Newsletter Diaria
18/jul/2023

) COlXOBI 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 600 /
1M 3,4650 1 11 M 5,3606 2 20 5,1382 1,7133 500
3M 3,7050 2 13 3M 5,5817 1 7 5,4209 1,8000
6M 3,9620 0 14 6M 5,8246 2 16 5,7585 1,8400 400 /
12M 4,1600 1 14 12M 6,0414 8 31 6,0822 2,0658 300 4
INTEREST RATE SWAPS TAXA DE REFERENCIA IM —e—EURBOR —=—USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0697 -4 3 3,4545 2,7010 2,6798 Zona Euro 4,00 CURVA FORWARD
2y 3,7636 -8 -6 3,1760 2,6880 2,6875 EUA 5,25 425
3y 3,4862 -10 -10 3,0115 2,6830 2,7058 Reino Unido 5,00 400
4y 3,2991 -9 -11 2,9295 2,6850 2,7330 Japao 0,10 375
5Y 3,1810 -9 -11 2,8885 2,7000 2,7665 Canada 5,00 350
7v 3,0487 -9 -11 2,8393 2,8230 2,8412 Suica 0,75 325
10Y 2,9883 -9 -11 2,8570 2,7985 2,8283 China 5,75 300
15Y 2,9629 -8 -13 2,8430 2,7425 2,6910 Brasil 13,75 275 +
20Y 2,8400 -8 -14 2,7269 2,5990 2,5275 Austrélia 4,10
30Y 2,5700 -8 -13 2,4730 2,3565 2,2830 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
INTEREST RATE SWAPS FORWARDS
USD LAST 1D (bps) IM(bps) 1Y 3y 5Y o5 INTEREST RATE SWAPS
1y N B B B - - 4,00
2Y - - - - - - 375
3y - ° ° ° - - 3,50
4Y - - - - - - 3,25
5Y - ° ° ° - - 3,00
7Y ° ° ° ° - - 275
1ov ° ° ° ° : : 2,50
15Y - - - - - - ' 1y 2y 3y av 5% 7v 107 15Y 20y 30Y
20Y - - - - - - —s—EWR  —=—USD
30Y - - - - - -
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 79,67 1,17 3,09 oT2Y 2,948 -0,08 420 00 020
JETFUEL 797,49  -8,25 7,75 oT5Y 2,871 0,15 -1,10 a0
DIESEL 757,50  -9,00 -2,00 oT 10Y 3,090 0,12 2,00 500 o
COBRE 8.495,00 -182,50 -7550  BUND 10Y 2,171 -10,35 880 4 060
ZINCO 240575 -27,50 -70,25 SCHATZ2Y 3,363 -8,36 0,50 B B
OURO 198095 26,31 22,97 T-NOTE10Y 4,391 2,17 1,60 3004 b 10
TRIGO 665,75 12’00 _35’75 T-NOTE 2Y 4'974 0’21 10'20 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07 07/07 09/07 11/07 13/07 15/07 17/07
LICENCA C02 87,35 0,86 5,00  GILT 10Y 4,520 -14,24 -14,60 USD ——CBP ——EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1255  0,22%  3,05% 1,1306 1,1363 1,1447 13
EUR/GBP 0,85838  0,04%  -0,66% 0,8622 0,8672 0,8773
EUR/IIPY 1554  -0,01%  -0,30% 155,38 155,37 155,34 12
EUR/CHF 0,9634  038%  155% 0,9584 0,9532 0,9439 '
EUR/BRL 53855  0,35% -3,11% 5,4962 5,5848 5,7373 i
EUR/PLN 4,4430  0,00%  0,10% 4,4831 4,5277 4,5750 '
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1255  0,8584 155,40 0,9634 11,4617  7,4504 1,4803 164766 53855 11,2813
usD 0,8900 - 0,7643 138,615 0,8577 10,2117 6,6310 1,3177 1,4650  4,7992 10,0485
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,164 -1,33 -1,01 Titulo Variacio % PSI 6.05366 0,61% 572%  6.290,49  5.128,86
BCP 0,245 452 67,28 BCP 4,52 CAC40 7.319,18 0,38% 13,06% 7.58126  5.628,42
CORT.AMORIM 10,160 0,40 16,51 IBERSOL 2,04 ESTX50 PR 4.369,73  0,30% 1519% 4.420,01  3.249,57
cTT 3,630 0,83 17,86 GALP 2,01 XTRADAX  16.12549 0,35% 1581% 16.427,42 11.862,84
EDP 4217 -2,00 9,43 MOTA ENGIL 0,87 S&P 500 454463  049% 18,37% 454751  3.491,58
EDP R 17,590  -2,11  -14,53 crT 0,83 IBEX 35 9.45570  0,19% 14,91% 9.658,60  7.189,60
GALP 11,140 2,01 -11,66 NOS -0,53 NIKKEI 225  32.493,89 0,32% 24,52% 33.772,89 25.621,96
GREENVOLT 6,060 1,54 22,31 ALTRI -1,33
J MARTINS 26,200 0,77 29,83 GREENVOLT -1,54 R .
MOTA ENGIL 2,325 0.87 98,72 EDP -2,00 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,112 -0,32 -9,90 EDP R 2,11 103%
NOS 3,388 -0,53 -7,05
REN 2,475 0,41 -1,79 psI 101%
SEMAPA 12,800 0,00 3,56 6100
SONAE SGPS 0,944 0,75 0,91 w05 9%
IBERSOL 7,000 2,04 26,81 w000 -
5950 95%
5900 i9/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07 07/07 09/07 11/07 13/07 15/07 17/07
58501‘9/06 26/06 03/07 10/07 17/07 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  —— NIKKEI
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