  ... - - - - - - - - - - - - - - - 
           24  1.924 - 1.920 1.914 2.059 2.120 2.209 3.92 3.97 3.91 3.82 3.89 3.79 0.29 0.35 0.75 
           25  1.926 - 1.939 1.926 2.066 2.121 2.206 3.92 3.96 3.91 3.82 3.86 3.83 0.29 0.35 0.76 
           26  1.928 - 1.903 1.960 2.069 2.117 2.206 3.92 3.89 3.96 3.82 3.83 3.81 0.29 0.40 0.80 
           27  1.927 - 1.904 1.951 2.061 2.115 2.210 3.90 3.90 3.93 3.87 3.82 3.75 0.29 0.40 0.79 
           28  1.925 - 1.891 1.946 2.060 2.110 2.209 3.90 3.90 3.98 3.85 3.99 3.75 0.29 0.39 0.77 
           29  ... - - - - - - - - - - - - - - - 
           30  ... - - - - - - - - - - - - - - - 

     Dec  1  1.930 - 1.929 1.961 2.060 2.123 2.227 3.90 3.93 3.91 3.83 3.80 3.76 0.29 0.42 0.80 
             2  1.929 - 1.920 1.896 2.043 2.121 2.244 3.88 3.93 3.90 3.83 3.79 3.77 0.29 0.45 0.83 
             3  1.926 - 1.895 1.886 2.029 2.113 2.251 3.88 3.93 3.85 3.82 3.78 3.80 0.29 0.44 0.83 
             4  1.929 - 1.919 1.912 2.055 2.126 2.254 3.88 3.92 3.99 3.82 4.00 3.73 0.29 0.44 0.83 
             5  1.929 - 1.934 1.911 2.075 2.147 2.254 3.88 3.91 4.00 3.82 3.76 3.88 0.29 0.45 0.85 
             6  ... - - - - - - - - - - - - - - - 
             7  ... - - - - - - - - - - - - - - - 
             8  1.930 - 1.964 1.904 2.069 2.150 2.246 3.88 3.97 4.04 3.88 3.76 3.85 0.29 0.41 0.81 
             9  1.929 - 1.934 1.915 2.088 2.168 2.268 3.88 3.93 3.94 3.82 3.77 3.76 0.29 0.43 0.82 
           10  1.929 - 1.925 1.906 2.082 2.165 2.284 3.90 3.94 4.04 3.82 3.77 3.80 0.29 0.41 0.83 
           11  1.930 - 1.919 1.935 2.100 2.172 2.298 3.90 3.94 3.91 3.60 3.72 3.75 0.29 0.44 0.85 
           12  1.932 - 1.914 1.934 2.082 2.170 2.294 3.90 3.94 4.02 3.60 3.71 3.77 0.29 0.42 0.84 
           13  ... - - - - - - - - - - - - - - - 
           14  ... - - - - - - - - - - - - - - - 
           15  1.930 - 1.903 1.929 2.072 2.168 2.310 3.90 3.98 3.99 3.60 3.70 3.71 0.29 0.44 0.83 
           16  1.932 - 1.923 1.943 2.057 2.164 2.315 3.90 4.01 4.06 3.56 3.70 3.70 0.29 0.45 0.85 
           17  1.932 - 1.909 1.931 2.049 2.144 2.291 3.90 3.96 3.87 3.56 3.71 3.70 0.28 0.49 0.85 
           18  1.931 - 1.926 1.921 2.035 2.134 2.264 3.75 3.97 4.02 3.55 3.69 3.72 0.28 0.46 0.85 
           19  1.933 - 1.917 1.908 2.002 2.126 2.266 3.68 3.91 4.02 3.55 3.69 3.66 0.54 0.50 0.85 
           20  ... - - - - - - - - - - - - - - - 
           21  ... - - - - - - - - - - - - - - - 
           22  1.932 - 1.909 1.903 2.022 2.134 2.269 3.65 3.95 4.02 3.55 3.69 3.73 0.54 0.50 0.85 


