CaixaBl

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

RENDA FIXA

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

INTERBANK OFFERED RATES

Newsletter Diaria
21-mar-2025

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 575
1M 2,3740 0 22 1M 4,9602 0 -35 4,4597 0,1275 50 -\.\/
3M 2,3860 0 -14 3M 4,8537 0 -42 4,3898 0,2625
6M 2,4040 -1 -4 6M 4,6821 -1 -45 4,3027 0,2100 325
12M 2,3710 -1 -9 12M 6,0414 8 31 4,1830 0,3325 2,00 ——&——8—4=
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3089 -2 -2 2,2043 2,5950 2,7810 Zona Euro 2,65 CURVA FORWARD
2y 2,2571 -3 2 2,3179 2,6480 2,8260 EUA 4,50 250
3y 2,3150 -4 7 2,4060 2,6880 2,8630 Reino Unido 4,50
ay 2,3827 -3 11 2,4780 2,7340 2,8960 Japéo 0,50
5Y 2,4423 2 15 2,5350 2,7730 2,9210 Canada 2,75 225
7v 2,5453 -1 21 2,6340 2,8360 2,9570 Suica -0,75
10Y 2,6665 0 25 2,7405 2,8960 2,9710 China 5,75
15Y 2,7706 0 29 2,8130 2,8850 2,8860 Brasil 14,25 2,00 +
20Y 2,7516 0 31 2,7670 2,7910 2,7634 Austrélia 4,10
30Y 2,6119 1 33 2,6130 2,6170 2,5890 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,0085 -2 -17 3,5135 3,6790 3,8390 400
2y 37645 -3 -28 35360  3,7170  3,8660 R
3y 3,6982 -3 -30 3,5810 3,7560 3,8900 350
Y 3,6932 -2 -30 3,6220 3,7890 3,9130 325
5Y 3,7051 2 29 3,6620 3,8170 3,9430 300
7Y 3,7461 -1 26 3,7280 3,8720 3,9970 275 /././'*'\.
10Y 3,8127 0 22 3,8150 3,0485 4,0480 ol
15Y 3,9103 1 -18 3,9090 3,9900 4,0450 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,9350 1 -16 3,9170 3,9530 3,9640 —e—EUR  —=—UsD
30Y 3,8212 2 -13 3,7875 3,7750 3,7400
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 050
BRENT 72,05 0,05 -2,00 oT 2Y 2,186 -0,01 3,40 575 040
JETFUEL 715,75 6,75 -46,75 oT 5Y 2,628 0,03 22,10
DIESEL 67825 1400 -6875  OT10Y 3,283 0,01 29,10 = 450 020
COBRE 9.910,00 -51,00 373,00 BUND 10Y 2,715 2,47 21,60 . 020
ZINCO 2.90420  -1,02 2,15 SCHATZ2Y 2483 -4,44 -1,30 010
OURO 3.014,16 -30,74 7811 T-NOTE10Y 4,594 0,00 26,50 200 + ! 000
TRIGO 556,00 _1’25 -48,00 T-NOTE 2Y 4,120 _2’01 _34'30 20/02 22/02 24/02 26/02 28/02 02/03 04/03 06/03 08/03 10/03 12/03 14/03 16/03 18/03 20/03
LICENCA C02 71,43 -1,58 247 GILT 10Y 5,088 6,63 7,40 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0827  -0,06%  3,46% 1,0882 1,0037 1,1037 110
EUR/GBP 0,83765 -0,09%  -1,20% 0,8421 0,8466 0,8556
EUR/IPY 160,99 -0,09%  -2,19% 160,98 160,97 160,96 100
EUR/CHF 0,9557  0,14%  -1,68% 0,9502 0,9451 0,9359
EUR/BRL 6,1791  -0,24%  -2,99% 6,3336 6,5175 6,8773 108
EUR/PLN 41903  0,15%  -0,69% 4,2264 4,2630 4,3278
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0827 0,8377 160,99 0,9557 10,9535  7,4591 1,5522 1,72501  6,1791 11,3931
uUsD 0,9238 - 0,7731 148,86 0,8820 10,1158  6,8911 1,4342 15932 57287 10,5286
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,230 1,22 16,89 Titulo Variacéo % PSI 679755 -0,92% 6,59%  6.99353  6.157,14
BCP 0,545 -0,91 17,24 ALTRI 1,22 CAC40 8.04295 -0,63% 897%  8.259,19  7.029,91
CORT. AMORIM 8,050 0,12 0,00 NOS 0,23 ESTX50PR 542383 -0,50% 10,78% 5.568,19  4.473,94
cTT 7,340 0,27 35,93 SEMAPA 0,13 XTRADAX  22.891,68 -047% 14,98% 23.476,01 17.024,82
EDP 3,119 0,95 0,91 S&P 500 5.64599 -0,30% -4,01% 6.147,43  4.953,56
EDP R 8,185 209  -18,48 IBEX 35 13.350,20 0,33% 15,14% 13.464,70 10.298,70
GALP 15,450  -2,06 3,13 NAVIGATOR -0,98 NIKKEI 225  37.677,06 -0,20% -5,56% = 42.426,77 31.156,12
J MARTINS 19,180 -1,39 3,96 J MARTINS -1,39
MOTA ENGIL 3,362 0,71 15,37 IBERSOL -1,81 N N
NAVIGATOR 3,246 -0,98 -9,58 GALP 2,06 EVOLUGAG MENSAL (BASE 100%)
NOS 4,310 0,23 29,43 EDP R -2,09 104%
REN 2,665 0,00 16,89 102%
SEMAPA 15,300 0,13 7,90 . 100%
SONAE SGPS 1,026 -0,39 12,25 1000 98%
IBERSOL 8,700 -1,81 16,31 6950 96%
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