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Evolucion de los mercados

9 de agosto de 2011 9:00
Tipos de cambio
Forwards
Ultimo % Dia % Sem % Men % Ytd sep-11 dic-11 mar-12
EUR/USD 1,4270 0,37% 0,48% 1,59% 6,76% 1,4265 1,4249 1,4238
EUR/GBP 0,8719 0,34% -0,03% -1,17% 1,71% 0,8719 0,8717 0,8717
EUR/YEN 110,450 0,08% 0,97% -2,12% 1,78% 110,31 110,04 109,78
EUR/CHF 1,0801 0,71% -0,70% -7,96% -13,47% 1,0789 1,0755 1,0730
GBP/USD 1,6366 0,04% 0,51% 2,80% 4,97% 1,6360 1,6346 1,6334
USD/YEN 77,40 -0,30% 0,49% -3,65% -4,67% 77,33 77,23 77,10
USD/CHF 0,7569 0,33% -1,18% -9,40% -18,95% 0,7564 0,7548 0,7536
USD/MXN 12,3655 1,50% 4,96% 5,28% 0,12% 12,4094 12,5066 12,6057
USD/ARS 4,153 -0,10% 0,08% 0,75% 4,38% 4,2009 4,3370 4,4702
USD/CLP 473,40 0,14% 3,13% 1,38% 1,15% 476,05 481,01 485,18
USD/BRL 1,6265 1,47% 3,98% 2,86% -2,02% 1,6436 1,6653 1,6978
Ultimo % Dia % Sem % Men % Ytd % 12 Meses
Crudo (Brent) 102,56 -0,9% -11,06% -12,92% 8,76% 26,98%
indice Commodity Research Bureau (CRB) 317,74 -2,8% -6,9% -7,5% -4,5% 15,7%
indice Rogers International Commodity 966,86 -3,4% -8,1% -8,1% -5,2% 13,5%
Oro Futuro 1748,70 2,3% 6,50% 13,43% 23,0% 45,64%
Var. p.b. Acum. Dif Var. p.b.
Tipo Dia Sem Men Afo Ale Dia Sem
Alemania 2 afios 0,77 4 -30 -69 -10
3 afios 0,89 5 -25 -67 -15
5 afios 1,47 8 -11 -56 -37
10 afios 2,34 8 -8 -49 -62
30 afios 3,10 6 -8 -39 -32
Espaiia 2 afios 3,20 -8 -135 -57 -26 243 -12 -105
3 afios 3,79 -10 -134 -57 -14 290 -15 -109
5 afios 4,28 -11 -130 -65 -48 282 -48 -149
10 afios 5,02 -13 -126 -65 -43 269 -21 -118
30 afios 5,62 -10 -85 -46 -34 252 -16 -77
Italia 2 afios 3,46 -8 -117 -4 59 270 -12 -87
3 afios 4,01 -10 -117 -4 69 312 -15 -92
5 afios 4,35 -15 -117 -24 47 289 -22 -106
10 afios 5,16 -13 -97 -11 35 282 -20 -89
30 afios 5,96 -3 -54 0 50 286 -9 -47
Portugal 2 afios 12,07 -144 -268 -542 781 1131 -148 -237
3 afios 12,96 -161 -292 -644 822 1207 -166 -267
5 afios 12,63 -136 -251 -435 695 1117 -144 -240
10 afios 10,63 -34 -28 -230 403 829 -42 -20
Reino Unido 2 afios 0,58 3 -4 -18 -52 -18 -1 27
3 afios 0,68 -3 -10 -37 -90 -21 -8 15
5 afios 1,38 -4 -16 -51 -82 -8 -12 -5
10 afios 2,66 -5 -17 -56 -77 32 -12 -9
30 afios 3,93 2 -11 -31 -30 83 -4 -3
EEUU* 2 afios 0,28 2 -3 -11 -31 -48 -2 27
5 afios 1,19 10 -3 -39 -83 -27 3 8
10 afios 2,44 11 -18 -61 -88 10 4 -11
30 afios 3,77 8 -18 -56 -61 67 2 -10




