CaixaBl

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

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

Newsletter Diaria
24-mai-2024

RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors /
1M 3,7920 -1 -6 M 5,4394 0 1 5,2072 1,4500 '
3M 3,8080 1 7 3M 5,5975 1 1 5,1924 1,4400 500
6M 3,7800 0 -5 6M 5,7291 1 0 5,1534 1,4000 425
12M 3,7290 3 3 12M 6,0414 8 31 5,0439 1,4375 g0 ) B & @&
im 3m M 12mM
INTEREST RATE SWAPS —= EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,7025 1 2 3,1128 2,6155 2,5891 Zona Euro 4,50 CURVA FORWARD
2y 3,4115 2 7 2,9420 2,5933 2,6103 EUA 5,50 400
3y 3,2025 1 5 2,8310 2,5930 2,6380 Reino Unido 5,25 ars
Y 3,0601 1 3 2,7720 2,6020 2,6630 Japao 0,10
5Y 2,9685 1 1 2,7380 2,6185 2,6860 Canadé 5,00 350
7v 2,8720 0 -3 2,7180 2,6580 2,7300 Suica 0,75 325
10Y 2,8360 0 -6 2,7360 2,7115 2,7510 China 575 3,00
15Y 2,8335 0 -8 2,7515 2,6890 2,6570 Brasil 10,50 275 +
20Y 2,7513 0 -8 2,6650 2,5765 25176 Australia 4,35
30Y 2,5217 -1 -8 2,4440 2,3540 2,2930 india 4,50 ~—EURIBOR3M ——— EURIBOR 6 —— EURIBOR 12M
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,2132 0 2 4,4200 3,8940 3,8420 500
2y 4,8355 0 2 4,1985 3,8470 3,8510 50
3y 4,5691 0 -7 4,1010 3,8450 3,8670
ay 4,3952 0 -10 4,0290 3,8490 3,8840 400
5Y 4,2845 0 -13 3,9950 3,8590 3,8950 350
7v 4,1739 0 -15 3,9650 3,8800 3,9290 300
10Y 4,1085 -1 -16 3,9660 3,9190 3,9580 2o ]
15Y 4,0900 -1 -17 3,9760 3,9220 3,9270 1y 2y 3y av sy 7v 107 15Y 20Y 30v
20Y 4,0469 0 -16 3,9340 3,8510 3,8140 —a—ER  —=—uUsD
30Y 3,8495 0 -16 3,7440 3,6440 3,5755
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 82,15 0,79 -4,89 oT 2y 3,074 -0,03 9,20 0,10
JETFUEL 805,25  -3,00  -30,25 OoT 5Y 2,864 0,00 7,10 578 020
DIESEL 759,25 0,75  -3575 oT 10Y 3,210 -0,01 3,60 500 030
COBRE 1035900 -150 711,00 BUND10Y 2565 2,14 2,50 B
ZINCO 3.032,73 313 24972 SCHATZ2Y 3,401 0,25 1620 @ *® —— 00
OURO 233324 397 17,07 T-NOTE 10Y 4,893 0,57 11,40 350 4 ' 070
TRIGO 695,25 _2’75 82,25 T-NOTE 2Y 5’215 1'24 3'90 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05 17/05 19/05 21/05 23/05
LICENCA C02 75,53 0,28 9,06 GILT 10Y 4,418 0,51 -8,40 USD ——GBP —— EUR®HS)
CAMBIAL
SEN FW6M _ FW 12M EURUSD
EUR/USD 1,084  -0,13%  1,44% 1,0885 1,0034 1,1030 110
EUR/GBP 0,85241 -0,08%  0,83% 0,8555 0,8588 0,8656
EUR/IIPY 170,28  -0,22%  -2,77% 170,26 170,25 170,22
EUR/CHF 09921 -033% -1,32% 0,9859 0,9799 0,9693
EUR/BRL 55877  -0,40%  -1,42% 5,6606 5,7383 5,8949 109
EUR/PLN 42554  023%  1.87% 4,2779 4,3031 4,3598
EURGBP EURIPY
1,08
0,87 175
172
0,86 169 1,07
166
163
0,85 + 160 + r r r : 1,06
22/03 05/04 19/04 03/05 17/05 22103 05/04 19/04 03/05 17/05 22/03 29/03 05/04 12/04 19/04 26/04 03/05 10/05 17/05 24105
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0840  0,8524 170,28 0,9921 115657  7,4612 1,4829 1,63736 55877 11,4663
usD 0,9220 - 0,7851 156,98 0,9147 10,6513  6,8792 1,3670 15086 51504 10,5698
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,280 2,22 14,78 Titulo Variaco % PSI 6.900,34 -0,35% 7,88%  6.99353  5.726,81
BCP 0,363 0,30 32,40 SEMAPA 0,86 CAC40 8.09497 -0,09% 7,32%  8259,19  6.773,82
CORT. AMORIM 9,540 0,31 4,38 IBERSOL 0,81 ESTX50 PR 503541 -0,04% 1137% 5.121,71  3.993,10
cTT 4,370 0,46 25,21 SONAE SGPS 0,62 XTRADAX  18.693,37 0,01% 11,59% 18.892,92 14.630,21
EDP 3,681 1,55  -19,19 cTT 0,46 S&P 500 530442 0,69% 11,21% 5.341,88  4.103,78
EDP R 14510  -136  -2167 MOTA ENGIL 0,41 IBEX 35 11.246,00 -0,58% 11,32% 11.385,70  8.879,30
GALP 19,815  -0,08 4854 NAVIGATOR -0,68 NIKKEI 225  38.646,11 -1,17% 1549% 41.087,75 30.487,67
GREENVOLT 8,300 0,00 1,47 REN -0,82
J MARTINS 20,500 029  -11,02 EDPR -1,36 <
MOTA ENGIL 3,956 0,41 -0,10 EDP -1,55 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,062 -0,68 14,49 ALTRI -2,22 106%
NOS 3,345 -0,30 4,53 ~—
REN 2,430 -0,82 4,52 psI 104%
SEMAPA 16,440 0,86 22,69
SONAE SGPS 0,972 0,62 7,46 6925 102%
IBERSOL 7,480 0,81 11,98 6825 100%
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