Newsletter Diaria

08/set/2023
.
) COlXOBI AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26
RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors /
1M 3,6820 1 7 M 5,4438 0 1 5,3073 1,7200 '
3M 3,8000 0 4 3m 5,6726 1 4 5,4388 1,8630 500
6M 3,9520 1 3 6M 5,9043 2 5 55715 1,8525 425
12M 4,0860 1 2 12M 6,0414 8 31 5,6981 2,0578 350 + "
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,9990 1 1 3,3585 2,8960 2,9529 Zona Euro 4,25 CURVA FORWARD
2y 3,6860 0 2 3,1755 2,9120 2,9743 EUA 5,50 425
3y 3,4583 0 4 3,0870 2,9120 3,0020 Reino Unido 5,25 400
4y 3,3233 1 5 3,0480 2,9420 3,0310 Japao 0,10 375
5Y 3,2490 1 7 3,0290 2,9640 3,0640 Canada 5,00 350
7v 3,1753 0 7 3,0300 3,0070 3,1130 Suica 0,75 325
10Y 3,1635 0 9 3,0740 3,0900 3,1400 China 5,75 300
15Y 3,1819 0 10 3,1010 3,0450 3,0049 Brasil 13,25 275
20Y 3,0800 0 11 2,9895 2,9032 2,8350 Australia 4,10
30Y 2,8230 0 12 2,7330 2,6610 2,5970 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 54115 2 11 4,3110 3,5800 3,6560 525
2y 48712 3 21 4,0290 3,6000 3,6570 a5
3y 4,5048 2 25 3,8850 3,6180 3,6710
ay 4,2925 2 27 3,8220 3,6270 3,6930 42
5Y 4,1663 1 27 3,7910 3,6410 3,7120 375
7Y 4,0350 1 26 3,7620 3,6770 3,7550 325
10Y 3,9605 0 23 3,7750 3,7310 3,7920 a5 ]
15Y 3,9399 0 19 3,8030 3,7480 3,7490 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,8837 -1 17 3,7530 3,6630 3,6140 ——ER —e—usD
30Y 3,6573 -1 14 3,5350 3,4310 3,3620
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 90,71 0,79 5,04 oT2Y 3,080 0,00 13,20 010
JETFUEL 99350 12,75 37,50 oT 5Y 3,047 0,00 10,20 5™ 020
DIESEL 964,00 9,25 62,75 oT 10Y 3,347 -0,01 11,80 500 030
COBRE 830500 -5050 -164,00 BUNDI1OY 2,459 -2,12 12,10 e
ZINCO 2466550 16,00  -28,00 SCHATZ2Y 3,239 2,52 1380 Bl T e
OURO 1919,36 -0,32 5,88 T-NOTE 10Y 4,726 -0,93 2220 g0 Iy
TRIGO 596,50 _3’25 -85,00 T-NOTE 2Y 5,116 1’44 25,80 10/08 12/08 14/08 16/08 18/08 20/08 22/08 24/08 26/08 28/08 30/08 01/09 03/09 05/09 07/09
LICENGA C02 81,54 -1,39 280  GILT 10Y 4,646 -8,63 6,40 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0704  -0,06%  -2,19% 1,0751 1,0806 1,0903 13
EUR/GBP 0,85735 0,19%  0,49% 0,8610 0,8652 0,8737
EUR/IIPY 157,84  -0,09%  -0,82% 157,82 157,81 157,78
EUR/CHF 09562 -0,14%  0,34% 0,9512 0,9461 0,9369 112
EUR/BRL 53306 0,18%  0,69% 5,4219 5,4999 5,6451
EUR/PLN 46141  029%  -3,29% 4,6500 4,6886 4,7325 111
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0704 0,8574 157,84 0,9562 11,8995  7,4592 1,4587 167746 53306 11,4300
usD 0,9331 - 0,8009 147,65 0,8917 11,0959  6,9588 1,3633 15642  4,9890 10,6590
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,512 0,04 7,26 Titulo Variacio % PSI 6130,01 1,08% 7,05% 627394 512886
BCP 0,244 1,20 66,73 MOTA ENGIL 3,73 CAC40 724077 0,62% 11,85% 758126 562842
CORT.AMORIM 10,040  -0,59 15,14 GALP 2,21 ESTX50 PR 4237,19  038% 11,69% 449151 324957
cTT 3,375 1,96 9,58 crT 1,96 XTRADAX  15733,06 0,09% 13,00% 1652897 11862,84
EDP 4,185 0,79 -10,12 J MARTINS 1,86 S&P 500 447091  045% 16,45% 4607,07 349158
EDP R 16,850 0,15 -18,12 SONAE SGPS 1,63 IBEX 35 936460 059% 13,80% 974190 7 189,60
GALP 13670 221 8,41 NIKKEI 225  32606,84 -1,16% 24,96% 33772,89 2562196
GREENVOLT 6,040 049  -2256
J MARTINS 21,920 1,86 8,62 GREENVOLT -0,49 i 5
MOTA ENGIL 3,195 373 173,08 NOS 0,51 L% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,296 0,67 -4,57 CORT. AMORI -0,59 102%
NOS 3,486 -0,51 -4,36
REN 2,510 0,20 -0,40 psi Lo
SEMAPA 13,120 0,00 6,15 o225 100%
SONAE SGPS 0,967 1,63 3,42 o175 99% N
IBERSOL 6,960 0.87 26,09 oo 98%
97%
6075 96%
6025 10/08 12/08 14/08 16/08 18/08 20/08 22/08 24/08 26/08 28/08 30/08 01/09 03/09 05/09 07/09
59751‘0/08 17/08 24/08 31/08 07/09 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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