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Market environment 

 
A.1   A.2  

Market price performance  Market volatilities 

 

 

 
A.3   A.4  

Economic policy uncertainty  EUR exchange rates 

 

 

 
A.5   A.6  

Exchange rate implied volatilities   Market confidence  
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A.7   A.8  

Portfolio investment flows by asset class   Investment flows by resident sector 

 

 

 
A.9  A.1   

Institutional investment flows   
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Securities markets 

Equity markets 
A.10   A.11  

Equity prices by sector  Price performance of national indices  

 

 

 
A.12   A.13  

Price performance  Price-earnings ratios 

 

 

 
A.14   A.15  

Return dispersion  Implied volatility 
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A.16   A.17  

Implied volatility by option maturity  Correlation STOXX Europe 600 and sectoral indices 

 

 

 
A.18   A.19  

ESMA composite equity liquidity index  Bid-ask spread 

 

 

 

   

Sovereign-bond markets 
A.20   A.21  

Issuance and outstanding  Issuance by credit rating 
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A.22   A.23  

Rating distribution  Equity-sovereign bond correlation dispersion 

 

 

 
A.24   A.25  

Net issuance by country  10Y yields  

 

 

 
A.26   A.27  

10Y spreads  Yield dispersion 
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A.28   A.29  

Volatility   Yield correlation dispersion  

 

 

 
A.30   A.31  

CDS spreads   CDS notionals 

 

 

 
A.32   A.33  

Bid-ask spreads  ESMA composite sovereign bond liquidity index 
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A.34   A.35  

Liquidity  Liquidity dispersion 

 

 

 
A.36   A.37  

Redenomination risk  Bond futures liquidity 

 

 

 

   

Corporate-bond markets 
A.38   A.39  

Yields by credit rating  Spreads by credit rating 
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A.40   A.41  

Debt redemption profile by sector  Rating distribution 

 

 

 
A.42   A.43  

Hybrid capital instruments  Sovereign-corporate yield correlation  

 

 

 
A.44   A.45  

Bid-ask spreads and Amihud indicator  Turnover ratio and average trade size 

 

 

 

   






























































