Newsletter Diaria
29/nov/2023

CaixaBl

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 ors /-
1M 3,8540 1 -1 M 5,4628 0 2 5,2033 1,5905 '
3M 3,9750 2 3 3M 5,6498 0 1 5,2389 1,7350 500
6M 4,0500 2 5 6M 5,8227 -1 5 5,2701 1,7100 B P ——
12M 3,9830 -3 12 12M 6,0414 8 31 5,1994 1,8275 350
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,8615 -4 -16 2,8045 2,5890 2,7930 Zona Euro 4,50 CURVA FORWARD
2y 3,3408 -7 27 2,6760 2,6367 2,8360 EUA 5,50 425
3y 3,0807 -7 31 2,6470 2,6730 2,8770 Reino Unido 5,25
4y 2,9615 -7 -34 2,6550 2,7340 2,9160 Japao 0,10 875
5Y 2,9102 -7 -37 2,6820 2,7761 2,9550 Canada 5,00 325
7v 2,8900 -6 -40 2,7450 2,8470 3,0140 Suica -0,75
10Y 2,9303 5 -43 2,8470 2,9520 3,0520 China 5,75 275
15Y 2,9985 5 -45 2,9240 2,9460 2,9520 Brasil 12,25 225
20Y 2,9390 -6 -44 2,8570 2,8355 2,8073 Austrélia 4,35
30Y 2,7372 -4 -41 2,6550 2,6280 2,5900 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,1161 -6 -25 3,8720 3,5540 3,7370 500
2y 45140 -7 -42 3,6920 3,5970 3,7650 250
3y 4,1945 -6 -50 3,6480 3,6420 3,7990
ay 4,0380 5 -55 3,6460 3,6780 3,8360 #00
5Y 3,9615 -4 -58 3,6630 3,7140 3,8670 350
7v 3,9121 -4 -61 3,7070 3,7820 3,9300 300
10Y 3,9210 -4 -62 3,7880 3,8725 3,9870 250 ]
15Y 3,9792 -3 -59 3,8750 3,9120 3,9640 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,9655 -3 -57 3,8700 3,8600 3,8490 —=—ER —=UsD
30Y 3,7941 -3 -53 3,6980 3,6520 3,6080
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 82,35 0,67 -6,85 oT2Y 2,896 -0,15 -21,60 010
JETFUEL 910,25 5,50 -41,00 OT 5Y 2,774 -0,09 -32,80 % 020
DIESEL 854,25 1450  -40,00 OT 10Y 3,094 -0,08 44310 500 030
COBRE 8451,00 109,00 374,00 BUND 10Y 2,303 7,24 -38,20 M 040
ZINCO 253950 -250 6625 SCHATZ2Y 3,168 -8,57 12,40 4 050
OURO 2041,87 0,90 3550 T-NOTE10Y 4,757 -3,19 43,80 350 4 I 06
TRIGO 578,25 6,25 _24’25 T-NOTE 2Y 5'024 _4,52 _29’40 31/10 02/11 04/11 06/11 08/11 10/11 12/11 14/11 16/11 18/11 20/11 22/11 24/11 26/11 28/11
LICENCAC02 70,65 2,31 8,70 GILT 10Y 4,306 -8,35 -61,70 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0985 0,33%  3,58% 1,1029 1,1074 1,1165 110
EUR/GBP 0,86525 0,34%  0,95% 0,8681 0,8714 0,8786
EUR/IPY 162,12 0,38%  -2,05% 162,10 162,09 162,06
EUR/CHF 0,9600 055%  -0,26% 0,9543 0,0487 0,9396 109
EUR/BRL 53684 -0,29% -0,25% 5,4432 5,5170 5,6717
EUR/PLN 43453  -057%  2,38% 4,3708 4,3965 4,4547 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0985  0,8653 162,12 0,9600 11,3767  7,4551 1,4916 1,65831 53684 11,6940
UsD 0,9112 - 0,7876 147,38 0,8750 10,3566  6,7936 1,3590 15102  4,8851 10,6667
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,770 0,54 13,39 Titulo Variacéo % PSI 6439,50 002% 12,46% 6479,71  5591,09
BCP 0,307 0,52 109,77 MOTA ENGIL 5,09 CAC40 726764 024% 12,26% 758126 638823
CORT. AMORIM 9,100 0,11 4,36 EDPR 1,52 ESTX50PR 437053 052% 1521% 449151 376726
cTT 3,565 0,00 15,75 IBERSOL 0,90 XTRADAX  16166,45 1,09% 16,11% 16 528,97 1379152
EDP 4,404 0,78 -5,41 J MARTINS 0,81 S&P 500 4557,72  0,06% 18,70% 4607,07  3764,49
EDP R 16,345 152  -20,58 EDP 0,78 IBEX 35 10066,90 0,63% 22,33% 10097,90 8 059,50
GALP 13620  -0,87 8,01 BCP -0,52 NIKKEI 225 ~ 33321,22 -0,26% 27,69% 3385346 25661,89
GREENVOLT 6,955 0,22 -10,83 ALTRI -0,54
J MARTINS 22520 081 11,60 REN -0,61 . 5
MOTA ENGIL 3,615 509 208,97 GALP 0,87 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,768 0,48 9,09 SONAE SGPS v  -2,02 111%
NOS 3,396 -0,29 -6,83 100% .
REN 2,430 -0,61 -3,57 psI 107
SEMAPA 13520 0,30 9,39 caso Losos
SONAE SGPS 0,922 2,02 -1,39 oo o
IBERSOL 6,700 0,90 21,38

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
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