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2 October 2025 (data as of 30 September 2025)

Monthly Review Euro Area: September 2025

Evolution of term premia and expected short rates between August 31 and September 30,

2025, for eleven countries of the Euro Area and the Eurozone as a whole. The report also

provides, for each country, the distribution of one-month ahead expected values of the term

premium based on Monte Carlo simulations.
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