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MARKETS OVERVIEW

OVERVIEW MONEY & BOND MARKETS

Week 2-12 22 to 9-12-22 Interest Rates highest 22 lowest 22 Yield (%) highest 22 lowest 22
€ECB 2.00 2.00 at 02/11 0.00 at 03/01 € AVGS5-7y 2.64 279 at 28/09 -0.04 at 03/01
R o
= CAC 40 8742 b BE7 10°% eonia -0.51 -0.51 at 03/01 -0.51 at 03/01  Bund 2y 211 216 at08/11 -0.83 at 04/03
N S&P 500 4072 » 3934 34 % Euribor 3M 201 2.01 at 09/12 -0.58 at 05/01 Bund 10y 193 244 at 21/10 -0.14 at 24/01
2 Volatility (VIX) 19.1 » 228 +3.8 pb Euribor12m 286 289 at 28/11 -0.50 at 05/01  OAT 10y 239 3.00 at 21/10  0.15 at 04/01
2 Euribor 3M (%) 198 » 201 +30 bp SFED 400 400 at 03/11 025 at 03/01 Corp.BBB 414 514 at21/10 090 at 05/01
. o Libor 3M 473 478 at 30/11 0.21 at 03/01 $ Treas.2y 4.43 4.78 at 07/11 0.70 at 04/01
7 Libor $ 3M (%) 473 b 473 +0.1 bp a0y 550 567 at 04/11 0.58 at 03/01  Treas.10y 357 423 at 24/10 163 at 03/01
2 OAT 10y (%) 232 b 239  +7.0 bp ppoe 300 300 at 03/11 025 at g3/o1 HghYield 867 997 at13/10 507 at 03/01
2 Bund 10y (%) 1.86 » 193 +7.0 bp Libor3m 376 376 at 09/12 026 at 03/01 £gilt.2y 349 459 at27/09  0.69 at 03/01
2 US Tr. 10y (%) 350 b 3.57 +6.5 bp _Libor1i2m 081 081 at 03/01 0.81 at 03/01 _ 8ilt. 10y 318 450 at 27/09 097 at 03/01
' ' ) ) AC9-12-22 AL9-12-22
2 Euro vs dollar 1.05 » 105 +06 %
7 Gold (ounce, $) 1790 » 1798 +0.5 %
N 0il (Brent, $) 857 » 764 -109 %

EXCHANGE RATES COMMODITIES

€= highest 22 Llowest 22 2022 Spot price, $ highest 22 lowest 22 2022 2022(€)

usb 105 115 at10/02 0.96 at 27/09 -7.3% 0il, Brent 76.4 1282 at 08/03 76.3 at 08/12 -2.6% +5.1%
9

CEGENSRUIEEE 090 a128/09  0.83 at 14/04 BRI, Gold (ounce) 1798 2056 at 08/03 1628 at 03/11 -13% +6.5%

CHF 0.98 1.06 at10/02 0.95 at 28/09 -5.1%
IPY  143.98 14734 ai26/10 12537 at 04/03 +9.9% Metals, LMEX 4065 5506 at 07/03 3453 at 27/09 -9.7% -2.6%

1

1
AUD 1.55 162 at04/02 143 at 25/08 -0.8% Copper (ton) 8507 10702 at 04/03 7160 at 14/07 -12.7% -5.8%
CNY 7.32 7.49 a128/11 6.75 at 14/07 +1.0% wheat (ton) 256 4.7 at 17/05 254 at 06/12 +7.7% +16.2%
BRL 551 644 at06/01 498 at 03/11 -13.0% Corn (ton) 250 3.2 at 28/06 226 at 03/01 +0.9% +17.9%

RUB 66.01 164.76 at07/03 55.60 at 26/09 -22.6%

At 9-12-22 Change
INR 86.72 86.92 at08/12 78.49 at 27/09 +2.6% 9
At 9-12-22 Change
EQUITY INDICES PERFORMANCE BY SECTOR (Eurostoxx50 & S&P500)
Index highest 22 lowest 22 2022 Year 2022 to 9-12, € Year 2022 to 9-12, $
World +24.3% I oi & Gas +58.7% 0il & Gas
MSCI World 2663 3248 at 04/01 2368 at 12/10  -17.6% +8.4% B Commodities 5% Insurance
North America +1.1% Insurance . )
. +14.0%
S8P500 3934 4797 3t 03/01 3577 at 12/10  -17.5% gy | Banks 10% Food industry
E ° | +7.1% | Commodities
urope “5.2% | teann 6.2% Utilities
EUroStoxx50 3943 4392 at 05/01 3279 at 29/09 -8.3% 0% Food indust - |
y 00a Industry +2.6% | Health
CAC 40 6678 7376 at 05/01 5677 at 29/09 -0.7% o ;
8.3% Travel & leisure -0.9% Chemical
DAX 30 14371 16272 it 05/01 11976 at 29/09 -9.5% 8% Media v
IBEX 35 8289 8934 at 27/05 7261 at 12/10 -0.5% 549 I Utilities 3 ﬁf’ Telecoms
FTSE100 7477 7672 1t 10/02 6826 at 12/10 H01% 0o B e 65% Industry
Asla ’ [ -8.3% Financial services
-13.3% i !
MsCl, loc. 1104 11653t 0501 1012 at 30/09 -0.3% 13 3; B Chfm'cal -10.4% Travel & leisure
Nikkei 27901 29332 1t 05/01 24718 at 09/03 31y 13 B Telecoms - 11.1% Household & Care
Emerging -16.1% Consumption Goods 42.3% Index
MSCI Emerging ($) 978 1267 at 12/01 843 at 24/10 21%  "187% [ | Industry A4.5% Construction
China 66 86 at 20/01 47 at 31/10  -206%  -16.7% . car 48% Banks
India 795 891 at 13/01 699 at 17/06 +4.1% -17.5% Construction 23‘5‘,/ Retail
Brazil 1454 2003 at 04/04 1311 at 14/07 49%  019% Technology S |
T RT AT E— B ——— -26.4% Technology
At 9-12-22 Change  -31.7% Retail ) :
- -33.0% Media
-37.3% Real Estate 459
-41.5% Car

SOURCE: REFINITIV, BNP PARIBAS,
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10Y BOND YIELD, TREASURIES VS BUND 10Y BOND YIELD 10Y BOND YIELD & SPREADS
350 Year 2022 to 9-12
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