Newsletter Diaria
22-0ut-2018

QS‘:) CaixaBl

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

3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 /-
M -0,3690 0 0 M 2,2819 0 10 0,7259 -0,7842
3M -0,3170 0 0 3M 2,4772 1 12 0,8035 -0,7464 150
6M -0,2610 0 1 6M 2,7235 3 15 0,9053 -0,6676 050
12M -0,1510 0 2 12M 3,0204 2 13 1,0686 -0,5356 osol  M——® @ w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2410 0 1 0,0148 0,7500 1,2820 Zona Euro 0,00 CURVA FORWARD
2y -0,1180 0 1 0,2068 0,8910 1,3900 EUA 2,25 050
3y 0,0450 -1 1 0,3865 1,0210 1,4850 Reino Unido 0,75
4y 0,2120 2 1 0,5470 1,1385 1,5700 Japao 0,10 025
5Y 0,3670 3 1 0,6920 1,2445 1,6440 Canada 1,50 000
7y 06470 -3 1 0,9420 1,4235 1,704 Suica -0,75 & Mﬁ@ o
10Y 0,9810 -4 0 1,2280 1,6099 1,8640 China 5,75 025
15Y 1,3290 3 0 1,4951 1,7530 1,9170 Brasil 6,50 050
20Y 1,4840 3 -1 1,6051 1,7840 1,8830 Austrélia 1,50
30Y 1,5420 3 2 1,6170 1,7310 1,7920 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,8940 0 14 3,2959 3,2110 3,2180 sl e a8
2y 3,1060 -1 13 3,2760 3,2000 3,2500 275
3y 3,1690 2 13 3,2520 3,2010 3,2928 225
4y 3,1850 2 12 3,2410 3,2095 3,2870 175
5Y 3,1910 2 11 3,2370 3,2265 3,3348 125
v 3,2160 -1 12 3,2425 3,2655 3,3235 07
10Y 3,2610 1 12 3,2890 3,2995 3,3530 o ———
15Y 3,3100 -1 13 3,3075 3,3165 3,3300 " 2 3 R Y n 0¥ Y 20¢ oY
20Y 3,3200 0 13 3,3030 3,2990 3,3060 —s—ElR  —s—uUsD
30Y 3,2940 0 13 3,2680 3,2755 3,2560
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 118
BRENT 79,75 0,03 1,51 oT 2y -0,094 0,03 -1,00 oo 116
JETFUEL 763,75 -0,25 38,25 oT 5Y 0,841 -0,02 12,10 ' ﬁ‘z‘
DIESEL 721,00 1,50 32,50 oT 10Y 2,013 0,01 13,00 °7® 110
COBRE 6.222,00 63,00 99,00  BUND 10Y 0,054 0,83 4,10 080 108
ZINCO 267650 -59,00 241,00 SCHATZ2Y 0,044 1,61 480 oz [
OURO 1.221,67 -573 2434 T-NOTE10Y 3,814 -0,86 6,10 0,00 4 102
TRIGO 508,25  -6,50 13,50  T-NOTE 2Y 3,279 0,79 5,10 21109 28109 05110 12110 19/10
LICENGA C02 19,03 0,68 3,10 GILT 10Y 1,660 3,41 6,30 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1494  021%  -2,37% 1,1589 1,1681 1,1885 118
EUR/GBP 0,88425 -0,46%  1,17% 0,8872 0,8903 0,8969
EUR/IPY 129,63  -0,45%  2,26% 129,63 129,63 129,63
EUR/CHF 1,1424  039%  -0,91% 1,1411 1,1400 1,1376 117
EUR/BRL 42237  1,16%  13,77% 4,2876 4,3556 4,5172
EUR/PLN 42908  0,08%  0,09% 4,3143 4,3369 4,3859
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1494  0,8843 129,63 1,1424 10,3109 7,4609 1,5030 1,6181 4,2237  9,4633
uUsD 0,8718 - 0,7707 112,855 0,9971 8,9994 6,5043 1,3096 1,4105 3,6749  8,2596
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,440 0,54 43,88 Titulo Variagdo % PSI 20 5.019,07 -0,14% -6,85% 580145  4.962,72
BCP 0,225 0,49 17,24 NAVIGATOR 0,98 CAC40 505331 -0,62% -4,88%  5.657,44  5.038,12
CORT.AMORIM 9,920 0,40 -3,69 SONAE SGPS 0,88 ESTX50 PR 3.190,21  -0,64% -8,95%  3.708,82  3.180,61
cTT 3,180 -0,63 9,32 NOVABASE 0,81 XTRADAX 1152434 -0,26% -10,79% 13.596,89  11.459,08
EDP 3,145 0,76 9,01 ALTRI 0,54 S&P 500 276335 -0,17% 3,35% = 2.940,91  2.532,69
EDP R 8,100 -0,67 16,26 BCP 0,49 IBEX 35 8.809,80  -0,93% -12,29% 10.643,40  8.768,70
GALP 15,675 0,22 2,28 EDP 0,76 NIKKEI 225  22.614,82 0,37% -0,66% 24.448,07 20.347,49
IBERSOL 8,660 -1,37 -14,47 PHAROL 1,11
J MARTINS 11,315 -1,18 -30,13 JMARTINS -1,18 -
MOTAENGIL ~ 1770  -1.78  -51.68 IBERSOL 137 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,142 0,98 -1,85 MOTA ENGIL -1,78 101%
NOS 5,150 0,19 -6,04 oo
NOVABASE 2,500 0,81 -18,01 PSI20
PHAROL 0,143 1,11 -42,80 97%
REN 2,356 0,17 -4,96 5375 05%
SEMAPA 16,400 -0,61 -7.84 5275
SONAE CAP. 0,733 014  -17.36 5175 9%
SONAE SGPS 0,857 0,88 23,89 91%
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