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FX QUICK SHEET 10/2026 Management

@ FX MARKET RATES (SPOT, FORWARDS) AND IMPLIED FX ATMF VOLATILITY

CURRENCIES 31.12.2025 | 31.08.2026 | 30.09.2026 1MATMF

EURUSD 1.1735 1.1620 1.1330 1.1345 1.1375 1.1420 1.1510 6.10%
EURCHF 0.9310 0.9390 0.9470 0.9445 0.9400 0.9335 0.9190 4.20%
USDCHF 0.7935 0.8080 0.8360 0.8330 0.8265 0.8175 0.7985 6.85%
GBPCHF 1.0670 1.0950 1.1085 1.1050 1.0970 1.0850 1.0605 5.15%

@ [INTEREST RATES

CHF (Gov) 0.28% 0.42% 0.56% -0.06% -0.03% 0.07% 0.25%
EUR (Gov) 2.85% 3.22% 3.59% 2.30% 2.48% 2.67% 2.95% 3.20%
USD (Gov) 4.17% 4.75% 5.28% 3.89% 4.11% 4.33% 4.54% 4.89%

@ RISK MARKETS

31.12.2025 | 31.08.2026 | 30.09.2026 31.12.2025 | 31.08.2026 | 30.09.2026

13’267 14’286 13'830 WTI OIL 57.42 85.76 90.42

S&P 500 6'846 7'686 7652 NAT GAS 3.69 2.93 3.03
EUSTXX 50 5791 6’420 6'269 GOLD 4’322 4437 4157
NIKKEI 225 50'339 66'312 66'754 SILVER 71.30 66.57 60.43
CHINA AS50 15i331 14’833 14'047 BITCOIN 87'488 78'854 83621

Ed SWITZERLAND ECONOMIC DATA

Retail Sales (YoY) 01.10.26 2.30% 3.20% KOF (ETH) 29.09.26 106.7 109.1
CPl (vo) 01.10.26 0.80% 1.00% PMI (procure.ch) 01.10.26 57.1 55.3
Unemployment 5 14 26 3.10% 3.10% el s 11.09.26 -33.0 -33.0
Rate (s.a) Climate (seco)
Trade Balance  17.09.26 8.73B 3.79B EXszcEt;t)iO”S 30.09.26 12.1 26
B3 SWISS NATIONAL BANK CURRENT TARGET RATE: 0.00%
POSITIONS 31.12.2025 | 31.07.2026 | 31.08.2026 MEETINGS AMPLIED | SCHANGE | ?ACTION ‘ N
IS\
GOLD 115.4B 109.4B 119.58 24.09.26 0.00% CUT 2% unchanged &
(@]
FX 759.2B 802.5B 813.1B 10.12.26 0.04% HKE18%  unchanged ©
Total Assets 893.9B 930.0B 950.68 18.03.27 0.13% HKE36%  unchanged =
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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 approximately 9 bin 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.

QCAM

Currency
Asset
Management

More info and newsletters

Do you have questions?
Do you want to receive more
information?

QCAM Currency Asset Management
Guthirtstrasse 4 | CH-6300 Zug

T +41 5541700 50
info@g-cam.com
WWW.J-Cam.com

More products & services

Location Zug, Switzerland
Founded April 2005 Monthly Research Bulletin
«QCAM MONTHLY»
Regulation FINMA (since 2007), US SEC (since 2014)
Free WhatsApp Broadcast
Team 20 «QCAM FX NOW!»
Owners Management and Partners

Publication date 08.10.2026

FX Key Data for Treasurers
«FX Quick Sheet»

References

KOF https://kof.ethz.ch/en/forecasts-and-indicators/indicators/kof-economic-barometer.html

PMI procure.ch https://www.procure.ch/verband/service/pmi-industriedienstleistung

SECO https://www.seco.admin.ch/dam/seco/en/dokumente/Wirtschaft/Wirtschaftslage/
Konsumentenstimmung/ks_m.xlsx.download.xIsx/ks_m.xlsx

ZEW https://www.zew.de/en/publications/periodical-zew-publications/zew-newsletter-english-edition

SNB https://data.snb.ch/en/topics/snb

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 herein refers to the time of publication and is compiled from different sources, including QCAM, Bloomberg, Deutsche Bank, UBS and worldgovernmentbonds.com from which it is aggregated into the
relevant QCAM indices. QCAM Currency Asset Management AG provides no guarantee for correctness, completeness, or accuracy of the information.
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