QS‘:) CaixaBl

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES

Newsletter Diaria
06-fev-2019

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250
M -0,3670 0 0 M 2,5123 0 -1 0,7313 -0,7840 150
3M -0,3080 0 0 3M 2,7385 0 7 0,9154 -0,7058
6M -0,2340 0 0 6M 2,7775 2 -8 1,0288 -0,6490 050
12M -0,1080 0 1 12M 2,9858 1 2 1,1641 -0,5134 os0 ] M——®—— & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2160 0 1 -0,0842 0,3481 0,8358 Zona Euro 0,00 CURVA FORWARD
2y -0,1490 1 3 0,0192 0,4708 0,9534 EUA 2,50 025
3y -0,0530 1 3 0,1290 0,5920 1,0653 Reino Unido 0,75 w
4y 0,0530 1 2 0,2455 0,7103 1,1625 Japao 0,10 000
5Y 0,1660 1 0 0,3618 0,8243 1,2450 Canada 1,75 B M =
v 0,3990 2 3 0,5917 1,0190 1,3944 Suica 0,75 025
10Y 0,7180 2 5 0,8810 1,2353 1,5230 China 5,75
15Y 1,0720 2 6 1,1738 1,4121 1,6000 Brasil 6,50 050
20Y 1,2350 2 6 1,2990 1,4619 1,5770 Austrélia 1,50
30Y 1,2910 1 -6 1,3217 1,4210 1,4870 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7260 1 -3 2,6025 2,5175 2,6805 L e ———— S
2y 2,6760 2 3 2,5160 2,5410 2,7225 225
3y 2,6320 3 6 2,5110 2,5890 2,7867 175
4y 2,6170 3 12 2,5320 2,6310 2,8220 125
5Y 2,6270 4 7 2,5610 2,6720 2,8587 075
v 2,6710 4 7 2,6270 2,7460 2,8850 028
10Y 2,7540 4 6 2,7190 2,8422 2,9431 o = - - o~ o~ -
15Y 2,8470 4 6 2,8020 2,8868 2,9220 :
20Y 2,8770 4 6 2,8260 2,8914 2,9045 —e—ER  —e—uUsD
30Y 2,8760 4 5 2,8438 2,8410 2,8620
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 100
BRENT 62,55 0,57 5,34 oT 2y 0,210 0,00 1,60 080 055
JETFUEL 621,57 4,33 44,92 oT 5Y 0,465 0,00 -8,00
DIESEL 58557 2,58 50,17 oT 10Y 1,662 0,00 1600 % 00
COBRE 6.223,00 6500 31500 BUND 10Y 0,409 0,50 B S —
ZINCO 2.751,00 -67,00 301,00 SCHATZ2Y 0,067 1,15 2,60 020 080
OURO 131257 -2,38 28,10 T-NOTE10Y 3,388 -1,32 0,50 o 1 | o7s
TRIGO 525,75 _1’50 8’75 T-NOTE 2Y 2'869 _0’39 1,70 08/01 10/01 12/01 14/01 16/01 18/01 20/01 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02
LICENGA C02 23,73 0,56 0,00 GILT 10Y 1,448 -1,53 2,40 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1394  -0,25%  -0,45% 1,1481 1,1572 1,1759 116
EUR/GBP 0,8787  -0,08%  2,11% 0,8814 0,8844 0,8908
EUR/JPY 12505  0,43%  -0,92% 125,05 125,05 125,05
EUR/CHF 1,1391  0,19%  -1,26% 1,1380 1,1369 1,1345
EUR/BRL 42131 -0,65%  1,77% 4,2698 4,3352 4,4636 115
EUR/PLN 42970  -0,25%  -0,03% 4,3177 4,3403 4,3862
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1394  0,8787 125,05 1,1391 10,4398 7,4645 1,5011 159628 42131 9,7032
uUsD 0,8790 - 0,7715 109,815 1,0010 9,1712 6,5612 1,3176 1,4018 3,6987  8,5220
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,330 1,38 26,38 Titulo Variagdo % PSI 20 521524  0,89% 10,22%  5.801,45  4.551,84
BCP 0,242 2,55 523 BCP 2,55 CAC40 5.079,05 -0,08% 7,36%  5.657,44  4.55599
CORT. AMORIM 9,850 1,97 9,44 J MARTINS 2,19 ESTX50PR  3.212,75 -0,07% 7,04%  3.596,20  2.908,70
cTT 3,148 0,58 6,86 PHAROL 2,01 XTRADAX 1132472 -0,38% 7,25%  13.204,31 10.279,20
EDP 3,230 0,34 5,94 CORT. AMORI! 1,97 S&P 500 273257  -0,19% 9,00% = 2.940,91  2.346,58
EDP R 7,880 0,38 1,35 ALTRI 1,38 IBEX 35 9.100,90  0,10% 6,57%  10.291,40  8.286,20
GALP 14,240  -0,59 3,23 NIKKEI 225  20.874,06  0,14%  4,29%  24.448,07 18.94858
IBERSOL 8,200 0,24 3,80
J MARTINS 13,295 2,19 28,58 MOTA ENGIL 0,31 - 5
MOTAENGIL 193  -031  20.25 NOS 0,36 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,316 1,22 19,89 GALP -0,59 oo —
NOS 5,600 0,36 5,76 105 \/
NOVABASE 2240 090 10,89 pSi20 Lo, = /
PHAROL 0,183 2,01 12,01 103%
REN 2,634 1,23 8,22 5200 1029%
SEMAPA 15240 079 1634 et 101%
SONAE CAP. 0,906 0,89 6,71 5050 100%
SONAE SGPS 0,922 1,21 13,77 5000
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