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Share Indices and Base rates – EUR, GBP & USD
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Indices - price 

(bps)

Today Yesterday 1 week 1 month 1 year

FTSE 100 5,936.0 82.2 + 1.40% 34.8 + 0.59% 231.5 + 4.06% (1,406.7) - 19.37%

S&P 500 2,896.1 47.7 + 1.67% (16.3) - 0.56% 236.7 + 8.90% (35.6) - 1.24%

Dow Jones 23,991.2 326.5 + 1.38% (354.6) - 1.46% 1,337.3 + 5.90% (2,300.5) - 8.86%

CAC 40 4,501.4 68.1 + 1.54% (70.7) - 1.55% 63.2 + 1.42% (962.4) - 17.84%

DAX 10,759.3 153.1 + 1.44% (102.4) - 0.94% 402.6 + 3.89% (1,486.5) - 12.29%

FTSE MIB 17,245.0 85.7 + 0.50% (445.5) - 2.52% (166.7) - 0.96% (4,059.8) - 19.13%

UK 5Y5Y Inflation 

swap (%)
3.5 (0.0) - 0.11% 0.0 + 0.87% (0.0) - 0.99% (0.1) - 3.80%

EU 5Y5Y Inflation 

swap (%)
0.9 (0.0) - 0.98% (0.0) - 3.40% (0.1) - 12.00% (0.5) - 35.77%

Brent crude spot 30.4 0.7 + 2.25% 5.1 + 20.26% (1.5) - 4.64% (40.2) - 57.47%

Euro Mid-Swap Rates - Price (Mid) (bps)

Today Yesterday 1 week 1 month 1 year

5-year (30.5) (1.0) 3.1 (14.2) (30.9)

7-year (24.9) (2.0) 2.1 (17.3) (44.1)

10-year (13.9) (3.2) 2.1 (19.7) (61.2)

11-year (10.2) (3.2) 2.0 (19.9) (65.8)

12-year (6.7) (3.4) 2.1 (20.1) (70.0)

15-year 1.8 (3.7) 2.5 (20.4) (79.8)

UK Gilts - Yield to Maturity (bps)

Today Yesterday 1 week 1 month 1 year

5-year 7.0 (1.0) (2.0) (17.0) (82.6)

7-year 10.2 (0.3) (0.1) (15.0) (88.5)

10-year 23.5 0.4 0.4 (17.9) (92.3)

15-year 41.3 (0.2) (0.7) (21.0) (104.9)

UST - Yield to Maturity (bps)

Today Yesterday 1 week 1 month 1 year

5-year 30.6 (3.6) (3.1) (15.1) (201.3)

7-year 50.7 (4.3) (1.2) (10.7) (188.1)

10-year 62.8 (7.5) (1.1) (8.4) (182.8)

15-year 86.1 (4.2) 2.7 (0.6) (173.9)
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Euro

EUR 10-year mid-swap rate, bps iBoxx EUR Infra BBB Z-spread, bps EUR implied all-in, bps

GBP

UK 10-year treasury YTM, bps iBoxx GBP Infra BBB Z-spread, bps GBP implied all-in, bps
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USD - investment-grade

US 10-year treasury YTM, bps iBoxx USD Infra BBB Z-spread, bps USD implied all-in, bps

USD - high-yield

US 10-year treasury YTM, bps iBoxx USD Infra BB Z-spread, bps USD implied all-in, bps
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iBoxx spreads, EU sovereign rates, and 

bank credit default swaps
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iBoxx EUR BBB Z-spreads, bps

EU sovereign 10-year rates, bps

Select bank 5-year credit default swap prices, bps

(54.7)

(2.9)

(26.3)

82.1 

191.9 

246.6 

(100)

(50)

-

50

100

150

200

250

300

Germany France Netherlands Spain Italy Italy spread to Germany

236.9 

188.1 

271.6 
283.5 

-

50.0

100.0

150.0

200.0

250.0

300.0

350.0

400.0

EUR iBoxx BBB 7-10yr EUR iBoxx BBB 5-7yr

EUR iBoxx BBB 10+yr EUR iBoxx BBB 15+yr

DB, 123.6 

Banca IMI, 172.3 

UNICREDIT, 174.1 

JPM, 66.3 

HSBC, 59.0 -
50.0

100.0
150.0
200.0
250.0
300.0

CACIB SOCIETE GENERALE NATWEST LLOYDS DB COMMERZBANK
Banca IMI ING 5-year UNICREDIT BBVA Bank of America Scotiabank
MUFG SMBC BNP JPM HSBC



[Document No.]

Disclaimer

The views presented in this document are for discussion purposes only. DC Advisory Limited is not advocating any of the courses of action presented in it, 

which are being presented solely to illustrate a range of available options. This analysis is presented on the understanding that, apart from showing this 

document to those of your officers, employees or advisers who are engaged in reviewing it on your behalf, its contents will not be reproduced, redistributed 

or passed on, directly or indirectly, by you to any other person or published, in whole or in part, for any purpose without the written permission of DC 

Advisory Limited.

This document does not constitute or form part of any offer for purchase, sale or subscription of, or solicitation or invitat ion of any offer to buy, sell or to 

subscribe for, any securities nor may it or any part of it be relied on in connection with any contract or commitment whatsoever. 

This document has not been approved for the purposes of section 21 of the Financial Services and Markets Act 2000. This document is not intended to be 

distributed or made available in the United Kingdom except to persons having professional experience in matters relating to investments for the purpose of 

Article 19 of the Financial Services and Markets Act 2000 (Financial Promotions) Order 2005. If you do not have professional experience in matters relating 

to investments you should not act or rely on it, and you should return this document to DC Advisory Limited. The distribution of this document in other 

jurisdictions may be restricted by law, and persons into whose possession this document comes should inform themselves about, and observe, any such 

restrictions. By accepting this document you agree to be bound by the terms of this notice.

This document has been prepared from information which is believed at the date of this document to be reliable. Phrases like "DC Advisory Limited 

expects", "DC Advisory Limited believes", "DC Advisory Limited anticipates" and similar phrases do not constitute warranties or guarantees of any kind, 

express or implied. The information in this document is subject to change without notice. DC Advisory Limited undertakes no responsibility or obligation to 

provide you with any additional information or to update the document or to correct any inaccuracies in it that may become apparent. DC Advisory Limited 

expressly disclaims any and all liability for representations or warranties, express or implied, contained in, or for omissions from, this document or any 

written or oral communication concerning it or its subject matter transmitted or made available to any person. 

Recipients of this document acknowledge that the information contained within it may (in whole or in part) constitute inside information for the purposes of 

Part V of the Criminal Justice Act 1993 (“CJA”) and/or Part VIII of the Financial Services and Markets Act 2000 (“FSMA”) and recipients of this document 

who are in, or acquire, possession of this information may have information as an insider for the purposes of the CJA and inside information for the 

purposes of FSMA. No recipient of this document shall make use of any information contained within it for the purposes of dealing or encouraging another 

person to deal in securities of the Company. All recipients of this document consent to being made an insider within the meaning of the CJA and/or FSMA 

and shall bring to the attention of any of their respective officers, employees, advisers and agents who, from time to time, may have information as an 

insider the prohibitions on insider dealing contained in the CJA and the prohibitions on market abuse contained in FSMA.

DC Advisory Limited retains the right to request the return of this document at any time.


