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VIEW WEEKLY del 15 giugno 2014

ANALISI QUANTITATIVA

ETF LONG
|LYXOR UCITS ETF IBX EU LIQ HIYLD 30 EXF 12492 (c
|ISHARES S&P 500 EUR HEDGED UCITS ETF 43,480 (c)
|LYXOR UCITS ETF EMTS 10-15Y INV GRADE D 175,36 (c)
[LYXOR UCITS ETF EMTS 1-3Y INV GRADE DR 125,01 (c)
[ISHARES MSCI JAPAN EUR HEDGED UCITS ETF 36,475 (c)
|LYXOR UCITS ETF TURKEY 48,325 (c)
[ISHARES MSCI JAPAN UCITS ETF (INC) 8,785 (c
|LYXOR UCITS ETF EMTS 15+Y INV GRADE DR 166,46 (c
[LYXOR UCIS ETF FTSE MIB 22,479 (c
[ISHARES EURO STOXX S0 UCITS ETF (INC) 33,700 (c
|ETFS ALUMINIUM 2,4975 (c
[LYXOR UCITS ETF BRAZIL (IBOVESPA) 16,720 (c
|LYXOR UCITS ETF EMTS 3-5Y INV GRADE DR 147,06 (c
ETF SHORT
|ETFS COPPER 23,020 (c)
|ETFS GOLD 11,835 (c)
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ETF SOPRA COEFFICIENTE 1 (1 delimita positivo da negativo)

ETFS WTI CRUDE OIL

ETFS NATURAL GAS

ISHARES CHINA LARGE CAP UCTS ETF

ETFS BRENT 1MTH OIL SECURITES

ETFS GASOLINE

LYXOR UCITS ETF COMMODITIES CRB

ISHARES BRIC S0 UCITS ETF

ETFS SILVER

ETFS COFFEE

AMUNDI NASDAQ-100 UCITS ETF
POWERSHARES EQQQ NASDAQ-100 UCTS ETF
ISHARES MSCIJAPAN UCITS ETF (INC)

LYXOR UCITS ETF BRAZIL (IBOVESPA)

LYXOR UCITS ETF FTSE MIB

ETFS GOLD

ETFS GOLD BULLION SECURITEES

DB X-TRACKERS MSCI RUSSIA CAPP UCITS ET
LYXOR UCITS ETF MSCI INDIA

ISHARES S&P 500 UCITS ETF (INC)

ISHARES MSCI JAPAN EUR HEDGED UCITS ETF
ISHARES EURO STOXX S0 UCITS ETF (INC)
ISHARES MSCI EMERG MKTS UCITS ETF (INC)
LYXOR UCITS ETF COMMODITIES CRB EX-ENER
LYXOR UCITS ETF IBX EU LIQ HIYLD 30 EXF
LYXOR UCITS ETF EASTERN EUROPE

ISHARES S&P 500 EUR HEDGED UCITS ETF
LYXOR UCITS ETF TURKEY

ETFS SOYBEAN OIL

ETFS COTTON

LYXOR UCITS ETF EMTS 3-SY INV GRADE DR
SPDR BARCL EM MKTS LOCAL BOND UCTS ETF
LYXOR UCITS ETF EMTS 10-15Y INV GRADE D
ISHARES EM MKT LOCAL GOVT BOND UCITS ET
AMUNDI GLOB EM BOND MARK IBX UCITS ETF
LYXOR UCITS ETF EMTS 15+Y INV GRADE DR
LYXOR UCITS ETF EMTS 1-3Y INV GRADE DR
LYXOR UCITS ETF DAX

20,185 (c)
0,1073 (c)
80,40 (c)
54,32 (c)
41,225 (c)
21,400 (c)
19,675 (c)
15,625 (c)
1,740 (c)
29,745 (c)
68,63 (c)
8,785 (c)
16,720 (c)
22,479 (c)
11,835 (c)
90,37 (c)
20,995 (c)
11,925 (c)
14,2575 (c)
36,475 (c)
33,700 (c)
30,140 (c)
18,650 (c)
124,92 (c)
19,145 (c)
43,480 (c)
48,325 (c)
4,0500 (c)
1,895 (c)
147,06 (c)
69,44 (c)
175,36 (c)
63,57 (c)
88,23 (c)
166,46 (c)
125,01 (c)
96,32 (c)
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ETF SOTTO COEFFICIENTE 1 (1 delimita positivo da negativo)

ETFS WHEAT

ETFS COPPER

ETFS GRAINS DJ-UBSCI

ETFS PHYSICAL PALLADIUM

ETFS NICKEL

ISHARES MSCI KOREA UCITS ETF (INC)
ETFS CORN

ETFS SOYBEANS

DB X-TRACKERS MSCI INDONESIA UCITS ETF
ETFS SUGAR

ETFS ZINC

ETFS ALUMINIUM

0,9470 (c)
23,020 (c)
4,3450 (c)
58,44 (c)
14,335 (c)
30,255 (c)

