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

Monthly data are end-of-period values Percentages

Euro area 5
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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
24 Jun 3.656 - 3612 3632 3711 3682 3578 5.23 5.10 5.19 5.25 5.37 533 -0.15 -0.15 -0.05
Jul 3.653 - 3.607 3.630 3.647 3.579 3.390 5.25 5.21 5.13 531 5.26 5.04 -0.15 -0.15 -0.05
Aug 3.654 - 3.623 3589 3490 3.360 3.088 4.88 4.86 4.85 5.30 5.01 445 -015 -0.15 -0.05
Sep 3.410 - 3.383 3353 3279 3105 2747 4.88 4.88 4.54 4.80 4.63 398 -0.15 -0.15 -0.05
Oct 3.155 - 3116 3.135 3.062 2864 2.547 4.90 4.82 4.63 4.81 4.56 455 -015 -0.15 -0.05
Nov 3.163 - 3128 3.004 2934 2695 2461 4.62 4.80 4.61 4.50 4.44 459 -015 -0.15 -0.05
Dec 2.905 - 2924 2845 2714 2568 2.460 4.70 4.82 4.60 4.25 431 439 -015 -0.15 -0.05
25 Jan 2.912 - 2801 2660 2589 2590 2519 4.70 4.55 4.52 4.25 431 438 -0.15 -0.15 -0.05
Feb 2.658 - 2607 2463 2464 2355 2394 4.45 4.50 4.43 431 4.45 429 -015 -0.15 -0.05
Mar 2.415 - 2388 2358 2336 2336 2.306 4.50 4.45 4.47 4.20 4.26 421 -015 -0.15 -0.05
Apr 2.156 - 2157 2165 2156 2129 2.049 4.40 4.27 4.10 4.32 4.33 402 -015 -0.15 -0.05
May 2.161 - 2204 199 1.995 2069 2.090 4.20 4.41 4.41 4.30 4.32 4.38 0.38 0.29 0.60
25 May 1 - - - - - - - - - - - - - - - -
2.168 - 2144 2149 2142 2143 2.045 4.45 4.35 4.19 4.27 4.47 408 -0.15 -0.15 -0.05
3 - - - - - - - - - - - - - - - -
4 - - - - - - - - - - - - - - - -
5 2.167 - 2162 2123 2151 2151 2.039 4.25 4.23 4.00 4.27 4.34 416 -015 -0.15 -0.05
6 2.167 - 2170 2144 2143 2145 2.045 4.46 4.26 4.08 4.32 4.47 428 -015 -0.15 -0.05
7 2.169 - 2168 2171 2150 2146 2.039 4.46 4.26 4.14 4.26 4.34 420 -0.15 -0.15 -0.05
8 2171 - 2174 2131 2138 2134 2.036 4.15 4.30 4.19 4.26 4.35 424 -015 -0.15 -0.05
9 2.169 - 2156 2114 2124 2111 2.024 4.15 4.30 4.18 4.26 4.37 435 -0.15 -0.15 -0.05
10 - - - - - - - - - - - 4.34 - - - -
11 - - - - - - - - - - - - - - - -
12 2.170 - 2181 2123 2139 2121 2.067 4.15 4.27 4.25 4.25 4.48 445 -015 -0.15 -0.05
13 2172 - 2168 2126 2143 2131 2107 4.15 4.25 4.25 4.32 4.48 436 -0.15 -0.15 -0.05
14 2.172 - 2162 2132 2142 2156 2.160 4.15 4.33 4.28 4.25 4.34 436 -015 -0.15 -0.05
15 2172 - 2159 2120 2127 2161 2161 4.15 4.26 4.35 4.25 4.34 436 -015 -0.15 -0.05
16 2.170 - 2150 2.089 2101 2156 2.142 4.15 431 431 4.25 4.34 4.33 0.38 -0.15 -0.05
17 - - - - - - - - - - - 4.39 - - - -
18 - - - - - - - - - - - - - - - -
19 2171 - 2151 2101 2075 2120 2.094 421 441 4.39 4.32 4.39 4.43 - - -
20 2.172 - 2141 2064 2060 2121 2.095 421 4.41 4.40 4.32 4.39 439 -015 -0.15 -0.05
21 2.169 - 2136 2.053 2046 2113 2.084 421 431 4.35 4.32 4.49 440 -0.15 -0.15 -0.05
22 2.173 - 2149 2.088 2.049 2118 2.104 4.21 - 4.40 - - - - - -
23 2.170 - 2145 2,089 2040 2101 2.096 4.21 4.32 4.35 4.32 4.38 4.35 0.38 0.40 0.55
24 - - - - - - - - - - - - - - - -
25 - - - - - - - - - - - - - - - -
26 2.168 - 2118 2.096 2.039 2.089 2.082 421 431 4.34 4.25 4.36 4.39 0.38 0.31 0.56
27 2172 - 2161 2063 2021 2056 2.056 4.15 441 4.40 4.25 4.37 4.38 - 0.34 0.58
28 2.167 - 2148 2,009 2011 2042 2.056 4.15 4.42 4.63 4.25 4.36 4.38 - 0.33 0.58
29 2.161 - 2173 1991 1996 2.056 2.070 4.20 441 441 4.25 4.43 4.19 - 0.30 0.58
30 2.161 - 2204 199 1.995 2069 2.090 4.20 4.41 4.41 4.30 4.32 4.38 - 0.29 0.60
31 - - - - - - - - - - - - - 0.38 - -
Jun 1 - - - - - - - - - - - - - - - -
2 2.172 - 2181 1984 1979 2063 2.057 4.15 4.41 4.62 4.25 4.32 431 0.38 0.30 0.58
3 2172 - 2189 1947 1971 2074 2.070 4.15 421 4.32 4.25 431 431 - 0.30 0.59
4 2.173 - 2149 1954 1960 2.064 2.051 4.15 4.22 4.60 4.25 4.43 4.39 - 0.45 0.59
5 2.174 - 2141 1964 1954 2046 2.044 4.15 421 4.35 4.25 4.30 431 - 0.31 0.60
6 2.173 - 2107 1972 1959 2036 2.041 4.15 4.21 4.37 4.25 4.30 4.32 - 0.30 0.60
7 - - - - - - - - - - - - - - - -
8 - - - - - - - - - - - - - - - -
9 2.170 - 2109 1962 1.955 2.053 2.088 421 4.39 4.37 4.32 4.47 4.38 0.38 0.35 0.55
10 2.174 - 2116 1961 1.954 2044 2.086 4.13 4.15 421 4.32 4.28 4.34 - 0.27 0.55
11 1.924 - 1989 1914 1953 2049 2.090 4.12 4.16 4.30 4.24 4.29 4.40 - 0.27 0.56
12 1.923 - 1944 1892 1975 2052 2.090 4.12 4.19 4.26 4.24 4.29 431 - 0.28 0.55

Source: BCE and Refinitv.

Monthly data are end-of-period values. Monthly averages are shown in Statistical Bulletin Table 1.15

(1) Further information on euribor rates is available in the official website of 'European Money Markets institute’.

(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
points as from the first publication date of the €STR, on 2 October 2019, until the discontinuation of EONIA on 3 January 2022.

BANCO DE ESPANA / ESTADISTICAS COMPLEMENTARIAS



