? . Newsletter Diaria
m Cal)(aBl 12-0ut-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) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250
M -0,3690 0 0 M 2,2795 0 13 0,7215 -0,7854 150
3M -0,3180 0 0 3M 2,4363 1 10 0,8084 -0,7424
6M -0,2670 0 0 6M 2,6353 0 8 0,9006 -0,6598 050
12M -0,1570 0 1 12M 2,9543 -1 9 1,0899 -0,5270 o050  M— MW m
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2380 0 2 0,0445 0,8011 1,3345 Zona Euro 0,00 CURVA FORWARD
2y -0,0920 0 5 0,2436 0,9405 1,4385 EUA 2,25 050
3y 0,0890 -1 9 0,4274 1,0705 1,5343 Reino Unido 0,75
4y 0,2670 2 10 0,5890 1,1870 1,6199 Japao 0,10 025
5Y 0,4280 2 11 0,7355 1,2910 1,6905 Canada 1,50 000
v 0,7090 2 12 0,9845 1,4690 1,8050 Suica 0,75 & M%%@ R
10Y 1,0400 -3 11 1,2691 1,6527 1,9100 China 5,75 025
15Y 1,3810 3 9 1,5383 1,7981 1,9620 Brasil 6,50 050
20Y 1,5330 3 8 1,6463 1,8264 1,9284 Austrélia 1,50
30Y 1,5850 3 6 1,6587 1,7768 1,8390 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,8320 0 11 3,2513 3,1817 3,1750 325 ./H’_"—"_"—/F—’.—.H
2y 3,0710 0 18 3,2220 3,1752 3,1910 275
3y 3,1490 1 21 3,2218 3,1812 3,2055 225
4y 3,1770 1 23 3,2086 3,1930 3,2240 175
5Y 3,1910 1 24 3,1943 3,1840 3,2723 25
v 3,2220 1 26 3,2167 3,2160 3,2710 Z;z
o oum % mR om mm Chee e e e
20Y 3,3210 1 27 3,2520 3,2480 3,2530 —s—ElR  —s—uUsD
30Y 3,2920 1 27 3,2140 3,2060 3,2000
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 80,29 0,03 1,00 oT 2y -0,094 0,01 2,10 oo 116
JETFUEL 764,25 -3,00 29,25 oT 5Y 0,865 0,03 19,80 ' ﬁ‘z‘
DIESEL 72225 3,75 25,50 oT 10Y 2,041 0,02 17,90  °® 110
COBRE 6.273,50 3,00 383,00  BUND 10Y 0,108 -1,67 8,00 050 108
ZINCO 263400 -250 321,00 SCHATZ2Y 0,071 -1,61 T e ——— V1
OURO 1.219,16  -0,68 1506 T-NOTE10Y 3,790 1,54 12,90 o004 102
TRIGO 516,50 8,50 9’75 T-NOTE 2Y 3'235 1,18 7'40 13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10
LICENGA C02 20,42 0,55 2,53 GILT 10Y 1,758 -4,34 13,70 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1574  -0,01%  -0,10% 1,1670 1,1762 1,1965 118
EUR/GBP 0,8764  -0,17%  1,58% 0,8795 0,8826 0,8893
EUR/IPY 129,99  0,01%  -0,66% 129,99 129,99 129,99
EUR/CHF 1,1460  0,16%  -1,53% 1,1448 1,1437 1,1413 117
EUR/BRL 43833 -1,26%  9,95% 4,4538 4,5265 4,6986
EUR/PLN 43003  0,17%  0,27% 4,3241 4,3474 4,3968
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1574  0,8764 129,99 1,1460 10,3639 7,4604 1,5057 1,62446  4,3833  9,4501
uUsD 0,8649 - 0,7601 112,115 0,9921 8,9711 6,4525 1,3026 1,4052 37792  8,1759
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,730 3,62 49,49 Titulo Variagdo % PSI 20 5.006,81  0,25% -7,08% 580145  4.962,72
BCP 0,228 0,49 -16,25 SONAE SGPS 5,19 CAC40 5.09598  -0,20% -4,08% 565744  5.038,12
CORT. AMORIM 10,380 0,39 0,78 PHAROL 3,83 ESTX50 PR 3.19441  -0,46% -8,83%  3.708,82  3.193,40
cTT 3,110 0,38 11,32 ALTRI 3,62 XTRADAX 1152381 -0,13% -10,79% 13.596,89 11.514,55
EDP 3,053 0,88 5,82 SONAE CAP. 3,06 S&P 500 2759,37  1,12%  3,19% = 2.940,91 = 2.532,69
EDP R 8,130 0,49 16,69 MOTA ENGIL 3,04 IBEX 35 8.902,00 -1,18% -11,37% 10.643,40  8.897,80
GALP 15,650 -1,26 2,12 EDP 0,88 NIKKEI 225  22.694,66  0,46% -0,31%  24.448,07 20.347,49
IBERSOL 9,000 0,22 11,11 SEMAPA 1,17
J MARTINS 11,465 1,60 29,21 GALP -1,26 -
MOTAENGIL ~ 1830 304  -50,04 NAVIGATOR | -1,44 EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 4,100 -1,44 2,85 NOVABASE -8,40
NOS 4,900 0,45 -10,60
NOVABASE 2,400 -8,40 21,29 PSI20
PHAROL 0,152 3,83 -39,20
REN 2,334 0,68 5,85 5375
SEMAPA 16,840 1,17 5,37 5275
SONAE CAP. 0,742 3,06 -16,35 175
SONAE SGPS 0,872 5,19 22,56

3% -+
13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10

5075

4975

13/09 20/09 27109 04/10 1110 PsI20 ——— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI

Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
recolhida de fontes consideradas fidveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados (Assessoria
e Gestéo de Risco a Empresas) do CaixaBl.
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