Newsletter Diaria

31/dez/2018
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 - y — w———=——=
1M -0,3630 0 1 1M 2,5199 0 18 0,7318 -0,8008 ’
3M -0,3090 0 1 3M 2,7970 -1 9 0,9051 -0,7180 150
6M -0,2370 0 1 6M 2,8731 -1 -1 1,0366 -0,6422 0,50
12M -0,1170 0 3 12M 3,0131 -2 12 1,1684 -0,5064 Y B — e —
INTEREST RATE SWAPS TAXA DE REFERENCIA — = EURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y BANCO CENTRAL
1Y -0,2329 0 1 -0,1233 0,4550 1,0394 Zona Euro 0,00
2Y -0,1750 0 -3 0,0082 0,6065 1,1624 EUA 2,50 0.25 - CURVA FORWARD
3Y -0,0690 -1 -6 0,1566 0,7495 1,2742 Reino Unido 0,75
4y 0,0630 -1 -9 0,3060 0,8820 1,3713 Japao 0,10 o0 | — |
5Y 0,2000 -1 9 0,4506 1,0028 1,4566 Canada 1,75 I W
7Y 0,4710 -1 -9 0,7135 1,2061 1,5854 Suica -0,75 025 |
10Y 0,8140 -1 -8 1,0225 1,4068 1,7002 China 5,75
15Y 1,1710 -1 -8 1,3050 1,5635 1,7547 Brasil 6,50 050 |
20Y 1,3270 -1 -9 1,4225 1,6021 1,7221 Australia 1,50
30Y 1,3800 -1 -9 1,4454 1,5631 1,6358 india 4,00 EURIBOR 30 EURIBOR 6M EURIBOR 12U
USD FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 2,7560 0 -16 2,5983 2,5395 2,7070 7 £ e
2Y 2,6770 -2 -34 2,5240 2,5920 2,7630 2,25
3Y 2,6260 -2 -40 2,5340 2,6185 2,8090 175 -
4y 2,7390 0 27 2,5756 2,6770 2,8772 125 |
5Y 2,6350 -2 -40 2,5890 2,7090 2,9108 075 |
7Y 2,6810 -1 -37 2,6600 2,7940 2,9260 025 |
10Y 2,7660 1 -35 2,7580 2,8640 2,9505 ‘
15Y 2,8520 2 -33 2,8325 2,8955 2,9480 025
20Y 2,8780 2 -32 2,8761 2,9206 2,9185 —= EWR = USD
30Y 2,8760 3 -31 2,8440 2,8680 2,8680
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) ISP SWAP 10y-2y o4
BRENT 54,56 1,35 -5,02 OoT 2Y -0,341 0,01 1410 109
JETFUEL 556,43 18,43 -48,73 OT 5Y 0,459 0,05 -18,70 Yy
DIESEL 515,68 18,18  -49,98 OT 10Y 1,722 0,04 14,90 °° - 1,00
COBRE 5991,00 10,50 -203,00 BUND 10Y  -0,263 0,00 9,40 050 - o058
ZINCO 2457,00 -53,00 -18,50 SCHATZ2Y 0,028 0,00 -1,80 0,25 - 07
OURO 128355 2,45 61,05 T-NOTE 10Y 3,426 -0,17 24,90 o0 , ‘ , ‘ 095
TRIGO 507,50 -4,00 -8,25  T-NOTE 2Y 2,848 0,00 -30,10 30/11 07/12 14/12 2112 28/12
LICENCA C02 24,80 -0,18 3,96 GILT 10Y 1,497 1,25 -4,70  USD ——GBP —EUR(RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1454  0,68%  1,51% 1,1543 1,1634 1,1820 1
EUR/GBP 0,90273  -0,22%  -2,25% 0,9057 0,9089 0,9159 ‘
EUR/JPY 126,4  -0,21%  1,64% 126,40 126,40 126,40
EUR/CHF 1,1268  -0,08%  0,36% 1,1257 1,1246 1,1221
EUR/BRL 44442  -0,23%  -1,60% 4,5098 4,5786 4,7227
EUR/PLN 43020 -0,03%  -0,24% 4,3257 4,3490 4,3974 114
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FIXINGS CONTRA USD e EUR
EUR uUsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1454  0,9027 126,40 1,1268 10,2507 7,4673 1,5607 1,62191  4,4442  9,9490
USD 0,8745 - 0,7885 110,435 0,9833 8,9784 6,5293 1,3637 1,4214 3,8682 8,7306
ACCIONISTA
TITULO COTAGAO 1D% YTD % INDICE LAST Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,800 3,20 12,16 Titulo Variacdo % PSI 20 473147 1,81% -1219% 5801,45 455184
BCP 0,230 1,15 -15,63 MOTA ENGIL 3,60 CAC40 473069 1,11% -10,95% 5657,44 455599
CORT. AMORIM 9,000 3,21 11,81 CORT. AMORIM? 3,21 ESTX50PR  3001,42  0,50% -14,34% 3687,22  2908,70
CTT 2,946 1,73 -16,00 ALTRI 3,20 XTRADAX  10558,96 1,71% -18,26% 13596,89 10 279,20
EDP 3,049 2,35 5,68 PHAROL 3,03 S&P 500 248574  -0,12% -7,03% 2940,91  2346,58
EDP R 7,775 2,91 11,60 EDPR 2,91 IBEX 35 8539,90 0,54% -14,97% 10643,40 8286,20
GALP 13,795 0,95 9,98 NIKKEI 225  20014,77 -0,31% -12,08% 24 448,07 18 948,58
IBERSOL 7,900 0,25 -21,98
J MARTINS 10,340 1,57 -36,15 " \
MOTAENGIL 1,610 3,60  -56,05 SONAE CAP. -0,70 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,600 1,52 -14,69 NOVABASE ¢ -1,46 100%
NOS 5,295 2,52 -3,39
NOVABASE 2,020 1,46 -33,75 PS120 87% ] =
PHAROL 0,163 3,03 -34,72 94% -
REN 2,434 1,00 -1,82 4975 1 019 |
SEMAPA 13,100 2,66 -26,38 4875 -
SONAE CAP. 0,849 -0,70 -4,28 4775 | 88% 1
SONAE SGPS 0,810 1,82 -28,06 4675 | 85% ‘ . ‘ .
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