CaixaBl

derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA

INTERBANK OFFERED RATES

Newsletter Diaria
27/nov/2023

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

EURIBOR vs. USD LIBOR
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors ././4/-
1M 3,8480 4 -2 M 5,4616 0 2 5,2061 1,6750 '
3M 3,9510 2 0 3M 5,6482 1 1 5,2453 1,7428 500
6M 4,0500 2 5 6M 5,8198 1 5 5,2910 1,7400 e —
12M 4,0570 0 5 12M 6,0414 8 31 5,2469 1,8300 350
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,9423 5 -9 3,0050 2,7150 2,8825 Zona Euro 4,50 CURVA FORWARD
2y 3,4810 -8 -15 2,8568 2,7580 2,9220 EUA 5,50 425
3y 3,2270 -9 -18 2,8120 2,8000 2,9590 Reino Unido 5,25 4,00
ay 3,1041 -9 22 2,8100 2,8370 2,9940 Japéo 0,10 375
5Y 3,0466 -9 -25 2,8232 2,8755 3,0340 Canada 5,00 350
7Y 3,0135 -9 29 2,8700 2,9520 3,0960 Suica 0,75 by
10Y 3,0405 -8 -33 2,9560 3,0380 3,1270 China 5,75 275
15Y 3,0968 -7 -36 3,0215 3,0245 3,0175 Brasil 12,25 250
20Y 3,0266 -6 -36 2,9435 2,9040 2,8620 Austrélia 4,35
30Y 2,8075 -4 -35 2,7304 2,6820 2,6350 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,2581 -2 -8 4,1490 3,7440 3,8770 525
2y 4,7218 -2 -17 3,9350 3,7660 3,8970 .
3y 4,4028 -4 -24 3,8740 3,8020 3,9250
ay 24,2424 -4 -29 3,8540 3,8290 3,9550 42
5Y 4,1585 -4 -33 3,8580 3,8580 3,9800 375
7v 4,0915 -4 -38 3,8820 3,9130 4,0330 325
10Y 4,0790 -4 -41 3,9400 3,9890 4,0850 s
15Y 4,1144 -4 -42 4,0090 4,0220 4,0560 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 4,0880 -4 -41 3,9900 3,9570 3,9330 —=—ER —=UsD
30Y 3,9009 -3 -40 3,8020 3,7400 3,6870
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 80,06 -0,52 -9,14 oT2Y 3,092 -0,11 -9,20 010
JETFUEL 928,50 2,25 -35,50 OT 5Y 2,924 -0,08 2750 % 020
DIESEL 863,00 650  -39,75 OT 10Y 3,231 -0,08 35,00 500 030
COBRE 8440,00 19,00 377,00 BUND 10Y 2,443 -8,70 -26,80 M 040
ZINCO 2561,00 1850 11425 SCHATZ2Y 3,325 -7,84 07  **® 050
OURO 200898 815 261 T-NOTE10Y 4,887 -3,99 29,20 350 060
TRIGO 558,50  -18,75  -44,00 T-NOTE2Y 5,209 -4,54 -10,50 270 0311 toi L 2411
LICENCAC02 73,34 -3,26 6,01 GILT 10Y 4,480 9,78 -50,40 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0951  0,32%  3,89% 1,0996 1,1040 1,1136 110
EUR/GBP 0,86671 0,17%  0,41% 0,8697 0,8727 0,8798
EUR/JPY 162,86  0,27%  -2,94% 162,84 162,83 162,80
EUR/CHF 09636  022%  -1,03% 0,9579 0,9524 0,9428 109
EUR/BRL 53672 -0,03% -1,28% 5,4428 55163 5,6687
EUR/PLN 43458  0,56%  2,71% 4,3740 4,4000 4,4614 108
EURGBP EURJPY
1,07
0,88 165
163 106
161
0,87
159 1,05
157
0,86 + 155 + 1,04
25/09 09/10 23/10 06/11 20/11 25/09 02/10 09/10 16/10 23/10 30/10 06/11 13/11 20/11 27/11 25/09 02110 09/10 16/10 23/10 30/10 06/11 1311 2011 2711
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0951  0,8667 162,86 0,9636 11,4281  7,4554 1,4908 165834 53672 11,6824
UsD 0,9147 - 0,7933 148,92 0,8811 10,4630  6,8203 1,3637 15154  4,9139 10,6837
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,782 0,38 13,68 Titulo Variacéo % PSI 636650 0,50% 11,18% 644578  5591,09
BCP 0,300 0,23 104,99 MOTA ENGIL 3,85 CAC40 726549 -0,37% 12,23% 758126 638823
CORT. AMORIM 9,080 0,55 413 EDPR 1,90 ESTX50PR 435441 -0,40% 14,78% 449151 376726
cTT 3,550 0,14 1526 GREENVOLT 1,62 XTRADAX  15966,37 -0,39% 14,67% 16528,97 13 791,52
EDP 4,304 1,39 -7,56 EDP 1,39 S&P 500 455357 -0,13% 1859% 4607,07 376449
EDP R 15855 190  -22,96 REN 0,82 IBEX 35 995450 0,16% 20,97% 998390 805950
GALP 13620 041 8,01 SONAE SGPS | -0,16 NIKKEI 225 ~ 33447,67 -0,53% 28,18% 3385346 25661,89
GREENVOLT 6,910 1,62  -11,41 BCP 0,23
J MARTINS 22,100 027 9,51 NOS -0,29 . .
MOTA ENGIL 3,370 385 188,03 NAVIGATOR 0,37 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,768 0,37 9,09 ALTRI -0,38 1119
NOS 3,400 -0,29 -6,72 100%
REN 2,445 0,82 2,98 psI 107
SEMAPA 13500 0,30 9,22 s Losos
SONAE SGPS 0,945 -0,16 1,07 aars
103%
IBERSOL 6,600 0,00 19,57
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A informacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao
foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢ées que as mesmas possam conter. Para mais informagées, contactar a Sala de Mercados
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