& caixaBl

Banco de Investimento

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

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

Newsletter Diaria
22-mar-2018

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 250
M -0,3710 0 0 M 1,8613 1 26 0,5093 -0,8037 150
3M -0,3290 0 0 3M 2,2711 2 35 0,6355 -0,7374
6M -0,2710 0 0 6M 2,4342 2 29 0,7516 -0,6538 050
12M -0,1910 0 0 12M 2,6764 3 25 0,9700 -0,5296 050 L M———W——®&——
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2635 0 -1 -0,0490 0,7990 1,3090 Zona Euro 0,00 Curva Forward
2y -0,1460 0 2 0,1760 0,9400 1,3995 EUA 1,75 050
3y 0,0500 0 3 0,3840 1,0620 1,4830 Reino Unido 0,50
4y 0,2500 1 -4 0,5560 1,1680 1,5590 Japao 0,10 0.25
5Y 0,4290 1 5 0,7040 1,2620 1,6240 Canada 1,25 0,00
7Y 0,7160 1 -7 0,9460 1,4230 1,7267 Suica 0,75 R G 7 S
10Y 1,0360 1 -9 1,2160 1,5926 1,8240 China 575 02
15Y 1,3580 1 11 1,4698 1,7206 1,8610 Brasil 6,50 0,50
20Y 1,4940 0 -12 1,5637 1,7362 1,8200 Australia 1,50
30Y 1,5320 0 -13 1,5660 1,6770 1,7280 india 4,00 EURIBOR 3 EURIBOR 6M EURIBOR 121 )
usD FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 300 Interest Rate Swaps L
1Y 2,4340 2 19 2,7997 2,8980 2,8770 250
2y 2,6380 3 15 2,8320 2,9051 2,8885 200
3y 2,7430 3 12 2,8540 2,8910 2,8905 150
4y 2,7960 3 9 2,8590 2,8930 2,9300 100
5Y 2,8280 3 7 2,8660 2,9030 2,9742 050
7Y 2,8690 3 3 2,8810 2,9280 2,9740 000
10Y 2,9200 3 1 2,9185 2,9600 2,9900 050 — % 3 ay 5y 7y 107 15v 20 30v
15Y 2,9780 3 -1 2,9330 2,9800 2,9900 '
20Y 2,9960 3 2 2,9560 2,9630 2,9350 e ton s
30Y 2,9690 3 2 2,9150 2,9195 2,9110 J
COMMODITIES 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 69,01 -0,46 2,90 oT 2y -0,134 -0,05 -9,90 ’
JETFUEL 655,10 16,35 21,10 oT 5Y 0,433 0,01 -16,40 105
DIESEL 613,85 1535 33,97 oT 10Y 1,759 0,00 -28,80 0.5
COBRE 6.830,50 38,00 -326,00 | BUND 10Y 0,091 7,01 -23,50 0,65
ZINCO 3.252,25 46,75 -294,75 | SCHATZ2Y 0,023 2,07 -10,80 el
OURO 1.326,48 -5,98 5,72 | T-NOTE10Y 3,542 -6,36 -6,90 2
TRIGO 454,25 0,75 -10,00 | T-NOTE 2Y 2,762 -2,72 -1,20 21/02 23/02 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03
LICENCA C02 12,40 -0,25 2,68 GILT 10Y 1,625 -8,97 -13,90 R US> —— cap
J
CAMBIAL
[SVET Fixing EURUSD
EUR/USD 12316  0,24%  0,33% 1,2401 1,2492 1,2693 125
EUR/GBP 0872  023%  1,31% 0,8747 0,8778 0,8847
EUR/JPY 129,75  0,58%  1,33% 129,75 129,75 129,75
EUR/CHF 1,1687  0,28%  -1,57% 1,1676 1,1664 1,1644
EUR/BRL 4,0606  -0,56%  -1,30% 4,1227 4,1883 4,3172 124
EUR/PLN 42174  0,29%  -0,90% 4,2387 4,2604 4,3062
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF DKK CAD AUD BRL NOK
EUR - 1,2316  0,8720 129,75 1,1687 10,1443 7,4485 1,5881 15966  4,0606 9,5212
usD 0,8124 B 0,7092 105,42 0,9486 8,2391 6,0512 1,2913 1,2968 3,3047 77,7492
ACCIONISTA
TITULO Cotacdo 1D% YTD % aiores ganhos/perda INDICE Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,160 -1,15 0,21 Titulo Variacao % PSI 20 5.373,16  -1,05% -0,28% | 5.793,38 | 4.593,35
BANCO BPI 1,132 -0,53 -3,50 CORT. AMORI 0,80 CAC40 5.167,21  -1,38% -2,74% | 5.567,03 | 4.95357
BCP 02749  -1,75 1,07 ESTX50 PR 3.348,19  -1,55% -4,45% | 3.708,82 | 3.306,66
- - - - XTRADAX  12.086,42 -1,81% -6,43% | 13.596,89 | 11.830,98
CORT. AMORIM 10,140 0,80 -1,55 S&P 500 2.681,24 -1,10% 0732% | 2.872,87 | 2.322.25
CTT 3,148 -1,75  -10,24 IBEX 35 9.473,30  -164% -568% | 11.184,40 | 9.432,80
EDP 2,967 -1,10 2,84 GALP -1,48 NIKKEI 225  21.591,99  0,99% -5,15% | 24.129,34 | 18.224,68
EDP R 7,660 0,00 9,95 cTT -1,75
GALP 15360  -1,48 0,23 BCP -1,75 «
JMARTINS 14600 084  -929 SONAESGPS | 3,68 Evolugéo Mensal (Base 100%)
MOTA ENGIL 3,645 -0,82 -0,49 PHAROL -4,62 103%
NOS 4,718 055  -13,92
PHAROL 0,227 -4,62 -9,20 PSI20 1019
NAVIGATOR 4,774 -1,00 12,28 a0
REN 2,466 -0,32 -0,52 5475
SEMAPA 19,000  -1,04 6,77 sazs 979% — N\
SONAE CAP. 0,930 0,75 4,85
SONAESGPS 1125  -368  -009 | 57 ™ 22002 o703 Tar02 2103
- _ _ _ 532521/02 28/02 07/03 14/03 21/03 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  —— IBEX NIKKEI

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.



