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FX QUICK SHEET 03/2026
FX MARKET RATES (SPOT, FORWARDS) AND IMPLIED FX ATMF VOLATILITY

27.02.2631.01.2631.12.25CURRENCIES

1.18101.18501.1735EURUSD

0.90700.91600.9310EURCHF

0.76900.77300.7935USDCHF

1.03701.05601.0670GBPCHF

1Y6M3M1M

1.19901.19101.18601.1830

0.88800.89700.90200.9050

0.74100.75400.76200.7660

1.00001.01701.02701.0330

INTEREST RATES

27.02.2631.01.2631.12.2510Y

0.18%0.21%0.28%CHF (Gov)

2.64%2.84%2.85%EUR (Gov)

3.94%4.24%4.17%USD (Gov)

2Y1Y6M3M1M

-0.16%-0.17%-0.11%-0.10%

2.00%1.96%1.95%1.90%1.95%

3.38%3.48%3.62%3.66%3.68%

1M ATMF

6.40%

5.70%

8.45%

7.35%

SWITZERLAND ECONOMIC DATA

CURRENTPREVIOUSDATEFORECAST
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RISK MARKETS
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SWISS NATIONAL BANK CURRENT TARGET RATE: 0.00%

?ACTION∑CHANGEΔIMPLIEDMEETINGS

unchangedCUT: 7%-0.07%19.03.26

unchangedCUT: 0%-0.00%18.06.26

unchangedHIKE: 10%0.10%24.09.26
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SECO https://www.seco.admin.ch/dam/seco/en/dokumente/Wirtschaft/Wirtschaftslage/
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ZEW https://www.zew.de/en/publications/periodical-zew-publications/zew-newsletter-english-edition
SNB https://data.snb.ch/en/topics/snb
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About us
QCAM Currency Asset Management AG is an independent financial
services provider with a specific focus on Currency and Money Market
Management. QCAM brings together a team of internationally experienced
Currency and Asset Management specialists, who are managing assets of
institutional clients of 6 bln USD.

Our core competences are FX Alpha, FX Risk Management, FX Transaction
Execution as well as Money Market Management.

Long-standing customers of QCAM are pension funds, family offices,
investment funds, companies, NGOs and HNWIs.
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Disclaimer

This presentation is for information purposes only. It is not intended to be passed on to third parties or for public use. It’s advertising. It’s aimed exclusively at clients with the relevant knowledge and experience and 
domiciled in Switzerland.

It's not a legally binding offer or recommendation to buy or sell a financial instrument or a financial service. Further the presentation is not considered to be as finance, tax, legal or other advice. 

In general, it should be noted that investment successes achieved earlier are no guarantee of future investment success. Investing involves risk, including possible loss of principal. There is no guarantee any minimum 
returns and no guarantee that a secondary market will exist.

The information refers to the time of publication.

QCAM Currency Asset Management AG provides no guarantee for correctness, completeness, or accuracy of the information.


