Newsletter Diaria
22-mai-2023

V4
(95 CaixaBl

Banco de Investimento

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 LAST PRICE 1D (bps) 1M (bps) GBP CHF 525
1M 3,1350 0 18 M 5,1397 -1 16 4,4323 1,3650 450
3M 3,4120 0 15 3M 5,3927 1 13 4,6073 1,5100
6M 3,7140 1 11 6M 5,4666 4 2 4,7649 1,6500 &7 /
12M 3,8930 2 4 12M 5,4446 5 -4 4,8596 1,8200 300
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8600 1 -3 3,2956 2,8080 2,9087 Zona Euro 3,75 CURVA FORWARD
2y 3,5797 3 -9 3,1020 2,8329 2,9310 EUA 5,25 425
3y 3,3613 3 -10 3,0070 2,8590 2,9620 Reino Unido 4,50 400
4y 3,2290 2 -11 2,9720 2,8810 2,9940 Japao 0,10 375
5Y 3,1592 2 -10 2,9607 2,9110 3,0290 Canada 4,50 350
7v 3,0990 2 -8 2,9685 2,9690 3,0820 Suica 0,75 325
10Y 3,0990 1 5 3,0210 3,0380 3,0010 China 5,75 300
15Y 3,1170 1 -2 3,0395 2,9827 2,9380 Brasil 13,75 275 +
20Y 3,0060 1 -1 2,9187 2,8300 2,7603 Australia 3,85
30Y 2,7380 1 4 2,6580 2,5708 2,5028 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 52115 4 11 3,7770 3,3207 3,4435 500
2y 45094 5 15 3,5792 3,3370 3,5076 250
3y 4,1387 5 17 3,4960 3,3600 3,5380
ay 3,9439 5 18 3,4735 3,3885 3,5410 “00
5Y 3,8450 5 20 3,4761 3,4180 3,6013 350
7v 3,7570 5 22 3,4994 3,4800 3,6290 300
10Y 3,7313 5 24 3,5375 3,6017 3,6720 250 ]
15Y 3,7550 5 24 3,6090 3,6338 3,6660 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7320 5 25 3,6076 3,5750 3,5700 ——ER —e—usD
30Y 3,5553 5 25 3,3935 3,3731 3,2915
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 75,89 0,31 -5,57 oT2Y 2,871 0,03 2,80 5% 010
JETFUEL 730,33 -11,46  -62,27 oT5Y 2,885 0,04 -0,40 020
DIESEL 698,25 -950  -59,50  OT 10Y 3,247 0,03 470 M 030
COBRE 8.242,00 79,00 -714,00 BUND 10Y 2,185 2,81 070 45 040
ZINCO 247750 2150 -31150 SCHATZ2Y 3153 4,02 -4,80 e —e A VS
OURO 1.972,47 -534  -10,59 T-NOTE 10Y 4,337 2,16 14,60 300 060
TRIGO 607,75 2,75 -65,25  T-NOTE 2Y 4,668 4,07 24,80 204 28/04 05/05 12105 19005
LICENCA C02 87,48 -2,40 2,24 GILT 10Y 4,247 4,50 32,90 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M ___FW 12M EURUSD
EUR/USD 1,0822  0,13%  -1,64% 1,0876 1,0923 1,0999 i
EUR/GBP 0,86846 -0,01%  1,86% 0,8714 0,8744 0,8810
EUR/IIPY 149,64 -0,06%  -0,98% 149,63 149,61 149,58
EUR/CHF 09714  0,08%  095% 0,9665 0,9615 0,9524 110
EUR/BRL 53637  0,71%  3,73% 5,4827 5,5906 5,7864
EUR/PLN 4,4986  0,86%  2,23% 4,5439 4,5856 4,6672 100
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0822  0,8685 149,64 0,9714 11,4097  7,4470 1,4597 162627 53637 11,7841
usD 0,9261 - 0,8053 138,575 0,8990 10,5699  6,8963 1,3517 15059  4,9649 10,8973
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,102 -0,92 -2,49 Titulo Variacio % PSI 5.994,82 -0,80% 4,69%  6.370,78  5.128,86
BCP 0,222 -1,95 51,37 CORT. AMORI 1,19 CAC40 7.478,16  -0,18% 1551% 7.581,26  5.628,42
CORT.AMORIM 10,180 1,19 16,74 J MARTINS 0,44 ESTX50 PR 4.38563 -0,22% 1561% 4.412,88  3.249,57
cTT 3,465 0,29 12,50 crT 0,29 XTRADAX  16.223,99 -032% 16,52% 16.331,94 11.862,84
EDP 4,706 -1,40 1,07 GALP 0,14 S&P 500 419522  0,08% 9,27% 432528  3.491,58
EDP R 19,455  -152 5,47 IBEX 35 9.30500 0,58% 13,07% 9.540,50  7.189,60
GALP 10,495 0,14 -16,77 GREENVOLT -1,38 NIKKEI 225  31.086,82 0,90% 19,13% 31.086,82 25.520,23
GREENVOLT 6,415 1,38 -17,76 EDP -1,40
J MARTINS 22,820 0,44 13,08 EDPR -1,52 5
MOTA ENGIL 1,940 5,37 65,81 BCP -1,95 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,430 -0,98 -0,69 MOTA ENGIL -5,37 108%
NOS 3,610 -1,26 -0,96 106%
REN 2,535 -0,59 0,60 psI 10a%
SEMAPA 13,980  -0,29 13,11 Lo
SONAE SGPS 0,946 0,47 1,18 6225
IBERSOL 6,980 0,00 26,45 6175 100%
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