? . Newsletter Diaria
) CaixaBl
AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 20 _//./-/'
M -0,3690 0 0 M 2,3149 0 3 0,7339 -0,7868
3M -0,3160 0 0 3M 2,6893 1 20 0,8943 -0,7452 150
6M -0,2570 0 0 6M 2,8873 0 16 1,0010 -0,6672 050
12M -0,1470 0 0 12M 3,1095 0 8 1,1447 -0,5320 ol M@ & m
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2419 0 -1 -0,0397 0,6154 1,1524 Zona Euro 0,00 CURVA FORWARD
2y -0,1400 1 -3 0,1297 0,7554 1,2633 EUA 2,25 050
3y 0,0050 1 6 0,2900 0,8868 1,3652 Reino Unido 0,75
ay 0,1590 1 -8 0,4394 1,0068 1,4480 Japdo 0,10 025
5Y 0,3070 2 9 0,5795 1,1178 1,5335 Canada 1,75 000
7Y 0,5780 2 11 0,8280 1,3010 1,6611 Suica 0,75 & MM« &
10Y 0,9110 2 11 1,1187 1,4983 1,7710 China 5,75 025
15Y 1,2610 2 -10 1,3979 1,6541 1,8300 Brasil 6,50 050
20Y 1,4180 2 9 1,5149 1,6922 1,8000 Austrélia 1,50
30Y 1,4720 2 -9 1,5335 1,6480 1,7130 india 4,00 ———EURBOR3M  ——— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y - INTEREST RATE SWAPS
1y 2,8990 2 1 3,0771 3,0284 3,0942 are
2y 3,0100 2 -10 3,0440 3,0220 3,0980 vos
3y 3,0330 3 -14 3,0490 3,0584 3,1611 1o
ay 3,0380 3 -15 3,0330 3,0838 3,1928 o
5Y 3,0450 3 -15 3,0581 3,0840 3,2225 o
7Y 3,0760 2 -14 3,0720 3,1410 3,2629 o
10Y 3,1410 2 -12 3,1410 3,2203 3,2888 o
15Y 3,2110 2 -10 3,1930 3,2260 3,2893 " 3 A oY ™ 1ov Y 0% sov
20Y 3,2310 2 -9 3,2259 3,2473 3,2410 —e—ER  —eUsD
30Y 3,2180 2 -8 3,1830 3,2125 3,1960
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 112
BRENT 58,90 370 -17,25 oT 2y -0,186 -0,01 630 g 110
JETFUEL 620,12  -22,38 -129,13 oT5Y 0,737 0,00 -6,40 108
DIESEL 583,75  -2050 -124,50  OT 10Y 1,945 0,00 350 °® 106
COBRE 6.267,00 20,00 13,00 BUND10Y  -0,081 3,36 6,70  0s0 Lo
ZINCO 262600 1850  -60,00 SCHATZ2Y 0,011 0,46 060 oz 102
OURO 1.222,66  -4,64 8,47 T-NOTE10Y 3,673 -1,01 760 000 ! 100
TR|GO 509,00 2’25 _20’25 T_NOTE 2Y 3'153 _0’79 _5'90 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 22/11
LICENGA C02 20,34 -0,58 1,11 GILT 10Y 1,504 3,75 -8,10 CUsp B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1352  -0,45%  -1,10% 1,1449 1,1540 1,1735 is
EUR/GBP 0,8848  0,13%  -0,43% 0,8881 0,8912 0,8978
EUR/JPY 128,07  057%  0,54% 128,07 128,07 128,07
EUR/CHF 1,1310  0,36%  0,99% 1,1298 1,1287 1,1262 147
EUR/BRL 43328  0,13%  -2,20% 4,3982 4,4600 4,6092
EUR/PLN 42899  011%  0,05% 4,3145 4,3375 4,3861 116
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1352  0,8848 128,07 1,1310 10,3035  7,4614 1,4992 1,56835  4,3328 9,7458
usD 0,8813 - 0,7808 112,765 0,9969 9,0797 6,5761 1,3233 1,3832  3,8158 8,5859
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,600 -3,08 27,63 Titulo Variagao % PSI 20 480059 -0,38% -10,91% 5.801,45  4.783,34
BCP 0,236 0.25 -13.20 MOTA ENGIL 1,74 CAC40 494695 0,18% -6,88%  5.657,44  4.894,30
CORT.AMORIM 9,230 1,43 -10,39 CORT.AMORI 1,43 ESTX50 PR 3.137,06  0,33% -10,47% 3.687,22  3.090,85
cTT 3,340 0.66 -4,76 J MARTINS 1,33 XTRADAX 1119269 049% -13,35% 13.596,89 11.009,25
EDP 3,045 0,13 5,55 ctT 0,66 S&P 500 2641,84 -0,29% -1,17% 294091  2532,69
EDP R 7,535 0,13 8,15 SONAE SGPS 0,37 IBEX 35 891670  0,10% -11,24% 10.643,40 8.627,60
GALP 14,405 -2,01 -6,00 IBERSOL -0,74 NIKKEI 225  21.646,55 0,65% -4,91% 24.44807 20.347,49
IBERSOL 8,100 074 20,00 PHAROL 1,24
J MARTINS 10,640 1,33 -34,30 GALP 2,01 . 5
MOTAENGIL 1520 174  -5850 ALTRI 3,08 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,644 339 -13,65 NAVIGATOR -3,39
NOS 5,060 -0.20 -7.68 104%
NOVABASE 2,380 0,00 21,94
PHAROL 0175 124 -3000 Fei0 o —M\
REN 2,398 -0,33 -3,.27 o0 100% \
SEMAPA 14100 042 2076 s W
SONAE CAP. 0,765 0,00 -13,75 s
SONAE SGPS 0,822 0.37 -27,00 96% 1
B B _ _ 4850 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 22/11
- - - - 48002‘5/10 01/11 08/11 1511 22111 PSI20  ——— CAC40 Eurostoxx§0  ——— 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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