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22:00 PM 8:44 AM 22:00 PM 8:44 AM
DJ Eurostoxx 50 4,987.48 0.44% 0.18% 10.30% DJ Industrial 39,308.00 0.00% 0.16% 4.29%
DAX 40 18,450.48 0.41% 0.08% 10.14% S&P 500 5,637.02 0.00% 0.13% 16.08%
CAC 40 7,695.78 0.83% 0.33% 2.02% Nasdaq 100 20,186.63  0.00% 0.20% 19.97%
FTSE 100 8,241.26 0.86% 0.28% 6.57% Nikkei 225 40,913.65 0.82% -0.07% 22.26%
IBEX 35 11,066.30 0.09% 0.01% 9.54% Shanghai 30 2,957.57 -0.83% -1.38% -0.58%
Bond Spain 10Y 3.40 0.74% 2.50 13.37% Bond EEUU 10Y 4.35 0.00% 0.00 12.44%
Bond Germany 10Y 2.59 1.10% 2.80 27.40% Bond Japan 10Y 1.08 -1.37% -1.50 73.28%
Bond U.K. 10Y 4.20 0.72% 3.00 18.73% Bond China 10Y 2.22 -1.07% -2.40 -13.96%
H.Yield ICE BofA 6.39 0.22% - -0.81% H.Yield ICE BofA 7.68 -0.01% - 3.94%

1- VVIX Eurostoxx50 1- VIX S&P500

2- Fixed Income ® Actual 2- Fixed Income
Volatility (MovE) O Last 2 weeks Volatiliy (MovE)

3- €/$ Volatility 3- ¥/$ Volatility

4- Spread 2Y-10Y _— ’ 4- Spread 2Y-10Y

. . 10 . .

5- Risk premium more less 5- Risk premium
(Spain/Germany) risk risk (USA/Germany)

6- Brent Volatility

123456 GVCRisk 654 3 2 10 West Texas
2.3 Volatility

@ Actual

O Last 2 weeks
10 0
more less
risk risk

123456GvVCRisk 654321
2.6

Commodities Last Daily Var. Yearly Var. Currency Last Daily Var. Yearly Var.

Brent Oil 87.43 0.10% 13.49% ¢ H % 1.08 0.23% -2.04%
Gold 2,359.51 -0.16% 14.24% ¥s | @ L= 161.28 -0.20% 14.40%
CRB Index 345.23 0.00% 14.54% ge S8 W os5 0.01% -2.28%
Copper (USD/LBS) NA NA 16.53% B/$ B = 57,210.37 -4.96% 36.18%
Region/ Event Relevance Period Previous Forecast Actual Impact
Non-Farm Payrolls = Jun 2024 272.000 199.200 - -
Unemployment Rate = Jun 2024 4.00% 3.99% - - ¢
Average Earnings (Y.Y) L= Jun 2024 4.10% 3.90% - - g
Industrial Output (Y.Y) E May 2024 0.80% 1.29% - . ’
Industrial Output (M.M) il May 2024 0.50% -0.61% - - ?E:
Retail Sales (M.M) B May 2024 -0.50% 0.17% - - ;
Retail Sales (Y.Y) i1 May 2024 -1.90% - - - g

Industrial Production (Y.Y) May 2024 -3.86% - -6.67% Medium