1,210 (c)
20,885 (c)
10,330 (c)
11,705 (c)
48175 (c)
2,4975 (c)




ANALISI SETTORI

SETTORI LONG
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ESTX UTILITY PR.EUR

ESTX REAL EST.PR.EUR

ESTX TELECOMMNICA.PR.EUR

ESTX TECHNOLOGY PR.EUR

ESTX OIL + GAS PREEUR

SETTORI SHORT

NESSUNO

312,27 (c)

371,41 (c

CLASSIFICA SETTORI PER COEFFICIENTE (1 indica neutrale)

ESTX OL + GAS PR.EUR

ESTX HEALTH CARE PR.EUR

ESTX UTILTY PR.EUR

ESTX BANKS PR.EUR

ESTX TELECOMMNICA.PR.EUR

ESTX TECHNOLOGY PR.EUR

ESTX REAL EST.PREUR

ESTX CONSTR.+MATER.PR.EUR

ESTX MEDIA PR.EUR

ESTX FOOD+BEVERAGE PR.EUR

ESTX AUTOM.+PARTS PREUR

ESTX FIN.SERVICES PR.EUR

ESTX INSURANCE PR.EUR

ESTX CHEMICAL PR.EUR

ESTX IND.GOODS+SER.PR.EUR

ESTX BASIC RESOURC.PR.EUR

312,27 (c)

196,46 (c)

34561 (c)

206,13 (c)

472,95 (c)

498,55 (c)

302,94 (c)

211,39 (c)

950,59 (c)

609,94 (c)

196,90 (c)

1,02

1,02

1,01

1,01

0,99

0,98

0,97

0,97
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BASF SE NA O.N.

HENKEL AG+CO.KGAA VZO

TITOLI DAX LONG

DT.TELEKOM AG NA 12,665 (c
LANXESS AG 49,980 (c)
TITOLI DAX SHORT
| DEUTSCHE BANK AG NA O.N. 27,855 (c)
TITOLI CAC40- LONG
UNIBAIL-RODAMCO 210,85 (c) 47,57
ACCOR 38,660 (c) 434
ORANGE 12,375 (c) 37,85
ALSTOM 29,595 (c 36,53
VEOLIA ENVIRON. 14,570 (c 32,02
TOTAL 52,86 (c 27,23
SOLVAY 118,65 (c) 243
GEMALTO 82,54 (c) 22,85
SAINT GOBAIN 42,370 (c) 21,88
SANOFI 79,66 (c 21,61
SCHNEIDER ELECTRIC 69,09 (c) 21,08
TITOLI CAC40 - SHORT
PUBLICIS GROUPE SA 62,35 (c)




ATLANTIA
TELECOM ITALIA
ENI

SAIPEM
GENERALIASS
SNAM
FINMECCANICA
TENARIS
UNICREDIT

TERNA

BCA POP MILANO
UBIBANCA
MEDIOBANCA
ENEL

ENEL GREEN POWER
BCA MPS

AZIMUT

FIAT

AUTOGRILL SPA
BANCO POPOLARE

| ANSALDO STS

| SALVATORE FERRAGAMO
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TITOLI FTSEMIB LONG

20,80 (c)
0,9870 (c)
19,54 (c)
20,69 (c)
16,51 (c)
4,400 (c)
6,540 (c)

16,96 (c)

2

Wi

o

4,020 (c)
0,6810 (c)
7,105 (c)
7,820 (c)
4,350 (c)
2,138 (c)

1,823 (c)

(C)

20,69 (c)
7,7050 (c)
6,810 (c)
14,10 (c)

TITOLI FTSEMIB SHORT

7,475 (c)

20,81 (c)




LONZA N

DUFRY N

HOLCIM N

NOBEL BIOCARE N

SULZERN

SWISS PRIME SITE N

SIKA |

SCHINDLER PS

GEBERIT N

[JULIUS BAER N

TITOLI SVIZZERA LONG

TITOLI SVIZZERA SHORT
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81,80 (c)

13,55 (c)

135,70 (c)

73,35 (c)

3.587,00 (c)

137,50 (c)

