¢ . Newsletter Diaria
U) CS.IXS.B' 04-jul-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 2550 /
M -0,3720 0 0 M 2,0859 -1 8 0,5006 -0,7770 150
3M -0,3210 0 0 3M 2,3373 -1 2 0,6883 -0,7276
6M -0,2690 0 0 6M 2,5069 0 3 0,7948 -0,6474 050
12M -0,1810 0 0 12M 2,7731 0 5 0,9622 -0,5188 050l  M———— @ O
INTEREST RATE SWAPS —a— EURIBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2538 0 -1 -0,0867 0,5716 1,1057 Zona Euro 0,00 CURVA FORWARD
2y -0,1760 0 -4 0,0762 0,7277 1,2210 EUA 2,00 025
3y -0,0370 0 5 0,2413 0,8477 1,3332 Reino Unido 0,50 w
4y 0,1180 1 5 0,4016 0,9735 1,4195 Japéo 0,10 0,00
5Y 0,2680 1 5 0,5403 1,0835 1,4963 Canada 1,25 S B S a2
7Y 0,5440 1 5 0,7921 1,2745 1,6419 Suica 0,75 025
10Y 0,8870 1 -4 1,0871 1,4788 1,7525 China 5,75
15Y 1,2450 1 2 1,3809 1,6448 1,8200 Brasil 6,50 0550
20Y 1,4080 2 2 1,5021 1,6855 1,7970 Austrélia 1,50
30Y 1,4760 2 -1 1,5327 1,6518 1,7213 india 4,00 ~—EURIBOR3M  ——— EURIBOR 6M  —— EURIBOR 12M
UsD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1y 2,6140 1 7 2,9839 2,9003 2,8455 250
2y 2,8000 1 7 2,9990 2,8883 2,9041 200
3y 2,8650 1 6 2,9713 2,8901 2,9184 150
4y 2,8860 1 4 2,9260 2,8981 2,9340 100
5Y 2,8930 1 3 2,9110 2,9075 2,9514 050
7Y 2,9030 1 0 2,9356 2,9333 2,9741 000
10y 2,9320 1 -1 2,9535 2,9585 2,9821 00 | & & sv v 10v 15Y 20¢ 3oy
15Y 2,9650 1 2 2,9701 2,9627 2,9694 '
20Y 2,9640 1 -3 2,9602 2,9463 2,9429 —e—ER  —=—usD
30Y 2,9320 2 -3 2,9177 2,8993 2,8889
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) EPR SWAP 10y-2y 116
BRENT 78,04 0,28 2,94 oT 2Y 0,117 0,00 6,00 g 114
JETFUEL 713,03 8,78 4,30 oT 5Y 0,605 0,01 -3,60 110
DIESEL 669,28 7,28 1,80 OT 10Y 1,756 0,02 060 °® 108
COBRE 6.509,00 -32,00 -405,00 BUND 10Y -0,184 1,84 -12,30  0%0 104
ZINCO 2.82525 -32,75 -273,50 SCHATZ2Y  -0,021 2,29 B
OURO 1.257,78 5,08 -34,22 T-NOTE10Y 3,575 0,84 7,90 000+ | 098
TRIGO 491’00 10,75 _49’75 T-NOTE 2Y 2’945 0,78 _0'40 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07
LICENGA C02 15,52 0,42 -0,61 GILT 10Y 1,506 3,26 -3,30 —USD ——GEP ——EURRHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1642 -0,20% -0,81% 1,1725 1,1813 1,1999 12
EUR/GBP 0,88108 0,27%  -0,49% 0,8837 0,8865 0,8927
EUR/JPY 128,64  0,35%  -0,16% 128,64 128,64 128,64
EUR/CHF 1,1579  -0,08%  -0,17% 1,1567 1,1554 1,1531 120
EUR/BRL 45591  -0,32%  -3,87% 4,6327 4,6973 4,8540
EUR/PLN 43822 0,29%  -2,48% 4,4070 4,4304 4,4797 119
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1642  0,8811 128,64 1,1579 10,2373 7,4509 1,5325 157909  4,5591 9,4580
usD 0,8588 - 0,7569 110,535 0,9934 8,7854 6,3979 1,3154 1,3553  3,9078 8,1111
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,600 0,47 66,31 Titulo Variacdo % PSI 20 551524  050% 2,36%  5.801,45  5.014,62
BCP 0,256 1,07 5,85 J MARTINS 2,38 CAC40 532050 007% 0,15%  5.657,44  4.99507
CORT.AMORIM 11,1200  -0,71 7,96 SONAE CAP. 1,54 ESTX50 PR 3.412,03 0,17% -2,62%  3.708,82  3.261,86
CTT 2,8900 077 -17,59 GALP 1,19 XTRADAX 1231761 -0,26% -4,65% 13.596,89 11.726,62
EDP 3,430 0,29 18,89 BCP 1,07 S&P 500 2713,22  -0,49% 1,48% = 2.872,87  2.407,70
EDP R 8,990 0,00 29,04 NOS 0,77 IBEX 35 9.757,50  1,00% -2,85% 10.758,20  9.327,60
GALP 16,650 1,19 8,65 SONAE SGPS -0,20 NIKKEI 225  21.717,04 -0,31% -4,60% 24.129,34  19.239,52
IBERSOL 11,800 -1,67 -2,88 NAVIGATOR -0,60
J MARTINS 12,245 2,38 24,39 CORT.AMORI | -0,71 N .
MOTAENGIL 2850 053  -22.19 IBERSOL 1,67 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,970 0,60 17,77 SEMAPA 2,42 100
NOS 4,712 077 -14,03 101%
NOVABASE 2,750 0,36 9,81 PSI20 100%
PHAROL 0,239 0,63 -4,40 700 0%
REN 2,448 0,58 -1,25 w650 98%
SEMAPA 22,200  -2,42 24,75 . 7%
SONAE CAP. 0,925 1,54 4,28 i 96%
SONAE SGPS 0,994 020  -11,72 95% 4
B R _ _ 5500 05/06 07/06 09/06 11/06 13/06 15/06 17/06 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07
- - - - 54500."-/06 12/06 19/06 26/06 03/07 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&PS00  ——IBEX  — NIKKEI
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