& caixaBl

Banco de Investimento

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

Sénia Oliveira - sonia.oliveira@caixabi.pt - 21 313 73 26

Newsletter Diaria

16-nov-2017

RENDA FIXA
RBA 0 RED RA EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps)| USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR | CHF LIBOR 175
M -0,3720 0 0 M 1,2660 0 3 0,4963 -0,7861 1,00
3M -0,3290 0 0 3M 1,4219 0 7 0,5263 -0,7450
6M -0,2750 0 0 6M 1,6181 0 8 0,5926 -0,6544 025
12M -0,1920 0 -1 12M 1,8862 -1 7 0,7758 -0,5294 P e e —.
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2640 0 0 -0,1237 0,4793 1,0491 Zona Euro 0,00 Curva Forward
2y -0,1970 0 -2 0,0185 0,6246 1,1630 EUA 1,25 025
3y -0,0790 -1 -2 0,1724 0,7643 1,2850 Reino Unido 0,50
4Y 0,0580 -2 -3 0,3206 0,8900 1,4000 Japao 0,10 0,00
5v 01980 -2 3 04637 10160 15050 Canada 1,00 s M
14 0,4730 -3 -3 0,7280 1,2430 1,6630 Suica -0,75 025
10Y 0,8410 -4 -4 1,0670 1,4909 1,8150 China 5,75
15Y 1,2510 -4 -3 1,4072 1,6978 1,9090 Brasil 7,50 0,50
20Y 1,4420 -4 -3 1,5566 1,7655 1,9100 Austrélia 1,50
30Y 1,5570 -4 2 1,6350 1,7740 1,8690 india 4,00 Fmeonan - EunRony oy
usD FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Interest Rate Swaps
1y 1,7030 1 11 2,0495 2,2560 2,4420 2,50
2y 1,8820 1 12 2,0780 2,2800 2,4660 2,00
3y 1,9920 1 13 2,1500 2,3370 2,5005 1,50
4y 2,0680 1 14 2,1770 2,3805 2,5360 1,00
5Y 2,1290 1 14 2,2400 2,4185 2,6026 050
7Y 2,2400 0 13 2,3000 2,4850 2,6493 000
10Y 2,3700 0 12 2,4335 2,5878 2,6893 050 —® N 5Y 7Y 107 15Y 20Y 30Y
15Y 2,5060 -1 11 2,5260 2,6453 2,6815 '
20Y 2,5710 -1 10 2,5730 2,6240 2,6655 . so
30Y 2,5980 -1 9 2,5735 2,6090 2,6195 J
COMMODITIES 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 61,32 -0,55 3,76 oT 2y -0,194 0,00 -19,70 '
JETFUEL 590,50 -13,09 31,66 OT 5Y 0,620 -0,02 -31,40 sy
DIESEL 558,25 -5,88 20,41 OoT 10Y 1,979 -0,02 -34,20 085
COBRE 6.753,00 14,00 -109,00 | BUND 10Y -0,203 -0,66 -0,80 0,65
ZINCO 3.173,00 6,00 70,00 | SCHATZ2Y  -0,119 0,46 -1,40 P e
OURO 1.280,47 2,38 -14,60 | T-NOTE 10Y 3,086 1,44 5,40 .
TRIGO 440,50 2,75 -14,50 | T-NOTE 2Y 2,153 2,30 10,40 18/10 20/10 22/10 24/10 26/10 28/10 30/10 01/11 03/11 05/11 07/11 09/11 11/11 13/11 15/11
LICENCA C02 7,50 -0,19 0,14 GILT 10Y 1,352 1,70 1,00 wr s> —— o8P
J
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 1,1771 -0,58% -0,27% 1,1839 1,1906 1,2057 101
EUR/GBP 0,89183  0,82%  -0,48% 0,8942 0,8966 0,9022
EUR/IJPY 133,12 0,25% -0,85% 133,12 133,12 133,12
EUR/CHF 1,1684  -0,25%  -1,52% 1,1668 1,1655 1,1632 120
EUR/BRL 3,8595 1,32% -3,14% 3,9226 3,9873 4,1280
EUR/PLN 4,2375 0,07% -0,06% 4,2598 4,2823 4,3319 1,19
EURGBP EURIPY
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FIXINGS CONTRA USD e EUR
EUR Usb GBP JPY CHF DKK CAD AUD BRL NOK
EUR - 1,1771 0,8918 133,12 1,1684 9,8939 7,4419 1,5000 1,55134 3,8595 9,6692
usb 0,8494 - 0,7579 112,81 0,9932 8,4048 6,3216 1,2734 1,3165 3,2778 8,2074
ACCIONISTA
TITULO Cotacéo 1D % YTD % aiores ganhos/perda INDICE Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,278 2,23 36,59 Titulo Variacdo % PSI 20 5.271,75 0,22% 12,66% | 5.495,87 4.358,74
BANCO BPI 1,148 1,06 1,50 ALTRI 2,23 CAC40 5.336,39 0,66%  9,75% 5.536,40 4.479,69
BCP 0,2537 0,59 37,54 SONAE CAP. 1,48 ESTX 50 PR 3.564,80 0.54%  8,34% 3.708,82 2.984,48
- - - - NAVIGATOR 1,40 XTRA DAX 13.047,22 0,55% 13,64% | 13.525,56 | 10.402,59
CORT. AMORIM 11,290 0,27 32,82 CTT 1,26 S&P 500 2.584,68 0,78% 15,45% | 2.597,02 2.172,20
CTT 3,220 1,26 -50,04 BANCO BPI 1,06 IBEX 35 10.088,70 0,75%  7,88% 11.184,40 8.512,40
EDP 2,960 -1,43 2,28 SEMAPA -0,13 NIKKEI 225 22.351,12 1,47% 16,93% | 23.382,15 | 17.764,08
EDP R 6,934 -0,09 14,88 GALP -0,69
GALP 15,775 -0,69 11,17 MOTA ENGIL -1,08 Evolugo Mensal (Base 100%)
J MARTINS 15,790 0,64 7,12 PHAROL -1,18 108%
MOTA ENGIL 3,195 -1,08 98,45 EDP -1,43
NOS 5394 099 -4,33 106
PHAROL 0,336 1,18 62,32 PSI20 104%
NAVIGATOR 4,125 1,40 30,18 5500 102%
REN 2,630 0,69 2,52 sas0 100% R
SEMAPA 15710 013 17.24 | g0 a8
SONAE CAP. 0,823 1,48 10,03 S350
SONAE SGPS 0,982 0,72 12,36 5300 % o 2510 ou11 o811 1511
~ _ _ _ 5250 18/10 25/10 01/11 08/11 15111 PSI20  —— CAC40 Eurostoxxs0  ——— DAX S&P500  —— IBEX NIKKE!

A'informacao mencionada € meramente indicativa e reflecte o mercado pelas 16h30. As opinioes emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informagéo foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorrec¢des que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestéo de Risco a Empresas) do CaixaBl.



