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EURIBOR rates
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OIS rates

% Euro OIS (€STR) Rates
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= EURIBOR vs. €STR OIS Spread
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EURIBOR Volumes (Dec.

Aggregate notional volumes of transactions used in the
determination of EURIBOR® (Level 1 and Level 2.22)
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EURIBOR Levels (Dec 22)

Use of each level' of the hybrid methodology, broken down by tenor

s ¥ 885883888

H Lewval 3
Level 2.3
Level 22

Lewvel 1

48.37%

L

21.05%

14.79%

23.06%

N.06%
e

.55%

9.27%

20.05%

1L.03%

Fifkge

25.56%

16.29%



The European

Money Markets

Institute

STEP developments

STEP Initiative - Evolution of outstanding amounts (Billion € - left axis) and

the number of programmes (right axis)
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All information is provided for information purposes only. This presentation is not and should not be construed as an offer or agreement to provide-any services or to enter into ai
investment, legal, tax, regulatory or any other form of advice, recommendation or assurance. EMMI reserves the right to amend any aspect of this presenta‘tion. :

compiling, interpreting, analysing, editing, transcribing, transmitting, commumcatmg or dellvermg any such information or data from use of this document or links to this document orb ) an 75
of the possibility of such damages, resulting from the use of, or inability to use, such information. 3 -
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