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GVC Momentum

Market Trend/Sentiment STOXX 50
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Bearish Bullish
Market Indexs Daily Var.  Future Yearly
22:00 PM 9:02 AM
DJ Eurostoxx 50 5,371.10 -0.14% -0.07% 9.70%
DAX 40 23,933.23 -0.44% 0.00% 20.21%
CAC 40 7,779.72 -0.11% 0.14% 5.41%
FTSE 100 8,716.45 -0.11% 0.17% 6.65%
IBEX 35 14,116.60 0.11% -0.11% 21.75%
Bond Spain 10Y 3.11 -1.27% -4.00 4.60
Bond Germany 10Y 251 -1.33% -3.40 15.30
Bond U.K. 10Y 4.65 -1.67% -7.90 7.60
H.Yield ICE BofA 5.47 1.57% 17.60
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Daily Var. Future

Last Yearly

22:00 PM 9:02 AM
42,215.73 0.28% - -0.77%
5,912.17 0.40% -0.24% 0.52%
21,363.95 0.21% -0.28% 1.67%
38,432.98 1.88% -1.17% -3.66%
3,363.45 0.70% -1.44% 0.35%
4.43 -1.09% -4.90 -14.12
1.52 0.07% 0.10 43.80
1.72 0.29% 0.50 4.20
7.24 0.88% - 0.10
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1- VIX S&P500

2- Fixed Income
Volatiliy (Move)

3- ¥/$ Volatility

4- Spread 2Y-10Y

5- Risk premium
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3.6 Volatility

Previous

2.20%
2.10%
50.8
0.60%
2%
2.20%
2.20%

Last Daily Var. ACEUNAYETS
1.14 0.70% 9.84%
144.00 -0.64% -8.48%
0.84 0.33% 1.81%
105,808.40 -1.99% 13.39%
Forecast Actual Impact
2.04% - -
2.06% - - c
51.67 - - E
0.62% - - :
1.86% - - é
0.48% 2.30% Medium
g
1.99% 1.90% Medium  *



