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 B e . s—
M -0,4530 0 -4 M 2,0459 3 -9 0,7138 -0,8094
3M -0,4100 -1 0 3M 2,1130 1 3 0,7660 -0,7548 Lo
6M -0,3750 0 3 6M 2,0630 0 2 0,8446 -0,7100 025
12M -0,3250 -1 3 12M 2,0293 0 0 0,9368 -0,5930 o0l m— —=
INTEREST RATE SWAPS M cbor = vsusor
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4132 0 7 -0,4655 -0,3930 -0,2094 Zona Euro 0,00 CURVA FORWARD
2y -0,4350 0 7 -0,4568 -0,3535 -0,1465 EUA 2,00 025
3y -0,4400 0 6 -0,4360 -0,3040 -0,0740 Reino Unido 0,75 PR P R SRS P
ay -0,4270 0 5 -0,4055 -0,2470 -0,0076 Japdo 0,10 T
5Y -0,4050 0 4 -0,3650 -0,1845 0,0580 Canada 1,75
7Y -0,3330 0 1 -0,2613 -0,0594 0,1550 Suica 0,75
10Y -0,1720 1 0 -0,0955 0,0853 0,2610 China 5,75
15Y 0,0500 0 2 0,0971 0,2188 0,3286 Brasil 5,50 050
20Y 0,1660 0 2 0,1809 0,2573 0,3220 Austrélia 1,00
30Y 0,1950 0 5 0,1891 0,2223 0,2460 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1y 1,8460 -8 6 1,4345 1,3730 1,5042 175 W
2y 1,6310 9 9 1,4045 1,4174 1,5160 150
3y 1,5410 -10 9 1,3880 1,4320 1,5592 Lo
ay 1,5030 -10 11 1,4142 1,4590 1,5939 075
5Y 1,4880 -10 8 1,4310 1,5005 1,6283 2%
v 1,4960 -10 8 1,4600 1,5633 1,6719 000 "
10Y 1,5490 -10 7 1,5538 1,6304 1,7171 g;ﬂ P —- ¥ T
15Y 1,6300 -9 6 1,6346 1,7000 1,7592 ’
20Y 1,6780 -9 5 1,6809 1,7223 1,7641 —eER —eUsD
30Y 1,6950 -9 4 1,6965 1,7178 1,7380
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 62,06 -1,04 3,26 oT 2y -0,559 0,00 190 a f\/\/\/\/ 010
JETFUEL 61225 0,00 15,50 oT5Y -0,286 0,01 7,60 030
DIESEL 578,00 0,00 19,00 oT 10Y 0,157 0,01 1,10 % 025
COBRE 577450 200 147,00 BUND10Y  -1,020 2,91 930 005 oe
ZINCO 2296,75 -4625 38,75 SCHATZ2Y  -0,117 0,46 17,30 575 5-ar09 91003 12109 Wﬂmtgg
OURO 1512,36 -21,95 -1462 T-NOTE 10Y 2,552 4,40 11,50 000
TRIGO 47950  -2,25 1,75  T-NOTE2Y 2,032 4,96 13,10
LICENGA C02 25,31 0,23 0,21 GILT 10Y 0,516 1,22 -5,90 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0982  -0,19%  -1,21% 1,1055 1,1130 1,1260 s
EUR/GBP 0,88668 -0,58%  2,41% 0,8895 0,8927 0,8991
EUR/JPY 118 0,38%  -0,28% 118,00 118,00 118,00
EUR/CHF 1,0849  001%  0,32% 1,0839 1,0826 1,0808
EUR/BRL 45754 034%  0,85% 4,6288 4,6844 4,7978 112
EUR/PLN 43837  -0,09%  -0,56% 4,4067 4,4309 4,4800
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0982  0,8867 118,00 1,0849 10,6798  7,4657 1,4549 1,62293  4,5754 9,9137
usD 0,9125 - 0,808 107,725 0,9893 9,7387 6,8120 1,3276 1,4809 4,796 9,0472
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,975 -1,08 3,02 Titulo Variagao % PSI 20 487410 -165% 301% 542932 455184
BCP 0,177 534 2270 RAMADA 1,33 CAC40 557855 -0,88% 17,92% 5069625  4.555,99
CORT.AMORIM 10,060  -0,20 11,78 RAMADA 1,33 ESTX50 PR 3509,03 -0,65% 16,91% 357804 290870
cTT 1,942 348  -34.08 IBERSOL 0,25 XTRADAX  12.230,40 -0,62% 1583% 12.656,05 10.279,20
EDP 3,528 -0,54 15,71 S&P 500 297339  023% 1861% 3.027,98  2.346,58
EDP R 9,730 -1.42 2514 IBEX 35 0.078,80 -0,43% 631%  9.587,60  8.286,20
GALP 13,510  -1,21 2,07 JMARTINS 2,57 NIKKEI 225  22.020,15 -0,36% 10,02% 24.448,07 18.948,58
IBERSOL 8,080 0.25 2,28 PHAROL 2,82
J MARTINS 15370  -2,57 48,65 ctT -3,48 - 5
MOTAENGIL 1830  -358  13.66 MOTAENGL | -3,58 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,160 0,69  -12,22 BCP -5,34
NOS 5,000 -1,19 5,57 107%
NOVABASE 2,820 0,35 39,60 pSI20 Lo
PHAROL 0,103 282  -36.64 sors
RAMADA 6,100 1,33 -18,67 026 103%
REN 11,760  -118  -10.23 4975 1015
SEMAPA 0,601 017 2921 4025
SONAE CAP. 0,838 -0.30 3.46 4875 905 1
SONAE SGPS 6,100 1'33 -18,67 4825 27/08 29/08 31/08 02/09 04/09 06/09 08/09 10/09 12/09 14/09 16/09 18/09 20/09 22/09 24/09
- - - - ”752‘7/08 03/09 10/09 17/09 24109 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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