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Daily Var.
22:00 PM

Last Yearly Var.

DJ Eurostoxx 50 4,760.29 -0.06% 0.08% 5.28%
DAX 40 17,068.43 -0.14% 0.03% 1.89%
CAC 40 7,795.22 0.34% 0.15% 3.34%
FTSE 100 7,719.21 -0.12% -0.03% -0.18%
IBEX 35 10,038.20 0.94% 0.14% -0.63%
Fixed Income Last Daily Var. Bip Var. Yearly Var.
Bond Spain 10Y 3.28 -1.00% -3.30 9.37%
Bond Germany 10Y 2.37 -1.70% -4.10 16.81%
Bond U.K. 10Y 4.04 -1.63% -6.70 14.24%
H.Yield ICE BofA 6.39 0.22% -0.60%
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Commodities

Last Daily Var. Yearly Var.

Brent Oil 82.34 -1.46% 6.88%
Gold 2,026.66 0.59% -1.88%
CRB Index 311.73 -0.61% 3.43%
Copper (USD/LBS) 3.87 0.69% -0.53%
Region/ Event Relevance Period
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Last ETVYAYETS Future Yearly Var.

22:00 PM 8:37 AM
38,563.80 -0.17% -0.06% 2.32%
4,975.51 -0.60% -0.05% 4.31%
17,546.10 -0.79% -0.16% 4.28%
38,363.61 -0.28% 0.00% 14.64%
2,922.73 0.42% 2.75% -1.76%
4.27 -0.50% -2.16 10.49%
0.73 -0.14% -0.10 16.48%
2.44 -0.57% -1.40 -5.51%
7.71 0.05% - 4.43%
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1- VIX S&P500

2- Fixed Income
Volatiliy (MovE)

3- ¥/$ Volatility

4- Spread 2Y-10Y

5- Risk premium
(USA/Germany)

l6 West Texas
Volatility

Last DENVAYETS Yearly Var.

1.08 0.24% -2.10%
149.94 -0.22% 6.35%
0.85 -0.07% -1.36%
52,229.64 0.88% 24.33%
Forecast Actual Impact
-15.56 - -
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