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Table 1

Market data
Close Weekly change Monthly change Annual change
= 3-month Libor rate 0.53 0 0 -3
8 8 28| 2yryied 0.63 2 18 35
é E 10-yr yield 296 -15 41 -54
g "E’, 5 3-month Euribor rate 079 4 8 27
2 E 2-yryield 0.67 10 17 57
L 10-yr yield 259 2 9 75
g Dollar-Euro 1.259 2.0 34 -10.0
g Pound-Euro 0.83 07 05 32
W Swiss Franc-Euro 1.34 0.9 4.9 -11.8
& — Argentina (peso-dollar) 393 0.1 0.3 35
% 3:. © Brazil (real-dollar) 1.78 0.1 2.2 8.8
o ® -§ Colombia (peso-dollar) 1896 02 34 9.3
E g E Chile {peso-dollar) 539 03 04 01
g .5 Mexico (peso-dollar) 13.07 30 20 -14
W= Peru (Nuevo sol-dollar) 282 -0.1 -08 -6.4
- Japan (Yen-Dollar) 87.70 -18 5.0 -8.6
E Korea (KRW-Dollar) 122631 14 09 34
Australia (AUD-Dollar) 0.846 28 09 6.2
39 Brent oil ($/b) 723 75 42 10.2
g 2 Gold ($/ounce) 1201.8 43 04 289
oL Base metals 473.4 -1.9 0.0 16.4
o Ibex 35 9408 -1.3 14 231
ui EuroStoxx 50 2551 -3.0 -3.2 7.3
USA (S&P 500) 1026 47 6.9 14.5
0= Argentina (Merval) 2209 A7 -1.3 399
E 3; © Brazil (Bovespa) 61127 57 29 200
‘ET % § Colombia (IGBC) 12389 1.1 0.5 24.1
x E‘ E Chile {IGPA) 18739 1.7 3.2 26.1
5)0" -:3 Mexico (CPI) 31355 -3.8 0.1 304
Peru (General Lima) 13866 2.3 -19 75
Venezuela (IBC) 65176 0.1 3.0 46.0
® | Nikkei225 9204 5.5 7.2 6.2
2 HSI 19905 38 0.6 93
o | Itraxx Main 131 - 1 16
E1 Itraxx Xover 585 36 26 153
CDS Germany 44 -1 1 1
CDS Portugal 306 -18 -25 239
g CDS Spain 262 12 9 181
= £ % CDSUSA 37 -1 -2 —
® @ T cDSEmerging 276 20 3 113
© 8§ cDS Argentina 1002 36 124 998
s E CDS Brazil 142 11 8 -36
- 8 CDS Colombia 152 -6 -54
CDS Chile 105 5 -25
CDS Mexico 139 11 -69
CDS Peru 138 10 -44

Sources: Bloomberg, Datastream and JP Morgan
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