& Newsletter Diaria
CaixaBl
AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 600 .“.\./-
M 3,5920 1 -3 M 5,3666 2 -9 4,9415 1,1200 500
3M 3,5050 -1 -15 3M 5,3236 2 -19 4,8862 1,0279
6M 3,3910 1 -20 6M 5,1707 -3 -35 4,7483 0,9150 400
12M 3,1190 2 -31 12M 6,0414 8 31 4,4841 0,9200 300 | e
™M 3M &M 12M
INTEREST RATE SWAPS TAXA DE REFERENCIA —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 3,0603 -1 -28 2,2861 2,3223 2,4272 Zona Euro 4,25 CURVA FORWARD
2y 2,6758 -1 -27 2,2701 2,3508 2,4569 EUA 5,50 a7
3y 2,5382 -1 23 2,2860 2,3760 2,4890 Reino Unido 5,00 350
ay 2,4862 -1 -20 2,3100 2,4028 2,5180 Japdo 0,25 325
5Y 2,4654 2 -18 2,3316 2,4292 2,5484 Canada 4,50 3,00
7Y 2,4630 2 -16 2,3825 2,4880 2,5950 Suica 0,75 ;;z
10Y 2,5044 2 -14 2,4598 2,5560 2,6233 China 5,75 25
15Y 2,5652 2 -13 2,5250 2,5480 2,5340 Brasil 10,50 200 1
20Y 25145 2 -12 2,4608 2,4390 2,3975 Austrélia 435
30Y 2,3177 -3 -11 2,2640 2,2280 2,1771 india 4,50 EURIBOR3M  —— EURIBOR &M  —— EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 5 INTEREST RATE SWAPS
1y 4,2156 -1 -54 3,1260 3,0930 3,2930 00
2y 3,6787 1 57 3,0850 3,1370 3,3260 375
3y 3,4725 -1 -52 3,0880 3,1870 3,3630 350
4y 3,3815 0 -48 3,1100 3,2280 3,3930 325
5Y 3,3447 0 -44 3,1450 3,2680 3,4205 300
7Y 3,3400 0 -40 3,2115 3,3330 3,4730 278
10Y 3,3797 0 -36 3,2990 3,4120 3,5210 izz
15Y 3,4520 0 -33 3,3880 3,4510 3,5100 T 2v 3y av sy 7v 107 15Y 20v 30v
20Y 3,4578 0 -31 3,3890 3,4040 3,4130 s —e-usp
30Y 3,3149 0 -30 3,2415 3,2140 3,1780
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 79,01 -0,54 -1,27 oT2y 2,480 -0,08 2420 600 005
JETFUEL 74925  -0,75  -41,00 OT5Y 2,438 0,02 -12,10 010
DIESEL 713,00  -025  -33,50 oT 10Y 2,878 0,01 -1250 5% 018
COBRE 941950 159,50 337,00 BUND10Y 2,169 2,25 870 N/\ 020
ZINCO 291005 27,06 258,60 SCHATZ2Y 2746 -1,49 -14,20 025
OURO 251008 -14,56 122,89 T-NOTE10Y 4,310 -1,08 26,40 300 | 030
TRIGO 543,00 7'50 _5150 T'NOTE ZY 4,208 '0,81 _41'90 30/07 01/08 03/08 05/08 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08
LICENCA C02 70,73 0,76 2,86 GILT 10Y 4,154 0,62 -9,90  usb G EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FwW3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1117  -040%  2,77% 1,1162 1,1203 1,1273 1
EUR/GBP 0,84163 0,33%  0,22% 0,8446 0,8480 0,8552
EUR/JPY 160,57  042%  3,66% 160,56 160,54 160,53
EUR/CHF 09364  053%  241% 0,9303 0,9246 0,9156 11
EUR/BRL 61623 -001% -1,37% 6,2496 6,3560 6,5980
EUR/PLN 42933 -024%  0,00% 4,3182 4,3501 4,4131 110
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FIXINGS CONTRA U
EUR USD GBP JPY CHF SEK CAD AUD BRL  NOK
EUR - 1,1117  0,8416 160,57 0,9364 11,3339 7,4582 1,4976 1,64042  6,1623 11,6756
UsD  0,8986 - 0,7565 144,54 0,8422 10,1770 6,7017 1,3455 14723 55266 10,4815
ACCIONISTA
TITULO COTACAC 1D%  YTD% iNDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,800 0,33 4,35 Titulo Variagio % PSI 671824  -041% 503%  6.99353  5.823,43
BCP 0,411 0,54 49,60 REN 0,64 CAC40 757767 0,16% 046% 825919  6.773,82
CORT.AMORIM 8,890 0,23 2,74 NOS 0,56 ESTX50 PR 4.913,03 029% 8,66% 512171  3.993,10
cTT 4,385 -0,34 25,64 BCP 0,54 XTRADAX  18782,29  054% 12,12% 18.892,92 14.630,21
EDP 3,771 019  -17,21 SEMAPA 0,28 S&P 500 5593,34 -058% 17,27%  5.669,67  4.103,78
EDP R 14070 0,07 -24,05 CORT.AMORIl | 0,23 IBEX 35 11.332,00 005% 12,17% 11.469,90  8.879,30
GALP 19,135  -0,78 43,44 GALP 0,78 NIKKEI 225  38.371,76  022% 14,67% 42.426,77 30.487,67
GREENVOLT 8,300 0,00 1,47 NAVIGATOR -1,03
J MARTINS 16570  -154  -28,08 J MARTINS -1,54 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 3078  -1078  -22,27 IBERSOL 2,43
NAVIGATOR 3,656 -1,03 3,04 MOTA ENGIL -10,78 1029
NOS 3,575 0,56 11,72 99%
REN 2,375 0,64 2,15 psI 6% \_J/:J
SEMAPA 14,440 0,28 7,76 s750 93%
SONAE SGPS 0,948 0,11 481 700 0%
IBERSOL 7,220 2,43 8,08 6650 87%
6600 84%
6550 8: +
6500 30/07 01/08 03/08 05/08 07/08 09/08 11/08 13/08 15/08 17/08 19/08 21/08 23/08 25/08 27/08
o450 36/07 06/08 13/08 20/08 27/08 PSI20 ——— CAC40 Eurostoxx50 ——— DAX S&P500 ——— IBEX e NIKKEI
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