Newsletter Diaria

18/set/2023
]
:) CQ IX( BI 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
1M 3,7620 0 15 1M 5,4416 0 1 5,3576 1,7700 >75 ] -/'//'/4
3M 3,9030 3 9 3M 5,6633 -1 3 5,4617 1,8975 5,00 -
6M 4,0660 1 12 6M 5,8941 1 2 5,5607 1,9200 s, e
12M 4,1910 2 10 12M 6,0414 8 31 5,6278 2,1150 350 ‘ | |
INTEREST RATE SWAPS 1M —s—EURIBOR —#— USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3Y 5Y BANCO CENTRAL
1Y 4,1437 3 11 3,4967 2,9470 3,0032 Zona Euro 4,50 CURVA FORWARD
2Y 3,8255 4 9 3,2850 2,9545 3,0310 EUA 5,50 450 -
3Y 3,5801 4 6 3,1730 2,9870 3,0590 Reino Unido 5,25 425 |
a4y 3,4290 4 4 3,1240 2,9940 3,0880 Jap&o 0,10 400 |
5Y 3,3412 4 3 3,1020 3,0180 3,1230 Canada 5,00 3,75 |
7Y 3,2590 3 2 3,0980 3,0850 3,1885 Suica -0,75 3.50 -
10Y 3,2400 3 1 3,1410 3,1420 3,2018 China 5,75 325 |
15Y 3,2560 3 3 3,1693 3,1125 3,0800 Brasil 13,25 3.00
20Y 3,1610 3 3 3,0688 2,9820 2,9267 Australia 4,10
30Y 2,9250 3 8 2,8530 2,7610 2,7020 india 4,50 EURIBOR 31 EURIBOR 6M EURIBOR 12M
USD LAST 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 5,4497 2 9 4,4410 3,6510 3,7060 525 |
2Y 4,9541 2 13 4,1380 3,6630 3,7080 a5 |
3Y 4,5913 1 10 3,9820 3,6770 3,7240
a4y 4,3733 0 8 3,9090 3,6850 3,7470 425 1
5Y 4,2430 0 6 3,8710 3,6980 3,7630 375 1 -\’\—\,\‘\F
7Y 4,1043 -1 5 3,8350 3,7320 3,8020 3,25 | .
10Y 4,0255 1 3 3,8390 3,7840 3,8430 o | | | | | | | T
15Y 4,0015 -1 2 3,8660 3,8040 3,8070 ' 1y oy 3y av Y 7Y 10Y 15Y 20Y 30Y
20Y 3,9468 -1 2 3,8200 3,7240 3,6780 —=—EUR = USD
30Y 3,7295 0 3 3,6080 3,4980 3,4290
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 94,74 0,81 10,38 OT 2Y 3,227 0,05 10,30 - 0,10
JETFUEL 1 055,00 -20,00 104,25 OT 5Y 3,150 0,03 -0,60 575 1 - -0,20
DIESEL 1020,25 -23,25 118,75 OT 10Y 3,448 0,03 0,00 5.00 - - -0.30
COBRE 8409,00 -12,00 206,00 BUND 10Y 2,576 4,47 2,10 I ggg
ZINCO 2490,50 -53,00 183,50 SCHATZ2Y 3,426 5,32 1720 AT o——— o T~ | e
OURO 1929,15 524 39,84 T-NOTE 10Y 4,797 0,56 3,20 350 ‘ ‘ ‘ ‘ 0,70
TRIGO 500,25  -14,00  -48,75 T-NOTE 2Y 5,227 2,68 17,00 18/08 25/08 01/09 08/09 15/09
LICENCA C02 80,90 1,41 7,11 GILT 10Y 4,635 5,32 -43,40 UsD 8P EUR (RUS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M SWERY, EURUSD
EUR/USD 1,0663  0,05%  -1,88% 1,0705 1,0753 1,0844 115
EUR/GBP 0,86141 -0,31%  -0,75% 0,8648 0,8686 0,8764
EUR/JPY 157,44  0,04%  0,43% 157,42 157,41 157,38 »
EUR/CHF 0,9587 -0,18%  0,07% 0,9534 0,9481 0,9387 ’
EUR/BRL 51843  0,03%  4,23% 5,2696 5,3411 5,4787 n
EUR/PLN 46421  0,12%  -3,94% 4,6739 4,7115 4,7494 ’
EURGBP EURJPY 1,10 1
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158 -
156 1,08 1
0,86 1
154 +
1,07
152 -
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0663  0,8614 157,44 0,9587 11,9300 7,4547 1,4423 1,65995  5,1843 11,5285
USD  0,9368 - 0,8077 147,67 0,8979 11,2023 6,9836 1,3492 1,5552 4,8493 10,8100
ACCIONISTA
INDICE _ LAST _ Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,360 -3,33 3,65 Titulo Variagdo % PSI 6126,96  -1,24% 7,00% = 6273,94 5128,86
BCP 0,252 2,89 72,40 SEMAPA 0,46 CAC40 7276,14  -1,39% 12,39% 758126 = 5628,42
CORT. AMORIM 9,850 -0,61 12,96 GALP 4 o021 ESTX50 PR 424588  -1,14% 11,92% 449151 324957
CTT 3,335 -0,89 8,28 XTRADAX  15727,12 -1,05% 12,95% 16528,97 11862,84
EDP 4,161 -1,40 -10,63 S&P 500 4460,42  0,23% 16,17% 4607,07 349158
EDP R 16,290 2,28 -20,85 IBEX 35 9482,10 -0,71% 15,23% 9741,90 7 189,60
GALP 14,035 0,21 11,30 EDP R 2,28 NIKKEI 225  33533,09 1,10% 28,51% 33772,89 25621,96
GREENVOLT 5,880 2,57 24,62 MOTA ENGIL 2,34
J MARTINS 21,400 -0,65 6,05 GREENVOLT 2,57 _
MOTAENGIL 3130  -234 167,52 BCP 2,89 . EVOLUGARO MENSAL (BASE 100%)
NAVIGATOR 3,358 -0,42 2,78 ALTRI v -3,33 Losok |
NOS 3,538 -0,17 2,94 oo |
REN 2,485 -0,80 -1,39 pS| 104% -
SEMAPA 13,180 0,46 6,63 103% |
SONAE SGPS 0,948 -1,76 1,39 6225 - 102% |
IBERSOL 6,940 -0,29 25,72 6175 - 101% |
6125 - 100% -
6075 - 99% ‘ ‘ ‘ ‘
6025 - 18/08 25/08 01/09 08/09 15/09
5975 T T T .
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