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Benchmark 
The trusted choice in FX rates 

The WMR 2PM CET FX benchmark | LSEG gives you a reliable, transaction-oriented rate that 

enables you to evaluate the markets with greater clarity. A subset of the renowned WMR 

Intraday service, the WMR 2 p.m. CET rate is backed by an International Organization of 

Securities Commissions (IOSCO), aligned methodology and WMR’s 30 years of service as an 

objective, unbiased source of FX data. 

A rate that empowers your market evaluation  

The WMR 2pm CET FX benchmark rates offer an array of advantages that enable you to 

execute transactions more confidently.  

Fully transparent, IOSCO-aligned methodology  

Calculation of the WMR 2 pm CET rate is based on the same established, published 

methodology as the full WMR FX Benchmarks | LSEG, which is fully aligned with the IOSCO 

Principles for Financial Benchmarks.  

Calculated from actual market trades1 

While many benchmarks are based on composite data, the WMR 2 pm CET is calculated on 

actual, primary market data for select currencies, where sufficiently available. These prices are 

sourced from global trading platforms, LSEG FX Matching, EBS and Currenex to create a more 

accurate rate.  

The trusted industry standard  

The WMR 2 pm CET is part of the WMR family – a series of FX benchmarks that more than 1,000 

financial institutions worldwide currently rely on to achieve greater clarity in evaluating markets. 

With a reputation for objectivity, transparency and reliability, WMR FX Benchmarks have earned 

the respect of central banks and national regulators around the globe.  

They are widely accepted by auditors and have been adopted by leading equity, bond and 

index publishers.  

A choice of services to align with your data needs  

We offer a free-of-charge service with mid rates for 32 currencies against EUR available daily 

(with a 30-minute delay) on our website at WMR 2PM CET FX benchmark | LSEG 

However, because firms have varying data requirements, we also offer a more comprehensive 

independent subscription to the WMR Intraday service. This subscription will provide you with 

rates for over 150+ currencies against EUR, GBP and USD. 

About WMR FX Benchmark services 

Timeliness, transparency and reliability represent the hallmarks of WMR FX Benchmark 

services and reflect the firm’s commitment to technical excellence and robust governance. 

These high standards have earned the respect of national regulators, central banks and local 

authorities around the world.  

 

 
1 Calculations based on transactional data for select currencies, where available. 
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As a leading global provider of benchmark services, LSEG offers:  

– Administration, calculation and publication of more than 300 over-the-counter (OTC) 

benchmarks globally, across fixed income, FX and commodity markets  

– Worldwide operations spanning 100 countries  

– Connectivity to 300 exchanges  

– A distribution network of more than 300,000 customers  

– Proven market-critical infrastructure to assure integrity and reliability  

– Multiple layers of security and disaster recovery throughout a core 24/7 global infrastructure  

© [2024] London Stock Exchange Group plc and its applicable group undertakings (“LSEG”). LSEG includes (1) FTSE International Limited (“FTSE”), 

(2) Frank Russell Company (“Russell”), (3) FTSE Global Debt Capital Markets Inc. and FTSE Global Debt Capital Markets Limited (together, “FTSE 

Canada”), (4) FTSE Fixed Income Europe Limited (“FTSE FI Europe”), (5) FTSE Fixed Income LLC (“FTSE FI”), (6) FTSE (Beijing) Consulting Limited 

(“WOFE”) (7) Refinitiv Benchmark Services (UK) Limited (“RBSL”), (8) Refinitiv Limited (“RL”) and (9) Beyond Ratings S.A.S. (“BR”). All rights reserved.  

FTSE Russell® is a trading name of FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL, and BR. “FTSE®”, “Russell®”, 

“FTSE Russell®”, “FTSE4Good®”, “ICB®”, “Refinitiv”, “Beyond Ratings®”, “WMR ”, “FR ” and all other trademarks and service marks used herein 

(whether registered or unregistered) are trademarks and/or service marks owned or licensed by the applicable member of LSEG or their respective 

licensors and are owned, or used under licence, by FTSE, Russell, FTSE Canada, FTSE FI, FTSE FI Europe, WOFE, RBSL, RL or BR. FTSE 

International Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator. Refinitiv Benchmark Services (UK) 

Limited is authorised and regulated by the Financial Conduct Authority as a benchmark administrator. 

All information is provided for information purposes only. All information and data contained in this publication is obtained by LSEG, from sources 

believed by it to be accurate and reliable. Because of the possibility of human and mechanical inaccuracy as well as other factors, however, such 

information and data is provided “as is” without warranty of any kind. No member of LSEG nor their respective directors, officers, employees, partners or 

licensors make any claim, prediction, warranty or representation whatsoever, expressly or impliedly, either as to the accuracy, timeliness, completeness, 

merchantability of any information or LSEG Products, or of results to be obtained from the use of LSEG products, including but not limited to indices, 

rates, data and analytics, or the fitness or suitability of the LSEG products for any particular purpose to which they might be put. The user of the 
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No responsibility or liability can be accepted by any member of LSEG nor their respective directors, officers, employees, partners or licensors for (a) any 

loss or damage in whole or in part caused by, resulting from, or relating to any inaccuracy (negligent or otherwise) or other circumstance involved in 
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No member of LSEG nor their respective directors, officers, employees, partners or licensors provide investment advice and nothing in this document 

should be taken as constituting financial or investment advice. No member of LSEG nor their respective directors, officers, employees, partners or 

licensors make any representation regarding the advisability of investing in any asset or whether such investment creates any legal or compliance risks 
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Past performance is no guarantee of future results. Charts and graphs are provided for illustrative purposes only. Index and/or rate returns shown may 

not represent the results of the actual trading of investable assets. Certain returns shown may reflect back-tested performance. All performance 
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The back-test calculations are based on the same methodology that was in effect when the index or rate was officially launched. However, back-tested 

data may reflect the application of the index or rate methodology with the benefit of hindsight, and the historic calculations of an index or rate may 
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This document may contain forward-looking assessments. These are based upon a number of assumptions concerning future conditions that ultimately 
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No part of this information may be reproduced, stored in a retrieval system or transmitted in any form or by any means, electronic, mechanical, 
photocopying, recording or otherwise, without prior written permission of the applicable member of LSEG. Use and distribution of LSEG data requires a 
licence from LSEG and/or its licensors. 

Data definitions available from 

info@ftserussell.com 

To learn more, visit www.ftserussell.com; 

email info@ftserussell.com; or call your 

regional Client Services Team office: 

EMEA 

+44 (0) 20 7866 1810 

North America 

+1 877 503 6437 

Asia-Pacific 

Hong Kong +852 2164 3333 

Tokyo +81 3 6441 1430 

Sydney +61 (0)2 7228 5659 

For more information on WMR 

FX Benchmarks please see: WMR FX 

Benchmarks | LSEG 

For more information on FTSE Russell 

benchmarks go to: Benchmarks | LSEG 

Or contact your LSEG representative for 

further details. 


