7y CaixaBl

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

Newsletter Diaria
04-mai-2022

RENDA FIXA
INTERBANK OFFERED RATES 200 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 200 ././_/'
M -0,5440 0 1 1M 0,8317 3 39 0,9731 -0,6250 '
3m -0,4270 0 2 3M 1,3633 3 40 1,1630 -0,5250 100
6M -0,2050 -1 15 6M 1,9809 7 49 1,4872 -0,5150 0,00 I PE———
12M 0,2340 1 32 12M 2,6949 7 52 1,9255 -0,7000 1,00
™M 3m M 12Mm
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR —=— USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 0,2830 0 37 1,7340 1,8138 1,8710 Zona Euro 0,00 CURVA FORWARD
2y 0,9991 -1 45 1,7790 1,8229 1,9150 EUA 0,50 200
3y 1,2712 0 45 1,7900 1,8413 1,9672 Reino Unido 0,75 150
4y 1,4035 0 47 1,7978 1,8692 2,0155 Japdo 0,10 ’
5Y 1,4855 0 50 1,8130 1,9090 2,0590 Canada 1,00 100
7v 1,6047 0 55 1,8685 1,9890 2,1010 Suica 0,75 050
10Y 1,7615 0 60 1,9660 2,0415 2,0800 China 5,75 000
15Y 1,8647 0 60 1,9770 1,9490 1,8780 Brasil 11,75 050 4%@ & &S 2
20Y 1,7660 5 55 1,8220 1,7410 1,6400 Australia 0,35
30Y 1,4485 -2 44 1,4720 1,3900 1,3050 india 4,50 EURIBOR 3M EURIBOR 61 EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1Y 2,6396 6 64 3,5970 3,0340 2,9375 /MH—-\.\_
2y 3,1351 4 50 3,4324 2,9910 2,9530 278
3y 3,1811 2 45 3,3071 2,9730 2,9500 225
ay 3,1511 1 47 3,2227 2,9730 2,9781 178
5Y 3,1177 0 52 3,1680 2,9942 2,9869 125
7Y 3,0808 0 58 3,1243 2,9950 2,9760 075
10Y 3,0568 0 61 3,0800 2,9955 2,9680 oos |
15Y 3,0400 0 63 3,0502 2,9470 2,9191 ‘ v - o~ o~ v ~ o 1y 2o sov
20Y 2,9834 0 60 2,9729 2,8627 2,7904 —e—ER  —a—UsD
30Y 2,7755 0 54 2,7410 2,6366 2,5641
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 100
BRENT 108,19 3,22 2,19 oT 2Y 0,459 0,04 50,60 75 /_\//\/_/\_\/“/\_ 080
JETFUEL 1.263,00 -90,39 126,37 oT5Y 1,414 0,04 7740 0
DIESEL 1.164,50 -9539 93,86 oT 10Y 2,109 0,04 75,40 115 060
COBRE 9.454,00 -359,50 -943,50 BUND 10Y 0,525 3,72 4570 15 040
ZINCO 3.983,75 -157,50 -392,25 SCHATZ2Y 0,869 3,29 29,80 o7 020
OURO 1.866,35 -1,77  -66,38 T-NOTE10Y 3,770 0,85 39,20 2 1 ! 000
TRIGO 1073’75 28,25 63,75 T-NOTE 2Y 3,283 3’54 23,80 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05
LICENGA C02 88,11 -0,08 9,61 GILT 10Y 2,014 1,61 39,30 CUsD ——GBP ——EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0531  -0,24%  -4,31% 1,0584 1,0654 1,0812 i
EUR/GBP 0,84194 -0,08%  -0,36% 0,8458 0,8502 0,8590
EUR/JPY 136,84  0,16%  -1,29% 136,84 136,84 136,84 111
EUR/CHF 1,0367  -0,68%  -1,96% 1,0362 1,0354 1,0336
EUR/BRL 52752  -1,10%  -4,47% 5,4508 5,6194 5,9507 110
EUR/PLN 46760  0,34%  -1,12% 4,7621 4,8574 5,0317
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0531  0,8419 136,84 1,0367 10,3966  7,4408 1,3528 1,47666 52752 9,9161
usD 0,9481 - 0,8 129,975 0,9827 9,8668 7,0541 1,2835 1,4014 50147 9,4114
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,530 1,08 16,40 Titulo Variagao % PSI 5.834,05 -0,84% 4,75%  6.153,32  4.859,53
BCP 0,146 -1,81 3,83 CORT.AMORI 6,63 CAC40 6.398,93  -1,19% -10,54% 7.384,86  5.756,38
CORT. AMORIM 10,460 6.63 7,27 ALTRI 1,08 ESTX50PR  3.727,84  -0,89% -1327% 4.41523  3.387,00
cTT 4,260 0,23 -6,48 NOS 0,99 XTRADAX  13.983,01 -0,40% -11,97% 16.290,19 12.438,85
EDP 4,330 1,50  -10,39 S&P 500 4150,62 -0,58% -12,90% 4.818,62  4.056,88
EDP R 21,300  -1,34 2,74 IBEX 35 850030  -1,05% -2,45%  9.310,80  7.287,70
GALP 11,006  -1,78 29,17 EDP R -1,34 NIKKEI 225  26.818,53 -0,11% -6,85%  30.795,78 24.681,74
J MARTINS 19,880  -1,19 -1,09 EDP -1,50
MOTA ENGIL 1,262 -0.79 -1.10 GALP -1,78 -
NAVIGATOR 3,906 1,11 16,60 BCP -1,81 Lo EVOLUGAOC MENSAL (BASE 100%)
NOS 4,004 0.99 20,06 GREENVOLT 2,48
REN 2,860 -0,52 12,38 Lo
SEMAPA 13,060  -0,76 11,62 psI 99% e —
SONAE SGPS 1,028 -1,25 2,49 - =5
GREENVOLT 6,690 -2,48 5,35 6125
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