Newsletter Diaria

('-:) CaixaBl

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 75
M -0,4660 0 -1 M 1,9274 -1 -12 0,7094 -0,8030 100
3M -0,4180 0 2 am 1,9843 3 -15 0,7643 -0,7900
6M -0,3750 1 4 6M 1,9428 2 9 0,8161 -0,7344 025
12M -0,3260 1 4 12M 1,8819 1 7 0,8691 -0,6274 I
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1Y -0,4125 2 6 -0,4590 -0,3023 -0,0630 Zona Euro 0,00 CURVA FORWARD
2y -0,4730 1 4 -0,4288 -0,2455 0,0035 EUA 2,00 025
3y -0,4730 1 5 -0,3862 -0,1848 0,0765 Reino Unido 0,75 bR P SRS P
ay -0,4490 1 5 -0,3370 -0,1210 0,1465 Japdo 0,10 N
5Y -0,4170 1 5 -0,2817 -0,0524 0,2175 Canada 1,75 050
7Y -0,3230 1 4 -0,1589 0,0805 0,3140 Suica 0,75
10Y -0,1490 1 3 0,0251 0,2348 0,4290 China 5,75
15Y 0,0920 1 1 0,2359 0,3784 0,5043 Brasil 5,50 05
20Y 0,2120 1 1 0,3329 0,4250 0,4979 Austrélia 0,75
30Y 0,2520 1 1 0,3457 0,3899 0,4202 india 4,00 ———EURBOR3M  —— EURIBOR M —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y - INTEREST RATE SWAPS
1y 1,6630 1 -13 1,3805 1,3385 1,5200 150 '\_\.M
2y 1,4570 1 7 1,2915 1,3980 1,5105 125
3y 1,3790 -1 -4 1,3035 1,3665 1,5755 100
ay 1,3450 1 -3 1,2800 1,4095 1,6420 e
5Y 1,3360 -1 -3 1,3270 1,4520 1,6980 025 .=
7Y 1,3620 1 2 1,3975 1,5280 1,7035 000
10v 1,4360 1 1 1,5700 1,6090 1,7395 gvgﬁ P > ¥ o - A
15Y 1,5480 -8 9 1,5915 1,7215 1,7470 ’
20Y 1,6040 7 9 1,6965 1,7010 1,7985 —e—ER  —eUsD
30Y 1,6210 1 0 1,6725 1,7275 1,7795
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 045
BRENT 58,70 0,38 2,74 oT 2y -0,590 0,02 550 g4 \/\/\‘/_/\ oe0
JETFUEL 624,57 10,46 -5,60 oT5Y -0,229 0,04 3,50 030
DIESEL 592,57 11,71 -5,60 oT 10Y 0,193 0,06 200 025
COBRE 5.688,00 850  -131,00 BUND10Y  -0,929 7,42 830 005 o
ZINCO 2.328,00 8,00 1350 SCHATZ2Y  -0,098 4,34 12,10  -0109 105 1310915109 1709 19109-21/09 2309=75I09-57109 1710 mf o1
OURO 1.494,61  -10,17 328  T-NOTE10Y 2,506 528 430 oz 000
TRIGO 500,00  -0,25 17,75  T-NOTE2Y 1,958 4,95 4,10
LICENGA C02 23,22 0,57 350  GILT 10Y 0,560 10,52 -7,60 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,103  045%  -0,09% 1,1105 1,1168 1,1290 s
EUR/GBP 0,90155 -0,34%  -0,95% 0,9045 0,9074 0,9134
EUR/JPY 118,52  -0,51%  0,00% 118,52 118,52 118,52
EUR/CHF 1,0969  -0,36%  -0,19% 1,0957 1,0947 1,0929 112
EUR/BRL 4523  -0,32%  -0,33% 45721 46144 4,7239
EUR/PLN 43135  0,16%  0,42% 4,3384 4,3621 4,4123
EURGBP EURJPY e
0,93 125
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0,91 121
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0, T 115 + 1,08
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1030  0,9016 118,52 1,0969 10,8424  7,4682 1,4619 1,62751  4,5230 10,0461
usD 0,9080 - 0,814 107,955 0,9960 9,8418 6,7807 1,3286 1,4801  4,1007 9,1266
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,315 3,61 -8,36 Titulo Variagao % PSI 20 494635 051% 454% 542932 455184
BCP 0,192 0,79 -16,56 NOVABASE 5,79 CAC40 557253  1,33% 17,80% 570493 455599
CORT. AMORIM 9,700 0,73 7,78 REN 3,66 ESTX50 PR 3.496,67 100% 16,50% 3.588,68  2.908,70
cTT 2,178 0,00 -26,07 ALTRI 3,61 XTRADAX 1218407 0,74% 1539% 12.656,05 10.279,20
EDP 3,590 0,64 17,74 EDP R 2,21 S&P 500 2.946,01  092% 17,53%  3.027,98  2.346,58
EDP R 9,720 2,21 25,02 NAVIGATOR 2,01 IBEX 35 010340  1,24% 660%  9.587,60  8.286,20
GALP 13,480 0,00 2,28 SEMAPA -0,16 NIKKEI 225  21.551,98 0,45% 7,68%  23.589,38  18.948,58
IBERSOL 7,960 0,75 0,76 RAMADA 0,33
J MARTINS 15,055 0,03 45,60 RAMADA 0,33 -
MOTAENGIL 1824 173  13.29 EDP 0,64 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,144 2,01 -12,67 IBERSOL 0,75 Lo
NOS 5,175 0.39 2,27
NOVABASE 2,560 5,79 26,73 pSI20 102%
PHAROL 0104 039  -36.40 : AN
RAMADA 6,060 0,33 -19,20 5050 100% ~
REN 11,880 3.66 -9,31 5000 98%
SEMAPA 0,613 0,16  -27.80 1950 =
SONAE CAP. 0,890 -0,06 0,88 1900 96% 1
SONAE SGPS 6,060 _0'33 _19'20 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10
- - - - 48500;—,,09 12/09 19/09 26/09 03/10 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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