CaixaBl

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

RENDA FIXA

INTERBANK OFFERED RATES

Newsletter Diaria
30-jul-2024

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF R
1M 3,6110 2 -2 M 5,4582 0 1 5,0800 1,1575 500
3M 3,6310 -1 -8 3M 55137 0 -7 5,0437 1,1943
6M 3,5850 -1 -10 6M 5,5160 0 -17 4,9378 1,0600 400
12M 3,4060 -2 -17 12M 6,0414 8 31 4,7157 1,1000 300 -
im 3m M 12m
INTEREST RATE SWAPS = EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,3114 -3 24 2,4645 2,4044 2,5160 Zona Euro 4,25 CURVA FORWARD
2y 2,8917 5 -35 2,4118 2,4313 2,5460 EUA 5,50 400
3y 2,7183 5 -36 2,4100 2,4580 2,5790 Reino Unido 5,25 375
ay 2,6438 -4 -34 2,4215 2,4875 2,6090 Japéo 0,10 350
5Y 2,6075 -3 -33 2,4393 2,5160 2,6372 Canada 4,50 325
7Y 2,5907 -3 -30 2,4850 2,5750 2,6890 Suica 0,75 o
10Y 2,6214 2 27 2,5600 2,6450 2,7210 China 5,75 250
15Y 2,6782 -2 24 2,6250 2,6413 2,6320 Brasil 10,50 225
20Y 2,6244 -1 22 2,5605 2,5345 2,4935 Austrélia 4,35
30Y 2,4200 -1 -18 2,3590 2,3160 2,2660 india 4,50 ——EURIBOR M —— EURIEOR 6W EURBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1y 4,7413 -2 -31 3,6560 3,4750 3,5690 450
2y 4,2172 -3 -40 3,5310 3,4770 3,5980 a2
3y 3,9667 -3 -41 3,5130 3,5060 3,6300 275
Y 3,8356 -2 -40 3,5050 3,5350 3,6600 350
5Y 3,7695 2 -39 3,5170 3,5650 3,6805 b '\_\‘\“-—-—_.”.—_\’\-
7Y 3,7250 -1 -35 3,5550 3,6170 3,7285 275
10y 3,7284 -1 -32 3,6170 3,6860 3,7760 fped
15Y 3,7736 -1 -27 3,6860 3,7180 3,7630 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,7649 -1 25 3,6770 3,6660 3,6630 —a—EUR  —=—USD
30Y 3,6110 0 21 3,5240 3,4780 3,4340
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 78,54 -1,24 -6,46 oT 2Y 2,673 -0,05 32,10 600 005
JETFUEL 784,00  -6,25  -53,50 oT 5Y 2,532 0,03 -30,10 o1s
DIESEL 742,75  -3,75  -54,25 OT 10Y 2,972 -0,03 27,70 500 020
COBRE 9.02500 -8500 -573,00 BUND 10Y 2,239 -1,70 16,60 o 030
ZINCO 2.599,47 -33,76 -316,08 SCHATZ2Y 2,850 3,74 -17,00 M 0%
OURO 238468 0,49 57,93 T-NOTE10Y 4,568 0,55 16,50 300 + | ous
TRIGO 524'50 -6,50 _49’00 T-NOTE 2Y 4,617 _1’02 -26,30 01/07 03/07 05/07 07/07 09/07 11/07 13/07 15/07 17/07 19/07 21/07 23/07 25/07 27/07 29/07
LICENCA C02 68,63 -0,06 1,16 GILT 10Y 4,162 0,12 -13,90 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0824  0,06%  0,74% 1,0871 1,0920 1,1007 110
EUR/GBP 0,8426  0,10%  0,63% 0,8457 0,8492 0,8562
EUR/IPY 167,61 -0,70%  3,31% 167,59 167,58 167,56
EUR/CHF 09569  021%  1,33% 0,9505 0,9447 0,9349
EUR/BRL 6,1062  -0,48%  -0,46% 6,1969 6,2867 6,5167 109
EUR/PLN 42905  0,07%  0,61% 4,3153 4,3463 4,4085
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0824  0,8426 167,61 0,9569 11,6657  7,4617 1,4970 165377  6,1062 11,8702
uUsD 0,9255 - 0,7795 154,595 0,8859 10,7902  6,9058 1,3846 15291 56386 10,9610
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 4,998 -0,44 8,65 Titulo Variac&o % PSI 6.639,25 -0,89% 3,80%  6.99353  5.823,43
BCP 0,386 0,08 40,82 REN 151 CAC40 7.47494  042% -0,90% 8.259,19  6.773,82
CORT. AMORIM 9,150 2,76 0,11 BCP 0,08 ESTX50 PR  4.841,00 053% 7,07% 5.121,71  3.993,10
cTT 4160  -1044 19,20 XTRADAX  18.411,18 0,49% 9,91% 18.892,92 14.630,21
EDP 3,807 031 -16,42 S&P 500 543319 -0,55% 13,92% 5.669,67  4.103,78
EDP R 14,360  -171  -22,48 IBEX 35 11.202,60 0,76% 10,89% 11.469,90  8.879,30
GALP 19,080  -0,68 43,03 SEMAPA -1,34 NIKKEI 225 ~ 38.525,95 0,15% 15,13% 42.426,77 30.487,67
GREENVOLT 8,310 -0,54 1,59 EDP R -1,71
J MARTINS 15290  -1,16  -33,64 IBERSOL 2,56 .
MOTA ENGIL 3,550 039  -10,35 CORT.AMORI | -2,76 . EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,750 0,32 5,69 crT -10,44
NOS 3,585 0,42 12,03 105%
REN 2,360 1,51 1,51 . 103%
SEMAPA 14,740  -1.34 10,00 e 101%
SONAE SGPS 0,920 -0,54 1,71 N
IBERSOL 6,860 256 269 o775 o o
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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
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