YD) CaixaBl

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

RENDA FIXA

INTERBANK OFFERED RATES

AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS

Newsletter Diaria
14-out-2025

EURIBOR vs. USD LIBOR

6,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o2 M
M 1,8970 1 2 ™ 4,9602 0 -35 3,9709 -0,0900 '
3M 2,0210 - 2 3M 4,8537 0 -42 3,9606 -0,0983 400
6M 2,1060 0 0 6M 4,6821 -1 -45 3,9148 0,0200 275
12M 2,1820 2 2 12M 6,0414 8 31 3,8281 0,1100 T e e —
™M 3M 6M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,0940 0 2 2,0840 2,4690 2,7415 Zona Euro 2,15 CURVA FORWARD
2y 2,0893 -1 6 2,1833 2,5389 2,8035 EUA 4,25 250
3y 2,1530 -1 6 2,2785 2,6030 2,8638 Reino Unido 4,00
4y 2,2295 -1 6 2,3580 2,6673 2,9160 Japao 0,50 225
5Y 2,3020 -2 -6 2,4301 2,7285 2,9620 Canada 2,50 M
7Y 2,4371 2 5 2,5630 2,8320 3,0410 Suiga 0,75 200
10Y 2,6111 2 -4 2,7256 2,9521 3,1110 China 575
15Y 2,8040 2 -3 2,8847 3,0300 3,1135 Brasil 15,00 175 4
20Y 2,8650 2 3 2,9179 3,0114 3,0579 Australia 3,60
30Y 2,8440 2 3 2,8775 2,9379 2,9652 india 3,50 T EURIBOR3M  ——— EURIBOR 6 —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y © INTEREST RATE SWAPS
1Y 3,5140 0 -10 3,0030 3,2940 3,6290 375
2y 3,2638 -1 3 3,0680 3,3680 3,7160 350 M
3y 3,2212 0 1 3,1410 3,4520 3,7830 325
4y 3,2385 0 3 3,2130 3,5360 3,8520 300
5Y 3,2771 0 4 3,2905 3,6080 3,9130 275
7Y 3,3908 1 6 3,4400 3,7420 4,0220 2580
10Y 3,5663 1 6 36315 39060  4,1330 by
15Y 3,7931 2 5 3,8440 4,0350 4,1900 ' 1y 2y 3y ay AY v 10Y 15Y 20Y 307
20Y 3,8925 2 4 3,9205 4,0510 4,1480 —e—EUR  —eUSD
30Y 3,8691 2 3 3,8740 3,9410 3,9790
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 058
BRENT 61,86 1,46 -4,68 oT 2y 1,933 -0,02 9,50 056
JETFUEL 704,25 8,00 -9,50 OoT 5Y 2,321 0,03 12,60 5% 054
DIESEL 673,25 7,50  -33,25 oT 10Y 2,986 -0,05 14,20 400 052
COBRE 10.802,00 302,50 753,00 BUND 10Y 2,595 2,44 -10,80 050
ZINCO 3.060,70 31,96 97,08 SCHATZ2Y 2,296 -0,74 890 7 048
OURO 4136,19 2592 457,20 T-NOTE10Y 4,354 -0,90 0,60 150+ ! 046
TR'GO 498,75 2,00 _24’75 T-NOTE 2Y 3,708 0'00 -0,60 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09 01/10 03/10 05/10 07/10 09/10 11/10 13/10
LICENCA C02 76,94 1,18 1,17 GILT 10Y 5,041 -8,96 -8,90 — USD —GBF ——EURHS)
CAMBIAL
EURUSD
EUR/USD 1,1553  -0,14%  -1,81% 1,1612 1,1661 1,1748 1o
EUR/GBP 0,8712  -0,40%  -0,82% 0,8757 0,8799 0,8880
EUR/JPY 175,72 0,15%  -1,33% 175,71 175,71 175,70
EUR/CHF 0,9301  0,04%  0,49% 0,9250 0,9202 0,9108
EUR/BRL 6,3577  -0,54%  -1,64% 6,5268 6,6935 7,0332 1,18
EUR/PLN 42656  -0,13%  -0,40% 4,2936 4,3181 4,3650
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FIXINGS CONTRA USD e EUR
EUR usb GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1553  0,8712 175,72 0,9301 11,0662  7,4689 1,6294 1,78707  6,3577 11,7931
usD 0,8626 - 0,7521 151,89 0,8019 9,5528 6,4421 1,4040 1,5426 54995 10,1834
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,995 0,10 6,29 Titulo Variacéo % PSI 822832  0,02% 29,03% 827447  6.194,45
BCP 0,760 0,90 63,55 TEIX. DUARTE 11,33 CAC40 791962 -0,18% 7,30% 8257,88  6.763,76
CORT. AMORIM 7,090 0,98 11,93 IBERSOL 1,00 ESTX50PR 555205 -0,29% 13,40% 5.674,55  4.540,22
cTT 7,080 0,14 31,11 BCP 0,90 XTRADAX 2423694 -0,62% 21,74% 24.771,34 18.489,91
EDP 4,326 0,25 39,95 EDP R 0,47 S&P 500 6.629,10  -0,39% 12,71% 6.76458  4.835,04
EDP R 12,910 0,47 28,59 EDP 0,25 IBEX 35 15.586,40  0,29% 34,42% 15.732,70  11.295,00
GALP 16,000  -0,84 0,31 MOTA ENGIL -0,60 NIKKEI 225  46.847,32 -2,58% 17,43% 48.597,08 30.792,74
IBERSOL 10,100 1,00 35,03 NAVIGATOR -0,83
J MARTINS 20,660  -0,58 11,98 GALP -0,84 R .
MOTA ENGIL 5,760 0,60 97,67 SEMAPA -0,86 100 EVOLLIGAO MENSAL (BASE 100%)
NAVIGATOR 3,090 0,83 13,93 CORT. AMORI v -0,98
NOS 3,735 0,27 13,67 1o7%
REN 3,005 048 3575 psI 105%
SEMAPA 18,380  -0,86 29,62 103%
SONAE SGPS 1,372 044 50,11 8200 ot
TEIX. DUARTE 0,688 11,33 770,89 = 8100 ~
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