”‘ i Newsletter Diaria
u) CaixaBl 10-jan-2023
Bonce delnesiments AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES 550 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s
1M 1,9350 4 33 M 4,4043 0 13 3,5310 0,7500 '
3M 2,2840 1 28 3m 4,7826 -3 5 3,8312 1,0100 350
6M 2,8200 1 35 6M 5,1410 -6 0 4,1120 1,1900 250 _/./'/.
12M 3,3380 1 48 12M 5,4619 -10 -4 4,3905 1,4800 150 +
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,2957 4 42 3,2559 2,7090 2,7393 Zona Euro 2,50 CURVA FORWARD
2y 3,2727 3 34 3,0080 2,7280 2,7645 EUA 4,50 400
3y 3,1013 2 26 2,9080 2,7300 2,8000 Reino Unido 3,50
4y 3,0089 4 25 2,8700 2,7445 2,8330 Japao 0,10 350
5Y 2,9570 4 25 2,8460 2,7698 2,8641 Canada 4,25 300
7v 2,9058 5 26 2,8410 2,8230 2,8930 Suica 0,75
10Y 2,9164 5 29 2,8782 2,8520 2,8455 China 575 250
15Y 2,8892 5 33 2,8237 2,7060 2,5907 Brasil 13,75 2,00 +
20Y 2,7034 4 33 2,6166 2,4710 2,3383 Australia 3,10
30Y 2,3219 4 40 2,2410 2,1007 1,9780 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0991 3 -4 3,9836 3,1150 3,2055
2y 4,5607 5 -12 3,6097 3,1473 3,2827 o7
3y 4,1332 7 -11 3,4574 3,1831 3,2965 425
ay 3,8970 7 -9 3,3270 32114 3,3020 375
5Y 3,7593 7 -8 3,3648 3,2180 3,3558 325
7Y 3,6335 9 5 3,3524 3,1635 3,3830 275 H—'\‘\'\—\._-_.\_\-
10Y 3,5737 10 -2 3,3858 3,3480 3,4360 226 |
15Y 3,5750 10 1 3,4221 3,3818 3,3920 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,5240 10 3 3,3700 3,3316 3,2785 ——ER —e—usD
30Y 3,3048 10 8 3,1777 3,0698 3,0071
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 80,19 0,54 3,59 oT2Y 2,750 0,00 48,60 005
JETFUEL 940,67 513 79,91 oT 5Y 2,770 0,05 4560 450 e
DIESEL 898,97 7,39 73,48 oT 10Y 3,253 0,06 39,20 as0 020
COBRE 8.798,50 270,00 316,50 BUND 10Y 1,984 8,51 39,80 -030
ZINCO 3.220,25 18250 -37,75 SCHATZ2Y 3,045 5,26 4330 %% MN\\,/ o
OURO 1.873,48 166 76,16 T-NOTE 10Y 4,276 8,20 210 1504 " 045
TRIGO 734’50 _7’00 0'25 T-NOTE 2Y 4'507 7’29 »2’30 12/12 14/12 16/12 18/12 20/12 22/12 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01
LICENGA C02 80,83 0,62  -10,60  GILT 10Y 3,793 6,57 43,70 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M _ FW 12V EURUSD
EUR/USD 10723  0,25%  1,52% 1,0788 1,0843 1,0936 108
EUR/GBP 0,8833  -0,32% -2,63% 0,8867 0,8896 0,8950
EUR/IIPY 141,92 -0,40%  2,07% 141,91 141,90 141,88 107
EUR/CHF 09902 -0,14% -0,38% 0,9865 0,9820 0,9725 106
EUR/BRL 5597  0,82%  -0,37% 57274 5,8506 6,1012
EUR/PLN 46904  0,11%  0,03% 4,7529 4,8095 4,9145 s
EURGBP EURJPY o
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0723  0,8833 141,92 0,9902 11,1980  7,4373 1,4419 156019 55970 10,7241
usD 0,9322 - 0,8233 132,16 0,9230 10,4282  6,9329 1,3436 1,4534 52259 9,9961
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,996 -0,18 -0,18 Titulo Variacio % PSI 5.952,40  0,43% 3,95%  6.370,78  5.128,86
BCP 0,179 2,87 22,40 BCP 2,87 CAC40 6.869,14 -0,55% 6,11%  7.250,24  5.628,42
CORT. AMORIM 8,920 0,56 2,29 EDP R 2,42 ESTX50 PR 4.057,46 -027% 6,95%  4.33549  3.249,57
cTT 3,250 -0,46 5,52 GREENVOLT 1,57 XTRADAX 1477460 -0,12% 6,11% 16.090,29 11.862,84
EDP 4,781 0,27 2,68 NOS 0,57 S&P 500 3.892,60 -0,01% 1,36%  4.748,83  3.491,58
EDP R 20,770 2,42 0,92 CORT. AMORI 0,56 IBEX 35 8.719,80  0,29% 596% 899270  7.189,60
GALP 12,545  -0,28 -0,52 REN -0,39 NIKKEI 225 26175556 0,78% 0,31% 29.222,77 24.681,74
GREENVOLT 7,750 1,57 -0,64 ctT -0,46
J MARTINS 21,360  -0,74 5,85 JMARTINS 0,74 5 .
MOTA ENGIL 1,290 -2,27 10,26 SONAE SGPS -0,87 106% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,474 0,06 0,58 MOTA ENGIL -2,27 104%
NOS 3,906 0,57 3,22
REN 2,535  -0,39 0,60 psi 102%
SEMAPA 12,600 0,00 1,94 so7s 100%
SONAE SGPS 0,964 -0,87 3,05 5025 98%
5875 96%
5825 94%
5775 92% -+
5725 12/12 14/12 16/12 18/12 20/12 22/12 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01
56751‘2/12 19/12 26/12 02/01 09/01 Psi20 ———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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