CaixaBl

Newsletter Diaria
23-jul-2024

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
6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF s _f,._./'
M 3,6180 -1 2 M 5,4640 0 0 5,1366 1,1722 '
3M 3,6850 -2 0 3M 5,5450 0 -6 5,1041 1,2135 500
6M 3,6420 0 5 6M 5,5675 0 -14 5,0210 1,1200 425
12M 3,5080 0 -11 12M 6,0414 8 31 4,8319 1,1575 350 b EH——W—— @
wm ELY) M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA —a— EURIBOR —=— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,4405 -2 -8 2,6518 2,4880 2,5733 Zona Euro 4,25 CURVA FORWARD
2y 3,0516 5 -13 2,5668 2,5044 2,6000 EUA 5,50 200
3y 2,8679 5 -12 2,5410 2,5260 2,6300 Reino Unido 5,25 375
4y 2,7770 5 -11 2,5360 2,5500 2,6590 Japao 0,10 350
5Y 2,7280 5 -9 2,5431 2,5780 2,6860 Canada 4,75 325
v 2,6937 5 -7 2,5750 2,6300 2,7310 Suica 0,75 s
10Y 2,7070 -4 -6 2,6360 2,6950 2,7590 China 5,75 250
15Y 2,7478 5 -4 2,6850 2,6830 2,6679 Brasil 10,50 225 |
20Y 2,6870 -4 2 2,6153 2,5749 2,5290 Austrélia 4,35
30Y 2,4780 -4 0 2,4110 2,3570 2,3060 india 4,50 ———EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
uUsD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 4,8222 -2 22 3,7480 3,5500 3,6195 475
2y 4,3046 5 -26 3,6180 3,5420 3,6450 025
3y 4,0535 5 22 3,5960 3,5670 3,6710
4y 3,9201 5 -19 3,5815 3,5920 3,6950 375
5Y 3,8496 5 -15 3,5890 3,6160 3,7170 325
v 3,7973 5 -10 3,6170 3,6630 3,7640 275
10Y 3,7922 -4 -6 3,6710 3,7270 3,8070 225 |
15Y 3,8278 -4 -2 3,7310 3,7530 3,7910 ’ v o a a v I oy 1y 200 sov
20Y 3,8151 -4 0 3,7170 3,6990 3,6900 —a—ER  —eUsD
30Y 3,6552 -4 3 3,5580 3,5060 3,4580
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 000
BRENT 80,62 -1,78 3,71 oT 2y 2,836 -0,03 -10,10 0,05
JETFUEL 793,00 -7,50 -48,50 OoT 5Y 2,659 -0,03 -9,20 57 e
DIESEL 753,00 -10,75  -45,00 oT 10Y 3,065 -0,02 9,00 500 020
COBRE 9.236,50 -93,50 -466,00 BUND 10Y 2,338 3,72 2,00 030
ZINCO 2.689,40 -53,58 -137,76 SCHATZ2Y 2,990 -5,26 200 4 e N O & 5
OURO 240559 1250 83,61 T-NOTE10Y 4,624 2,41 -5,00 50 1 | 045
TRIGO 548,25 0’25 _27’50 T-NOTE 2Y 4,682 -2,65 ,15’50 24/06 26/06 28/06 30/06 02/07 04/07 06/07 08/07 10/07 12/07 14/07 16/07 18/07 20/07 22/07
LICENCA C02 65,73 1,01 2,40 GILT 10Y 4,242 -1,25 6,10 CUsh B — EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,086  -0,26%  1,21% 1,0907 1,0955 1,1037 10
EUR/GBP 0,84073 0,17%  0,78% 0,8439 0,8473 0,8539
EUR/IIPY 169,64  0,68%  0,90% 169,62 169,61 169,59
EUR/CHF 0,9680  0,10%  -0,95% 0,9616 0,9554 0,9451
EUR/BRL 6,0545  0,320%  -4,40% 6,1423 6,2271 6,4377 109
EUR/PLN 42783  0,00%  0,39% 4,3018 4,3330 4,3920
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0860  0,8407 169,64 0,9680 11,6888  7,4613 1,4940 1,64029  6,0545 11,9697
usb 0,9221 - 0,7747 156 0,8923 10,7770  6,8796 1,3772 15117 55688 11,0432
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,395 074 17,28 Titulo Variago % PSI 6.854,32 -0,09% 7,16%  6.99353  5.823,43
BCP 0,393 013 4337 NAVIGATOR 1,51 CAC40 759863 -0,31% 0,74%  8.259,19  6.773,82
CORT.AMORIM 9,570 0.10 4,70 SEMAPA 1,17 ESTX50 PR 4.916,80  0,40% 8,74%  5.121,71  3.993,10
cTT 4,700 0,00 34,67 REN 0,42 XTRADAX  18557,70 0,82% 10,78% 18.892,92 14.630,21
EDP 3,681 0.35 -19,19 EDP 0,35 S&P 500 5580,53 0,26% 16,96% 5.669,67  4.103,78
EDP R 13,860  -007  -2518 GREENVOLT 0,12 IBEX 35 11.212,70  0,62% 10,99% 11.469,90 8.879,30
GALP 19,090 -111 43,10 J MARTINS 0,15 NIKKEI 225  39.594,39 -0,01% 18,32% 42.426,77 30.487,67
GREENVOLT 8,500 0.12 391 NOS 0,68
J MARTINS 19,500  -0,15  -15,36 ALTRI 0,74 ~ .
MOTAENGIL 3634  -114 823 GALP 111 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,908 151 10,15 MOTA ENGIL -1,14
NOS 3,625 -0,68 13,28 107%
REN 2,380 0.42 2,37 psI 105%
SEMAPA 15,500 117 15,67 w7 108%
SONAE SGPS 0,927 0.11 2,49 .
IBERSOL 7,240 0,00 8.38 6778
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