CaixaBl

Newsletter Diaria
18-jul-2024

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 s .f,._./'
M 3,6330 3 3 M 5,4557 1 0 5,1547 1,2345 '
3M 3,6880 1 -3 3M 55411 0 -6 5,1156 1,2424 500
6M 3,6240 0 -7 6M 5,5591 0 -14 5,0217 1,1250 425
12M 3,5030 0 -10 12M 6,0414 8 31 4,8096 1,1650 ss0 b B——8——®&
wm ELY) M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —8— EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,4370 0 -11 2,6283 2,4800 2,5500 Zona Euro 4,25 CURVA FORWARD
2y 3,0371 -2 -14 2,5456 2,4950 25771 EUA 5,50 s
3y 2,8491 -2 -13 2,5230 2,5110 2,6110 Reino Unido 5,25 350
4y 2,7591 -1 -11 2,5200 2,5350 2,6405 Japao 0,10 325
5Y 2,7120 -1 -8 2,5255 2,5605 2,6670 Canada 4,75 300
v 2,6751 0 -6 2,5560 2,6150 2,7170 Suica 0,75 275
10Y 2,6910 1 -3 2,6200 2,6820 2,7490 China 5,75 250
15Y 2,7340 1 0 2,6740 2,6748 2,6603 Brasil 10,50 225 1
20Y 2,6750 2 2 2,6060 2,5681 2,5236 Austrélia 4,35
30Y 2,4700 2 5 2,4050 2,3540 2,3020 india 4,50 ———EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
uUsD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 4,7958 -1 -25 3,6860 3,5070 3,5650 475
2y 4,2600 -1 -28 3,5550 3,4960 3,5920 025
3y 4,0024 -1 -25 3,5400 3,5180 3,6180
4y 3,8682 0 21 3,5270 3,5420 3,6450 375
5Y 3,7978 1 -18 3,5340 3,5660 3,6670 325
v 3,7437 1 -13 3,5630 3,6140 3,7140 275
10Y 3,7382 1 -9 3,6190 3,6790 3,7610 225 |
15Y 3,7745 2 5 3,6830 3,7095 3,7490 ’ v o a a v I oy 1y 200 sov
20Y 3,7635 2 -3 3,6715 3,6550 3,6460 —a—ER  —eUsD
30Y 3,6060 2 0 3,5130 3,4630 3,4150
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 85,26 0,18 0,73 oT2Y 2,814 0,00 -13,80 o010
JETFUEL 821,50 3,50 -2,50 oT 5Y 2,610 -0,01 -13,90 5™ '
DIESEL 771,75 1,00 -8,25 oT 10Y 3,023 0,00 11,30 500 020
COBRE 9.616,00 -2850 -30,50 BUND 10Y 2,308 -1,42 0,30 030
ZINCO 281145 -37,25 6,73 SCHATZ2Y 2,958 -3,50 820 B S e
OURO 246302 7,31 13271 T-NOTE10Y 4,579 1,66 -5,90 50 1 I 050
TRIGO 536,75 _2'50 -62,25 T-NOTE 2Y 4,625 1,83 »lS,OO 19/06 21/06 23/06 25/06 27/06 29/06 01/07 03/07 05/07 07/07 09/07 11/07 13/07 15/07 17/07
LICENCA C02 66,35 -0,19 2,15  GILT 10Y 4,170 -1,87 1,10 CUsh B — EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,093  -0,04% 2,01% 1,0077 1,1024 1,1103 10
EUR/GBP 0,84175 -0,31%  0,43% 0,8449 0,8482 0,8546
EUR/IIPY 171,02 0,11%  -0,94% 171,00 170,99 170,97
EUR/CHF 0,9662  0,03% -1,71% 0,9598 0,9537 0,9433
EUR/BRL 6,0463  -0,81%  -3,46% 6,1341 6,2197 6,4262 109
EUR/PLN 42854  0,12%  1,20% 4,3089 4,3397 4,3991
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0930 0,8418 171,02 0,9662 11,5367  7,4611 1,4946 162251  6,0463 11,7594
usb 0,9162 - 0,7705 156,72 0,8841 10,5543  6,8355 1,3687 1,4850 555452 10,7601
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,295 41,21 1511 Titulo Variacéo % PSI 6.789,09  0,34% 6,14%  6.99353  5.823,43
BCP 0,387 0.42 41,07 IBERSOL 3,17 CAC40 758655 0,21% 057% 825919  6.773,82
CORT. AMORIM 9,620 -0,52 525 EDP R 1,25 ESTX50 PR  4.870,12 -0,44% 7,71% 5.121,71  3.993,10
cTT 4,500 0.45 28,94 JMARTINS 0,56 XTRADAX  18.354,76 -0,45% 9,57% 18.892,92 14.630,21
EDP 3,640 055  -20,09 EDP 0,55 S&P 500 5559,41 -0,51% 16,56% 5.669,67  4.103,78
EDP R 13770 125  -2567 SONAE SGPS 0,54 IBEX 35 11.147,50 0,38% 10,35% 11.469,90 8.879,30
GALP 18910  -032 4175 GALP -0,32 NIKKEI 225  40.126,35 -2,36% 19,91% 42.426,77 30.487,67
GREENVOLT 8,440 0.48 3,18 MOTA ENGIL -0,45
J MARTINS 19,680 056  -14,58 CORT.AMORI | -0,52 R .
MOTAENGIL 3526  -045  -10.96 ALTRI 121 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,858 0.36 8,74 SEMAPA -1,68
NOS 3,555 0.28 11,09 108%
REN 2,360 0.43 151 psI 106%
SEMAPA 15240  -168 1373 c25 100%
SONAE SGPS 0,929 0.54 2,71 6775 1035 //\\\\
IBERSOL 7,160 317 7,19 6725 = N\
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