QS‘:) CaixaBl

Newsletter Diaria
21-nov-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
3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 .//,./4/'
M -0,3690 0 0 M 2,3055 1 2 0,7338 -0,7864
3M -0,3160 0 0 3M 2,6531 1 18 0,8894 -0,7448 150
6M -0,2570 0 1 6M 2,8633 0 14 0,9988 -0,6694 050
12M -0,1480 0 1 12M 3,0071 -1 8 1,1334 -0,5318 osol  M——®— @ w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2400 0 0 -0,0269 0,6375 1,1845 Zona Euro 0,00 CURVA FORWARD
2y -0,1320 -1 -1 0,1450 0,7800 1,2955 EUA 2,25 050
3y 0,0180 -1 3 0,3090 0,9130 1,3960 Reino Unido 0,75
4y 0,1730 -1 -4 0,4620 1,0350 1,4875 Japao 0,10 025
5Y 0,3210 -1 5 0,6039 1,1465 1,5650 Canada 1,75 000
v 0,5950 2 5 0,8565 1,3355 1,6959 Suica 0,75 SR S 2
10Y 0,9270 2 5 1,1521 1,5303 1,8106 China 5,75 025
15Y 1,2800 2 5 1,4277 1,6852 1,8694 Brasil 6,50 050
20Y 1,4380 2 5 1,5442 1,7228 1,8376 Austrélia 1,50
30Y 1,4960 2 5 1,5636 1,6795 1,7463 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1Y 2,8730 -3 2 3,1124 3,0400 3,1175 o R —————
2y 2,9830 -4 12 3,0822 3,0742 3,1310 a2e
3y 3,0030 -4 17 3,0470 3,0760 3,1989 e
4y 3,0080 -4 -18 3,0690 3,0930 3,1980 1o
5Y 3,0160 -4 -18 3,0605 3,1220 3,2586 o
v 3,0530 3 -16 3,0960 3,1680 3,2600 oz
10Y 3,1240 3 -14 3,1958 3,2130 3,2860 o
15Y 3,1990 -3 11 3,2105 3,2500 3,2870 " 3 A oY ™ 1ov Y 0% sov
20Y 3,2210 3 -10 3,2260 3,2430 3,3015 —s—ElR  —s—uUsD
30Y 3,2100 3 -8 3,1960 3,2446 3,2190
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 111
BRENT 64,11 1,58 -15,15 oT 2y 0,157 0,00 -6,50 100 110
JETFUEL 658,16  -1,18  -105,84 oT 5y 0,760 0,03 -8,30 To8
DIESEL 617,25  -043  -10225  OT10Y 1,965 0,02 480 @ °® 107
COBRE 617300 -7500 -36,00 BUND10Y  -0,042 2,47 9,20 080 e
ZINCO 258500 -49,00  -6450 SCHATZ2Y 0,011 1,15 3,00 o0 104
OURO 122521 3,14 2,23 T-NOTE10Y 3,700 2,88 -11,80 0 | 102
TR|GO 506,00 _2’50 _28’25 T_NOTE 2Y 3'169 2’75 _11'00 23/10 25/10 27/10 29/10 31/10 02/11 04/11 06/11 08/11 10/11 12/11 14/11 16/11 18/11 20/11
LICENGA C02 20,48 1,02 0,77 GILT 10Y 1,517 0,38 -13,50 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1409  -0,11%  -0,74% 1,1507 1,1596 1,1796 118
EUR/GBP 0,89108 -0,22%  -0,77% 0,8944 0,8974 0,9042
EUR/JPY 129,04  -054%  0,46% 129,04 129,04 129,04
EUR/CHF 1,1337  -0,15%  0,84% 1,1324 1,1313 1,1288 117
EUR/BRL 43021 -0,70%  -1,75% 4,3658 4,4267 4,5713
EUR/PLN 42987  0,17%  -0,14% 4,3243 4,3464 4,3957 116
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1409  0,8911 129,04 1,1337 10,2864 7,4616 1,5118 156763  4,3021 9,7089
uUsD 0,8775 - 0,7824 112,975 0,9954 9,0498 6,5481 1,3294 1,3769 3,7925  8,5407
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,950 1,46 34,40 Titulo Variagdo % PSI 20 4.859,96  0,63% -9,81% 580145  4.824,96
BCP 0,240 0,41 -11,62 GALP 2,98 CAC40 497550  1,03% -6,34%  5.657,44  4.894,30
CORT. AMORIM 9,070 0,44 411,94 MOTA ENGIL 2,25 ESTX50 PR 3.153,91  1,21% -9,99%  3.687,22  3.090,85
cTT 3,290 0,42 6,19 NOS 2,00 XTRADAX 1124417 1,61% -12,95% 13.596,89  11.009,25
EDP 3,065 0,49 6,24 PHAROL 1,61 S&P 500 2.669,13  1,02% -0,18%  2.940,91  2.532,69
EDP R 7,550 0,67 8,37 ALTRI 1,46 IBEX 35 8.960,60  1,06% -10,79% 10.643,40  8.627,60
GALP 14,880 2,98 2,90 CORT.AMORIl ~ -0,44 NIKKEI 225  21.507,54 -0,35% -552%  24.448,07 20.347,49
IBERSOL 8,220 1,23 -18,81 EDP 0,49
J MARTINS 10,640 1,19 34,30 SONAE CAP. -0,65 - 5
MOTA ENGIL 1,544 2,25 57,85 SONAE SGPS 0,66 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,838 0,26 9,05 SEMAPA -1,10
NOS 5,045 2,00 7,95 104%
NOVABASE 2,390 0,42 21,61 PSI120 o
PHAROL 0,177 1,61 29,20
REN 2,400 0,33 3,19 5025 100%
SEMAPA 14,340 -1,10 -19,42 4975 0%
SONAE CAP. 0,765 -0,65 -13,75 1925
SONAE SGPS 0,826 -0,66 -26,69
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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
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