? . 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 LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 y "
M -0,3680 0 0 M 2,4205 2 11 0,7369 -0,8316
3M -0,3120 0 0 3M 2,7759 0 16 0,9070 -0,7406 150
6M -0,2440 0 1 6M 2,8779 -1 2 1,0284 -0,6646 050
12M -0,1310 0 2 12M 3,0840 2 6 1,1518 -0,5260 oso b AM——®— W iw
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2261 0 1 -0,0620 0,5403 1,0778 Zona Euro 0,00 CURVA FORWARD
2y -0,1420 0 3 0,0809 0,6790 1,1961 EUA 2,25 025
3y -0,0180 0 7 0,2332 0,8127 1,3035 Reino Unido 0,75 w
4y 0,1210 0 9 0,3819 0,9365 1,3974 Japao 0,10 000
5Y 0,2590 -1 11 0,5182 1,0526 1,4800 Canada 1,75 B M =
v 0,5190 -1 -13 0,7702 1,2470 1,6110 Suica 0,75 025
10Y 0,8470 -1 -13 1,0680 1,4428 1,7239 China 5,75
15Y 1,1950 2 -13 1,3424 1,5926 1,7715 Brasil 6,50 050
20Y 1,3460 2 -13 1,4534 1,6267 1,7392 Austrélia 1,50
30Y 1,3940 3 -13 1,4674 1,5801 1,6471 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y a2 INTEREST RATE SWAPS
1Y 2,8790 3 -7 2,8957 2,7305 2,8080 iy e — 5= ——a—=—=n
2y 2,9110 4 21 2,7920 2,7420 2,8470 a2e
3y 2,8910 4 27 2,7720 2,7625 2,8775 e
4y 2,8760 5 -30 2,7675 2,7925 2,9170 1o
5Y 2,8700 5 31 2,7765 2,8215 2,9721 oo
v 2,8930 5 31 2,8120 2,8810 2,9865 oz
10Y 2,9540 6 -30 2,8840 2,9405 3,0110 s "
15Y 3,0300 6 28 2,9380 2,9745 3,0160 " 3 A oY ™ 1ov Y 0% sov
20Y 3,0540 6 27 2,9520 2,9710 2,9960 —s—ElR  —s—uUsD
30Y 3,0470 5 25 2,9340 2,9390 2,9480
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 110
BRENT 60,22 0,25 -10,17 oT 2y -0,280 0,03 12,30 o0 108
JETFUEL 605,20 2,85 -96,36 oT 5Y 0,518 -0,02 -22,60 ' ot
DIESEL 562,45  -3,85  -98,61 oT 10Y 1,757 0,03 1870  °® 102
COBRE 6.09500 -56,00 33,00  BUND 10Y 0,258 0,59 419,90 050 —_—
ZINCO 2.62550 -23,50 80,50 SCHATZ2Y 0,048 -2,07 350 o0z oo
OURO 1.24393 045 3561 T-NOTE10Y 3,527 0,33 -30,10 o000 ! 094
TRIGO 518,00 _7’25 5’75 T_NOTE 2Y 3'035 0100 '28,70 12/11 14/11 16/11 18/11 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12
LICENGA C02 20,16 0,70 0,66 GILT 10Y 1,403 0,66 -30,50 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1379  -0,40%  1,01% 1,1471 1,1562 1,1749 116
EUR/GBP 0,90228  0,02%  -2,95% 0,9052 0,9085 0,9151
EUR/IPY 128,75  0,03%  -0,43% 128,75 128,75 128,75
EUR/CHF 1,1236  0,10%  0,94% 1,1224 1,1213 1,1190
EUR/BRL 44318  051%  -4,48% 4,4943 4,5644 4,7113 115
EUR/PLN 43016  -0,14%  -0,04% 4,3251 4,3491 4,3969
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1379  0,9023 128,75 1,1236 10,2888 7,4644 1,5184 157259  4,4318 19,7123
uUsD 0,8829 - 0,7973 113,315 0,9919 9,0892 6,5900 1,3412 1,3884 39112  8,5680
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,690 0,18 10,04 Titulo Variagdo % PSI 20 477806  -0,28% -11,33% 580145  4.778,06
BCP 0,240 0,12 -11,62 EDP 1,77 CAC40 4.806,20  1,35% -9,53%  5.657,44  4.732,02
CORT. AMORIM 9,340 1,30 9,32 MOTA ENGIL 1,68 ESTX50 PR  3.05532  1,27% -12,80% 3.687,22  3.007,53
cTT 3,176 -3,99 9,44 CORT. AMORII 1,30 XTRADAX  10.780,51  1,49% -16,54% 13.596,89  10.585,77
EDP 3,110 1,77 7,80 SEMAPA 0,93 S&P 500 2.647,37  0,35% -0,99%  2.940,91 = 2.532,69
EDP R 7,655 0,33 9,88 SONAE CAP. 0,69 IBEX 35 873550  0,87% -13,03% 10.643,40  8.627,60
GALP 14,305 0,07 -6,66 PHAROL 0,67 NIKKEI 225  21.148,02 -0,34% -7,10% 24.448,07 20.347,49
IBERSOL 8,200 0,73 -19,01 IBERSOL 0,73
J MARTINS 10,140 4,16 37,39 SONAE SGPS 2,26 - 5
MOTAENGIL 1572 168  -57.08 crT 3,99 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,536 0,00 -16,21 J MARTINS -4,16
NOS 5,250 0,00 4,21 101%
NOVABASE 2,360 0,43 22,60 PSI20 oo —
PHAROL 0,179 -0,67 28,56 so25
REN 2,398 0,25 3,27 o7 7%
SEMAPA 13,040 0,93 26,72 1025 0%
SONAE CAP. 0,876 0,69 1,24 o
SONAE SGPS 0,800 2,26 28,95 939% +
B B _ _ 4825 12/11 14/11 16/11 18/11 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12
- - - - ”751‘2/11 19/11 26/11 03/12 10112 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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