
 

 
1 

 

 

 

 

 

1. 5 77.8

82.9 87.3 4

 

2. 12 0.5%

2 24 20%

Q2

4000

 

3. 4 YOY 11.9 9.3 YOY 15.2

14.1 4 CPI

YOY 3.4  

 

1. 

34.44 0.27%

12,820.60 S&P500 4.60 0.34% 1,353.39  

2. 

EUR/USD 0.15% 1.292 USD/JPY

79.93 EUR/USD 1.283-1.296 USD/JPY 79.6-80.4  

3. 

NDF

29.30-29.45 1.5

29.410 NDF -0.045/-0.030 29.35-29.45  
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6. 

10 2.94 1.84% 2 0.26% 2/10

158  

7. 101/1

0.96-0.99%

5 101/1 0.5 0.9760% 10 101/5 0.48 1.2340%  

% %

12820.6 12855.0 -34.4 -0.27 225 9009.7 9045.1 -35.4 -0.39

500 1353.4 1358.0 -4.6 -0.34 1944.9 1950.3 -5.4 -0.27

NASDAQ 2933.8 2933.6 0.2 0.01 19964.6 20227.3 -262.6 -1.30

394.6 391.7 2.9 0.73 2395.0 2410.2 -15.2 -0.63

5575.5 5544.0 31.6 0.57 2883.4 2903.6 -20.2 -0.70

DAX 6579.9 6518.0 61.9 0.95 7401.4 7484.0 -82.6 -1.10

IPC 38888.8 39170.9 -282.1 -0.72 106.5 108.2 -1.6 -1.50

BOVESPA 59445.2 59702.1 -256.8 -0.43 SENSEX 16293.0 16420.1 -127.1 -0.77

FTSE/JSE 40 30076.5 29897.3 179.1 0.60

2 0.26 0.26 0.00 5 0.98 0.98 -0.50

5 0.75 0.76 -1.15 10 1.23 1.24 -0.50

10 1.84 1.87 -2.94 20 1.70 1.70 -0.90

2 0.09 0.08 1.60 2 0.11 0.11 0.2

10 1.52 1.54 -2.30 10 0.85 0.87 -1.5

O/N LIBOR 0.149 0.148 0.100 O/N 0.514 0.514 0.00

1M LIBOR 0.239 0.239 0.000  30D CP 0.788 0.785 0.30

3M LIBOR 0.467 0.467 0.000  90D CP 0.871 0.872 -0.10

6M LIBOR 0.730 0.730 0.000  180D CP 1.008 1.006 0.20

1Y LIBOR 1.056 1.055 0.100  1Y IRS 0.895 0.895 0.01

 2Y IRS 0.612 0.578 3.450  2Y IRS 0.920 0.920 0.02

 5Y IRS 1.097 1.090 0.730  5Y IRS 1.080 1.080 0.03

EUR/USD 1.292 1.294 -0.002 -0.15 USD/TWD 29.41 29.40 0.02 0.05

USD/JPY 79.93 79.93 0.000 0.00 USD/KRW 1149.3 1146.6 2.73 0.24

EUR/JPY 103.3 103.4 -0.130 -0.13 USD/SGD 1.253 1.253 0.00 -0.02

GBP/USD 1.607 1.615 -0.008 -0.48 USD/THB 31.19 31.20 -0.01 -0.03

AUD/USD 1.002 1.008 -0.006 -0.61 USD/PHP 42.54 42.45 0.09 0.22

NZD/USD 0.783 0.785 -0.003 -0.33 USD/IDR 9198 9258 -60.00 -0.65

US$ INDEX 80.26 80.11 0.152 0.19 USD/CHF 0.931 0.930 0.00 0.16

96.13 97.08 -0.95 -0.98 CRB 294.59 294.83 -0.24 -0.08

111.77 112.05 -0.28 -0.25 1584.00 1595.50 -11.50 -0.72

Source:Bloomberg
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