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06-mars Last Var. 2024

T-note 10 ans 4.10 4.30 19

Courbe 2-10 ans -45 -42 4

Bund 10 ans 2.32 2.44 12

Courbe 2-10 ans -54 -51 3

Italie Spread 10 ans 132 125 -8

France Spread 10 ans 45 44 -1

Gilt 10 ans 3.99 4.10 11

JGB 10 ans 0.72 0.77 5

iTraxx IG 54 53 -1

iTraxx XO 300 302 3

S&P 500 5 105           5 117           0.2%

Nasdaq 100 18 018         17 808         -1.2%

Euro Stoxx 50 4 915           4 986           1.4%

VIX 14.5 14.8 2.1%

Indice DXY 103.37 103.39 0.0%

USD/JPY 149.33 149.12 -0.1%

EUR/USD 1.09 1.09 -0.1%

Source: Bloomberg, Ostrum AM
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