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Divida Corporate

Spreads de divida corporate face ao swap

Curvas de risco de crédito - EUR

Spreads face ao Swap - High Yield
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AAA AA A BBB Sector Financeiro Sector N&o-Financeiro
21-Nov Variacéo (b.p.) Ultimos 2 anos
-7 dias -1 més -3 meses YTD -12 meses Maximo Médio Minimo
AAA 41.4 0.2 0.5 -6.2 5.9 8.7 45.1 32.1 11.7
AA 32.8 1.5 1.1 -3.6 -17.5 -16.3 53.6 38.6 22.5
A 47.6 1.7 -3 -6.1 -18.6 -18.4 80 55.9 37.6
BBB 83.0 4.6 -2.1 -1.5 -21.3 -29 186.3 116.4 75.3
Financeiras 60.6 2.8 -3.2 -6.7 -26.4 -30.8 134.9 83.8 49.0
Industria 58.9 3.2 -1.3 -1.2 -12.1 -13.2 108.6 76.0 55.3
Total 61 2.9 -2.1 -3.9 -18.9 -21.7 117.3 79.2 52.9
Swap spreads
UsD EUR " Evolugdo dos SWAP Spreads - 10 anos (p.b.)
21-Nov 10.0 24.3 40
Variacao (em p.b.) 35
-1 semana -0.3 0.3 30
YTD 5.8 -2.6 25
-12 meses 8.0 -6.6 20
15
Méax. ultimos 12 meses 25.5 38.9 10
Min. dltimos 12 meses 1.8 13.6 5
(0]
Nov-12 Mai-13 Nov-13 Mai-14 Nov-14
EUR UsbD
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