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CESTION OS PATRIMONDS MOSILIARIOS
SOC I EDAD DE VALORES

BONOS

Cupén Vto Ultimo mes 5 dias 3 dias 1dia Ultimo Cierre var %
2Y 0,000 15/03/2024 -0,130 0,209 0,171 0,006 100,908 1B 8.655,400 18,023%
5Y 0,000 16/04/2027 -1,058 -1,058 0,385 0,010 100,118 VG 4.103,500 17,059%
10Y 0,000 15/02/2032 -2,184 0,641 0,759 -0,012 97,729 Sp
30Y 0,000 15/08/2052 -6,688 -0,301 1,413 -0,071 85,842 EURO/DéLAR
Cierre var %
Cupon Vto Ultimo mes 5 dias 3 dias 1dia Ultimo
2Y 0,000 31/05/2024 -0,397 0,401 0,245 -0,004 100,151 FUTUROS DEUDA
5Y 0,000 31/01/2027 -1,843 0,489 0,424 0,007 97,236 Cierre var %
10y 0,700 30/04/2032 -3,830 0,697 0,815 -0,073 95,034 Bund 165,840 -6,633%
30Y 1,000 31/10/2050 -7,803 0,876 1,509 -0,179 81,161 Bobl 131,100 -2,288%
Schtz 111,765 -0,895%
DIFERENCIALES ESPANA-ALEMANIA T-Note 126,422 -6,180%
3 meses 5 dias 3 dias 1dia Ultimo EU-Bond Spain
2Y -98,842% 40,147% 24,469% -0,359% 100,151
5Y -341,842% 48,929% 42,403% 0,715% 97,236 INDICES CONTADO
10yY 0,000% 69,659% 81,484% -7,311% 95,034 Cierre var %
30Y -1.399,372% 87,597% 150,936% -17,893% 81,161 Ibex - 35 8.737,200 -0,757
EurSt50 4,137,220 -0,581
DIFERENCIALES SOBRE 10 Y ALEMANIA S&P500 4.475,010 -2,117
Cupodn Vto 5 dias 3 dias 2 dias 1dia Ultimo
Alemania 0,000 15/02/2032 0,641 0,759 0,440 -0,012 97,729 DIVISAS
Espafia 0,700 30/04/2032 0,697 0,815 0,482 -0,073 95,034
Francia 0,000 25/05/2032 0,590 0,708 0,405 -0,068 93,014 EUR 1,136 0,079
Italia 0,950 01/06/2032 0,949 0,993 0,534 -0,1594 91,654 JPY 114,940 -0,104
Bélgica 0,000 22/10/2031 0,510 0,708 0,415 -0,077 93,928 GBP 1,362 0,066
Grecia 1,750 18/06/2032 0,168 0,771 0,456 0,009 92,368 CHF 0,920 -0,011
Portugal 0,300 17/10/2031 0,644 0,824 0,423 -0,082 92,727 MXN 20,300 0,104

Fuente: Bloomberg
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PRINCIPALES INDICES Y EURO STOXX 50 POR SECTORES

Principales indices internacionales 2m iMm 1 Dia Ultimo P.O
IBEX Index 7,61 -1,26 8.737,20 -0,76 8.671,10 10.327,42
DAX Index 9,94 -3,20 15.370,30 -0,67 15.267,63 18.911,17
SX5E Index 11,74 -3,40 4.137,22 -0,58 4,113,195 5.036,99
NKY Index -10,30 -4,02 27.232,87 -0,41 27.122,07 33.516,19
SPX Index 11,91 -4,30 4.475,01 -2,12 4.380,26 5.261,78
FTSEMIB Index 16,35 -2,96 26.969,32 -1,11 26.669,27 32.318,10
DJI Index 8,95 -2,99 34.934,27 -1,78 34.312,03 40.611,04
CCMP Index -1,07 -5,45 14.124,09 -2,88 13.716,72 17.922,41
UKX Index 13,91 -0,35 7.603,78 -0,87 7.537,37 8.742,20
CAC Index 21,27 -2,62 6.964,98 -0,26 6.946,82 8.251,65

Fuente: Bloomberg

- . . 1.400,00 ;
EuroStoxx Sectors Af02022 12M 1Dia Ultimo B2 e P/E ——Automobiles & Part
Automobiles & Part 508,42 21,46 0,03 676,63 97,51 8,26 = Banks

Banks 96,71 35,75 -1,60 109,32 11,85 9,59 1.200,00 -+ — Basic Resources
Basic Resources 461,65 14,73 -1,53 655,80 81,87 8,32 Chemicals
Chemicals 1.029,68 12,85 -0,09 1.256,95 70,90 19,23 Construction & Materials

1.000,00
Construction & Materials 512,64 19,55 0,61 604,23 35,87 21,42 / o Fmancial Services

Financial Services 503,95 11,50 -1,19 551,41 38,77 13,14 = Helth Care

Food & Beverage 773,69 15,08 0,18 815,43 35,84 23,33 800,00 ——— Industrial Goods & Serv,

Helth Care 909,42 10,74 -0,45 997,69 55,28 24,58 Insurance

Industrial Goods & Serv. 601,51 8,54 -1,19 714,42 39,23 21,46 00,00 ,/__/;"‘/"/, -

Insurance 322,75 16,53 -1,58 331,11 30,45 11,99 e O] & GaS

Media 306,54 16,79 0,91 351,47 18,80 30,97 ——Personal & HH Goods

0il & Gas 318,64 24,18 -1,43 305,83 37,50 12,66 400,00 - - — Real Estate

Personal & HH Goods 901,09 11,68 0,23  1.040,81 55,54 22,58 . — — Retall

Real Estate 193,03 12,17 -0,99 182,65 9,14 8,50 200,00 S —Technology

Retail 362,00 -1,27 -0,63 397,05 22,78 38,31 N
Telecommunications

Technology 530,11 1,39 -0,53 675,75 26,31 26,18 Travel & Letsure
Telecommunications 245,04 11,27 0,93 237,75 15,85 12,36 0.00 - i ' — food & Beverage
Travel & Leisure 265,34 -2,18 173 233,40 5,66 Ano 2022 vitmo ¢

Fuente: Bloomberg
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