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1 [Final Report on Consultation Paper No. 16/003 on the methodology to derive the ultimate forward rate and
its implementation| (2017.5.17)

2 EIOPA publishes the Ultimate Forward Rate (UFR) for 2024 (europa.eu)
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1961 1.58% 1977 —1.66% 1993 3.90% 2009 0.58%
1962 0.09% 1978 0.78% 1994 3.11% 2010 —-0.94%
1963 0.01% 1979 1.45% 1995 3.56% 2011 -1.61%
1964 0.46% 1980 1.05% 1996 2.25% 2012 —1.79%
1965 1.09% 1981 3.71% 1997 2.73% 2013 —1.28%
1966 1.64% 1982 3.34% 1998 3.12% 2014 —0.60%
1967 1.89% 1983 3.48% 1999 2.23% 2015 —-0.21%
1968 1.82% 1984 4.35% 2000 2.74% 2016 —0.74%
1969 2.08% 1985 4.48% 2001 1.77% 2017 —1.69%
1970 2.50% 1986 5.83% 2002 1.21% 2018 —-1.65%
1971 —-0.23% 1987 5.01% 2003 0.49% 2019 —-1.32%
1972 —0.91% 1988 4.74% 2004 0.47% 2020 —0.89%
1973 0.81% 1989 5.66% 2005 0.57% 2021 —2.98%
1974 -1.11% 1990 5.61% 2006 1.61% 2022 —6.67%
1975 —-4.82% 1991 4.87% 2007 2.58%

1976 —0.94% 1992 5.53% 2008 1.18%

@%ﬁ%y7v$

WA 7 LRITBRICE > TERZR D, ZUTFRENTOA 7 L EEEIZESNTEY | 1%,
2%, 3%, if:izl%@{ EWHZ LIT D,

HFREA 7 LERIL, £ TOBETHMEE Lo T,

B, FEOFFA T LREL T VAR R 20 IBEOHIGEE S OEHIZONWTE, &
RINTND

(3)#tH &i7= UFR & 2024 40 il UFR

AlaFHE &7z UFR & 2024 4201 A UFR 13, BEEICKRSA—VOKEOEY L7 D, 7258,
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Collection LTFR

EUR 1—0 3.25% 3.30% 3.45% 3.45% 3.8%
CZK Fr3-alF 3.25% 3.30% 3.45% 3.45% 3.8%
GBP HERUR 3.25% 3.30% 3.45% 3.45% 3.8%
HUF | oY= T4k 4.25% 4.35% 4.50% 4.50% 6.0%
PLN R—5VF- X074 3.25% 3.30% 3.45% 3.45% 5.0%
RON IL—=7:LD 3.25% 3.30% 3.45% 3.45% 5.0%
SEK | RAWI1—Tv-h0—+ 3.25% 3.30% 3.45% 3.45% 3.8%
CHF ALR I 2.25% 2.30% 2.45Y% 2.45% 2.8%
ISK | PARSVE 90—+ 3.25% 3.30% 3.45% 3.45% -
NOK | /JLz—HO—% 3.25% 3.30% 3.45% 3.45% 3.8%
AUD E1V% 3.25% 3.30% 3.45% 3.45% 3.8%
BRL I0IL-LTIL 4.25% 5.05% 5.20% 5.35% 7.0%
CAD hF5 Rl 3.25% 3.30% 3.45% 3.45% 3.8%
CLP F):RY 4.25% 4.35% 4.50% 4.50% 5.0%
CNY BE- AR 4.25% 4.35% 4.50% 4.50% 6.0%
COP JAVET:RY 4.25% 4.35% 4.50% 450% 6.0%
HKD FHEFI 3.25% 3.30% 3.45% 3.45% 4 4%
INR AR VE— 5.25% 5.35% 5.50% 5.50% 7.0%
JPY BAH 3.25% 3.30% 3.45% 3.45% 3.8%
KRW BEVAY 3.25% 3.30% 3.45% 3.45% 4.4%
MYR | RL—Y7-vFwb 4.25% 3.60% 3.45% 3.45% 5.0%
MXN AE3:-RY 4.25% 4.30% 4.45% 4.45% 5.0%
NZD | =a—Y—5UK:FL 3.25% 3.30% 3.45% 3.45% 4.8%
RUB av7 L= 5.25% 5.25% 5.10% 4.95% 7.0%
SGD YUAR=ILRIL 3.25% 3.30% 3.45% 3.45% 3.8%
THB B4 1N—Y 3.25% 3.30% 3.45% 3.45% 5.0%
TRY =5 5.25% 5.35% 5.50% 5.50% 7.0%
TWD HEBERIL 3.25% 3.30% 3.45% 3.45% 4.4%
usD XKL 3.25% 3.30% 3.45% 3.45% 3.8%
ZAR m72)h- Ik 5.25% 5.35% 5.50% 5.50% 7.0%
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STERF HESINI=UFR EHAE BEAUFR
20174 3.65% 20184 4.05%
20184 3.60% 20194 3.90%
20194 3.55% 20204 3.75%
20204 3.50% 20214 3.60%
20214 3.45% 20224 3.45%
20224 3.40% 20234 3.45%
20234 3.25% 20244 3.30%
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