QS‘:) CaixaBl

Newsletter Diaria
28-jun-2018

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 LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 /‘
1M -0,3710 0 0 M 2,0935 -1 12 0,4999 -0,7820 150
3M -0,3240 0 0 3M 2,3344 0 2 0,6641 -0,7312
6M -0,2700 0 0 6M 2,5006 0 2 0,7848 -0,6450 050
12M -0,1810 0 1 12M 2,7628 -1 3 0,9608 -0,5206 o050  M——M—— W M
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2536 0 2 -0,0950 0,5660 1,1215 Zona Euro 0,00 CURVA FORWARD
2y -0,1760 0 2 0,0716 0,7115 1,2405 EUA 2,00 025
3y -0,0450 -1 5 0,2360 0,8582 1,3485 Reino Unido 0,50 w
4y 0,1070 -1 7 0,3905 0,9730 1,4440 Jap&o 0,10 000
5Y 0,2570 -1 -9 0,5345 1,0895 1,5270 Canada 1,25 PRI OO =
7Y 0,5360 -1 -10 0,7940 1,2880 1,6643 Suica 0,75 025
10Y 0,8840 -1 -8 1,1000 1,4903 1,7660 China 5,75
15Y 1,2510 2 6 1,3858 1,6512 1,8270 Brasil 6,50 050
20Y 1,4210 2 5 1,5056 1,6907 1,8030 Australia 1,50
30Y 1,5000 2 -4 1,5360 1,6550 1,7240 india 4,00 ———EURIBOR3M  —— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y 300 INTEREST RATE SWAPS
1y 2,6030 0 8 2,9641 2,9342 2,8790 250
2y 2,7910 0 8 2,9657 2,8990 2,9162 200
3y 2,8530 0 5 2,9350 2,8840 2,8975 150
4y 2,8780 0 3 2,9045 2,9179 2,9471 oo
5Y 2,8880 0 1 2,8990 2,8940 2,9654 050
7Y 2,9050 0 -1 2,9150 2,9331 2,9585 000
10Y 2,9410 0 -3 2,9400 2,9765 2,9982 o) B R v sv 7 10v 157 201 3ov
15Y 2,9830 1 -4 2,9798 2,9736 2,9887 g
20Y 2,9860 1 -4 2,9720 2,9360 2,9624 —s—ElR  —s—uUsD
30Y 2,9540 1 -4 2,9291 2,9157 2,9041
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 116
BRENT 77,74 0,12 2,42 oT 2Y -0,110 -0,01 46,90 o 114
JETFUEL 709,13 -3,09 -17,87 oT 5y 0,674 -0,01 -35,80 110
DIESEL 668,00  -309  -1825 oT 10Y 1,833 0,02 3600 O 1,08
COBRE 6.693,00 -20,50 -192,50 BUND 10Y 0,176 -0,44 2,90 050 o
ZINCO 2.900,00 39,25 -151,00 SCHATZ2Y  -0,044 0,23 8,40 e
OURO 1.250,28  -4,22 47,89 T-NOTE10Y 3,575 1,67 7,50 0,00 4 0.98
TRIGO 485,75 _2’75 _74’00 T-NOTE 2Y 2'922 1’95 19'90 30/05 01/06 03/06 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06
LICENGA C02 14,98 0,28 -1,33 GILT 10Y 1,496 1,53 2,00 USD ——GBP —EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1583  -0,28%  -0,52% 1,1664 1,1755 1,1940 -
EUR/GBP 0,8852  -0,39%  -1,19% 0,8877 0,8905 0,8964
EUR/JPY 127,63  0,35%  -0,24% 127,63 127,63 127,63 122
EUR/CHF 1,1555  -0,13%  -0,02% 1,1543 1,1529 1,1507
EUR/BRL 4,4662  -0,13%  -2,70% 4,5362 4,6052 4,7474 121
EUR/PLN 4,3680  -0,44%  -1,52% 4,3922 4,4162 4,4643
1,20
EURGBP EURJPY
1,19
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1583  0,8852 127,63 1,1555 10,4341 7,4517 1,5353 157506  4,4662  9,4840
usD 0,8636 - 0,7637 110,355 0,9977 9,0104 6,4345 1,3262 1,3612 3,8399 8,1889
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 8,780 0,00 69,79 Titulo Variagao % PSI 20 5.554,33  -0,67% 3,08%  5.801,45  5.014,62
BCP 0,255 -1,70 6,21 IBERSOL 2,53 CAC40 527564  -0,97% -0,69%  5.657,44  4.995,07
CORT.AMORIM 11,4200  -0,87 10,87 REN 0,93 ESTX50 PR 3.365,52 -0,93% -3,95%  3.708,82  3.261,86
CTT 3,0060 0.33 -14,29 cTT 0,33 XTRADAX  12.177,23  -1,39% -573% 13.596,89 11.726,62
EDP 3,440 0,29 19,24 EDP 0,29 S&P 500 270595  024% 1,21%  2.872,87  2.405,70
EDP R 8,845 0,39 26,96 IBEX 35 9.589,00 -0,72% -453% 10.772,00  9.327,60
GALP 16,205 0,28 574 SONAE SGPS -1,50 NIKKEI 225  22.270,39  -0,01% -2,17% 24.129,34  19.239,52
IBERSOL 12,150 2,53 0,00 BCP -1,70
J MARTINS 12,760 2,37 21,21 SONAE CAP. -1,75 N .
MOTAENGIL 2910 380  -20.56 JMARTINS 237 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 5,135 -0,87 21,68 MOTA ENGIL -3,80
NOS 4,710 0,25 -14,07 103%
NOVABASE 2,770 0,00 9,15 PSI20 1015
PHAROL 0,237 0,42 -5,40 s700
REN 2,396 0,93 -3,35 5650 99%
SEMAPA 22,800 0,44 28,13 se00 o7
SONAE CAP. 0,896 1,75 1,01 it
SONAE SGPS 1,054 -1,50 6,39 5450
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