309,30 (c

37,76 (c)
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TITOLI UK LONG

SMITH&NEPHEW 1.071,0 (c)
INTERCON. HOTEL 2.280 (c)
INTER. PERS. 6065 (c)
RDS A 2.371,0 (c)
KAZAKHMYS 275,5 (c)
PROVIDENT FIN. 2214 (c)
MEGGTT 5245 (c)
ROYAL BANK SCOT 3422 (c)
BTG 596,0 (c)
IMAGINTN.TECH 2440 (c)
SHIRE 3.511 (c)
INTU PROPERTIES 3143 (c)
LON.STK.EXCH 1.967 (c)
LEGALSGEN. 227,6 (c)
PREMIER OIL 3419 (c)
DIRECT LINE 2643 (c)
ADMIRAL GRP 1.551 (c)
EASYJET 1.457 (c)
HALFORDS 4731 (c)
TELECTY 750,0 (c)
AVEVA GRP 2.168 (c)
AMLIN 4791 (c)
M 1.584 (c)
HAMMERSON 577,5 (c)
HIKMA 1.656 (c)
WHITBREAD 4.200 (c)
PACE 354,0 (c)
SCHRODERS 2.571 (c)
WER GRP. 2659 (c)
INCHCAPE 608,0 (c)
BAE SYS. 4261 (c)
WH SMITH 1.099 (c)
INMARSAT 731,0 (c)
INVESTEC 5235 (c)
AFRICAN BARR 218,4 (c)
ASTRAZENECA 4.3850 (c)
CAPITA GROUP 1.129 (c)
SPECTRIS 2.347 (c)
RDS B 2.4830 (c)
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TITOLI UK SHORT

DEBENHAMS 71,25 (c)
KINGFISHER 369,0 (c)
ANGLO AMERICAN 1.410,0 (c)
STAND.CHART. 1.307,5 (c)
RIO TINTO 3.017,5 (c)
MORRISON (WM) 192,3 (c)
PEARSON 1.119 (c)
OPHIR ENERGY 2401 (c)
DIAGEO 1.894,5 (c)
CROSS VALUTARI LONG
Spot AUD/CHF 0,8464 (c
Spot CHFJPY 113,23 (c)
Spot NZD/CAD 0,9419 (c
CROSS VALUTARI SHORT
Spot EUR/PLN 41191 (c)
Spot CAD/CHF 0,8291 (c)
Spot EUR/AUD 1,4402 (c
Spot USD/HKD 7,7516 (c)
Spot EUR/CHF 1,2187 (c
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CLASSIFICA CROSS VALUTARI PER COEFFICIENTE (1 indica neutrale)

Spot NZDUPY
Spot NZD/CAD
Spot NZD/USD
Spot NZD/CHF
Spot AUD/CHF
Spot GBP/DKK
Spot AUD/USD
Spot AUD/CAD
Spot EUR/HUF
Spot USD/HUF
Spot GBP/CHF
Spot GBP/USD
Spot GBP/CAD
Spot GBP/SEK
Spot AUD/IJPY
Spot USD/TRY
Spot GBPJPY
Spot USD/MXN
Spot USD/ZAR
Spot USDIDRK
Spot USD/SEK
Spot CAD/CHF
Spot USD/NOK
Spot USD/CZK
Spot USD/CHF
Spot USD/PLN
Spot GBP/AUD
Spot EUR/SEK
Spot EUR/NOK

Spot EUR/GBP
Spot EUR/NZD
Spot EUR/AUD
Spot EURAJPY

Spot EUR/DKK
Spot EUR/CHF

Spot USD/SGD
Spot GBP/NZD
Spot AUD/NZD
Spot EUR/CAD
Spot EUR/CZK
Spot USDIPY

Spot CHF/JPY

Spot EURUSD
Spot USD/HKD
Spot USD/CAD
Spot CAD/IJPY
Spot EUR/PLN

88,24 (c)
0,9419 (c)
0,8675 (c)
0,7793 ()
0,8464 (c)
9,3347 (c)
0,9422 (c)
1,0229 (c)
307,05 (c)
226 56 (c)
1,5232 (c)
1,6955 (c)
1,8409 (c)

11,3386 (c)

95,83 (c)
2,1124 (c)
172,46 (c)

12,9830 (c)
10,7007 (c)
5,5055 (c)
6,6877 (c)
0,8274 (c)
£,0821 (c}
20,2264 (c)
0,8983 (c)
3,0372 (c)

1,7996 (c)
9,0622 (c)
8,142 (c)

0,7981 (c)
1,5626 (c)
1,4402 (c)
138,17 (c)
7,4584 (c)
1,2187 (c)
1,2510 (c)
1,9584 (c)
1,0850 (c)
1,4699 (c)
27,4436 (c)
102,04 (c)
113,38 (c)
1,3540 (c)
7,7516 (c)
1,0856 (c)
94,00 (c)
4,1191 (c)

1,07
1,07
1,06
1,06
1,05
1,05
1,05
1,05
1,05
1,05
1,05
1,08
1,04
1,04
1,04
1,03
1,03
1,03
1,03
1,02
1,02
1,02
1,01
1,01
1,01

o ey

0,86
0,87
0,89
0,93
0,93
0,94
0,94
0,95
0,95
0,95
0,96
0,96
0,96
0,97
0,97
0,98
0,98
0,99

La performance del passato non é indicativa di uguali rendimenti nel futuro. Questo report non

rappresenta una sollecitazione a comprare quote di Fondi di Investimento o di qualsiasi altro strumento
finanziario, né un servizio di consulenza, ma solo un servizio di elaborazione ed analisi di dati storici di

strumenti finanziari.
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