S

ANIF

ANCA PR

WA

O A

Bolsas

09/08/2011

Divisa local Var. p.b. Acum.
Ultimo  %dia % Sem % Men % Ytd Hoy Dia Sem Men Afio
EEUU Dow Jones 10809,85 -5,55% -10,90% -14,60%  -6,63% Alemania 5 - 2 afios 70 4 19 12 -27
S&P 500 1119,46  -6,66%  -13,01% -16,69% -10,99% 10 - 5 afios 87 0 3 7 -25
NASDAQ C. 2357,69 -6,90% -14,10% -17,56% -11,13% 10 - 2 afios 157 3 22 20 -53
Europa FTSE 100 5068,95 -3,39% -12,22% -15,38% -14,08% Espafia 5 - 2 afios 108 -3 5 -8 -22
CAC 40 3125,19 -4,68% -12,90% -20,14% -17,86% 10 - 5 afios 74 -3 5 0 5
DAX 592327 -5,02% -14,82% -19,99% -14,33% 10 - 2 afios 183 -5 9 -8 -17
Ibex 35 8459,4 -2,44% -9,22%  -14,88% -14,20% Italia 5 -2 afios 89 -7 1 -19 -12
MIB30 15639,75 -2,35% -11,74% -17,90% -22,47% 10 - 5 afios 81 2 20 13 -12
PSI 20 6053,68 -3,13% -9,96%  -15,35% -20,22% 10 - 2 afios 170 -5 20 -7 -24
DJ Euro Stoxx 50 2286,91 -3,72% -11,82% -18,03% -18,11% Portugal 5 - 2 afios 56 8 16 107 -87
DJ Stoxx 50 2199,01 -3,58% -11,57% -14,46% -14,98% 10 - 5 afios -200 102 223 206 -292
Asia Nikkei 225 8944,48  -1,68% -9,14%  -11,77% -12,56% 10 - 2 afios -144 110 240 312 -378
Hang Seng 19847,26 -3,14% -11,48% -12,67% -13,84% Reino Unido 5 - 2 afios 80 -7 -13 -33 -31
Latam México Bolsa 31715,78 -5,88% -11,24% -13,11% -17,73% 10 - 5 afios 127 0 -1 -5 6
Argentina Merval  2738,41 -10,73% -17,92% -21,10% -22,28% 10 - 2 afios 208 -8 -13 -38 -25
Chile Select 3784,646 -6,92% -15,64% -20,65% -23,19% EEUU 5 -2 aflos 91 8 0 -29 -52
Brasil Bovespa  48668,29 -8,08% -16,86% -20,88% -29,78% 10 - 5 afios 125 1 -15 -21 -5
Mundial MSCI World 113291  -512% -10,76% -15,65% -11,50% 10 - 2 afios 216 9 -15 -50 -57
Ultimo %dia  %Sem  %Men % Ytd Vencimiento Divisa Precio YTM
Citigroup EMU GBI 1to 3 Year 156,4686 0,72% 1,15% 1,24% 1,26% Méjico 30/12/2019 usD 149,50 1,725
Citigroup EMU GBI 3 to 5 Year 169,13 1,23% 1,70% 2,10% 1,84% Brasil 17/01/2017 usD 116,00 2,666
Citigroup EMU GBI 5to 7 Year 177,0084 1,77% 2,02% 2,34% 2,46%  Argentina 17/04/2017 usb 90,00 9,860
Citigroup EMU GBI 7 to 10 Yea 177,7982 2,24% 2,68% 3,40% 3,23% Chile 01/06/2015 CLP 109,96 5,534
Ultimo %dia  %Sem  %Men % Ytd Ultimo  %dia %Sem %Men %Ytd
Citigroup US GBI 1to 3 Year  473,6163 0,08% 0,19% 0,31% 1,27% JP Morgan GBI-EM Global Latam Hedged 1956 0,10% 0,94% 1,94% 4,30%
Citigroup US GBI 3to 5 Year  680,9454 0,47% 0,59% 1,59% 4,81% JP Morgan GBI-EM Global Latam Unhedged 328,1 -1,14% -1,98% -0,64% 10,55%
Citigroup US GBI 5to 7 Year ~ 827,9183 0,97% 1,48% 3,30% 7,92%
Citigroup US GBI 7 to 10 Year 922,0748 1,55% 2,76% 5,13%  10,10%

* Datos en capitalizacion anual
Fuente: Bloorrberg
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