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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 1,25
1M -0,5580 -1 0 1M 0,2346 -1 12 0,5703 -0,7000 0.50 ././'/.
3M -0,5320 0 2 3M 0,5109 1 21 0,7465 -0,6500 | | |
6M -0,5020 -1 0 6M 0,7639 -4 23 1,0006 -0,6300 0.25 } . m —
12M -0,3980 -4 3 12M 1,1767 11 24 1,2716 -0,7000 1,00 M am oM oM
INTEREST RATE SWAPS TAXA DE REFERENCIA —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3Y 5Y BANCO CENTRAL
1Y -0,3544 4 4 0,4020 0,6930 0,7943 Zona Euro 0,00
! ! ! ! ! RVA FORWARD
2Y 0,0170 10 11 0,5106 0,7090 0,8390 EUA 0,25 — cu ©
3y 0,2181 13 11 0,5450 0,7260 0,8890 Reino Unido 0,50 0.50 | —
4Y 0,3357 10 12 0,5870 0,7630 0,9370 Japao 0,10 0.25 | /
5Y 0,4139 9 13 0,6462 0,8200 0,9930 Canada 0,50 00\ 7
7Y 0,5330 6 16 0,7150 0,8980 1,0475 Suica -0,75 025 ;Q&M K
10Y 0,6980 5 20 0,8570 0,9990 1,0770 China 5,75 os0 T NN N
15Y 0,8480 5 22 0,9416 0,9850 0,9790 Brasil 10,75 075 |
20Y 0,8280 2 19 0,8800 0,8790 0,8450 Australia 0,10
30Y 0,6630 1 14 0,6730 0,6570 0,6210 india 4,00 EURIBOR 3M EURIBOR 6M EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
USD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 1,1869 12 33 2,0451 1,9077 1,9678 2,00 -
2Y 1,6215 15 31 2,0100 1,9038 1,9610 Lso |
3Y 1,7434 15 23 1,9790 1,9026 1,9790 ‘
4Y 1,7812 15 16 1,9536 1,9150 1,9910 1,00 1
5Y 1,8052 14 13 1,9512 1,9295 2.0420 0,50 -
7Y 1,8550 13 9 1,9575 1,9610 2.0305 0,00
10Y 1,9179 11 8 2,0060 20415 20710
15Y 1,9940 10 5 2 0315 2 0550 2 0740 050 7
20Y 20149 10 4 1,9625 2.0409 2,0200 —=—EUR  —=—USD
30Y 1,9518 9 2 1,9140 1,9095 1,8850
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 090
BRENT 110,02 5,05 21,90 oT 2Y -0,467 0,09 7,70 050 | - 00
JETFUEL 1.001,34 108,09 159,19 OT 5Y 0,055 0,12 15,40 ’ [ 060
DIESEL 958,84 107,09 159,95  OT 10Y 0,849 0,12 18,40 > [ 050
COBRE 10.080,00 178,00 365,00 BUND 10Y -0,673 7.20 -1,50 0,40 - W [ 030
ZINCO 3.76350 82,75 140,50 SCHATZ2Y  -0,055 11,43 11,20 020 020
OURO 1.920,02 -2527 113,22 T-NOTE10Y 2,818 11,62 3,10 0.00 - 000
TR|GO 1059’00 75,00 298,00 T_NOTE 2Y 2’130 17’00 23,90 01/02 03/02 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03
LICENCA C02 67,90 -0,95 -26,31  GILT 10Y 1,316 9,28 -9,50 UsD cEp EUR (RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1106  -0,50%  -1,92% 1,1142 1,1190 1,1304 "
EUR/GBP 0,83316 -0,03%  0,09% 0,8362 0,8404 0,8493 ’
EUR/JPY 128,08 0,05%  1,01% 128,08 128,08 128,08
EUR/CHF 1,0244  -021%  1,44% 1,0239 1,0235 1,0224
EUR/BRL 57299  1,30%  3,90% 5,9006 6,0906 6,4559 114 -
EUR/PLN 47426  025%  -4,26% 4,7939 4,8569 4,9812
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FIXINGS CONTRA USD e EUR

EUR  USD  GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR i 1,1106 0,8332 128,08 10244 10,7436  7,4397  1,4070 152619 57299 9,8675
USD = 0,9035 i 0,7511 115545  0,9230 90,7393 67220 1,695 13790 51663 89147
ACCIONISTA
INDICE LAST __ Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5480 0,74  -2,32 Titulo Variacao % PSI 20 5517,03 0,32% -0,96% 5.83545  4.617,86
BCP 0,149  -325 575 GALP 10,27 CAC40 6.523,54  2,00% -8,79%  7.384,86  5.755,60
CORT.AMORIM 9,460  -0,63  -16,13 MOTAENGIL 4 3,89 ESTX50 PR 3.837,20  1091% -10,71% 4.41523  3.656,21
CTT 4355 046  -4,39 NOS 2,50 XTRADAX  14.056,16 1,11% -11,49% 16.290,19 13.707,86
EDP 4144  -115  -1426 RAMADA 0,85 S&P 500  4.372,68 158% -8,23% 481862 3.723,34
EDP R 21,320 038  -2,65 ALTRI 0,74 IBEX35  8.346,60 1,97% -4,18% 9.310,80  8.048,00
GALP 11270 1027 3234 PHAROL 1,11 NIKKEI 225 26.393,03 -1,68% -8,33% 30.795,78 25.775,64
IBERSOL 5100  -0,78  -1,54 EDP 1,15
JMARTINS 19,335  -240  -3,83 REN 1,71 )
MOTAENGIL 1,228 389  -3,76 J MARTINS 2,40 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,118  -0,19  -6,93 BCP v 325
NOVABASE 5,100 -0,39 -0,39 12:; 1
NOS 3,444 2,50 1,00 % ] \
PHAROL 0,080  -1,11 6,52 PoIz0 97% - ~ ~
RAMADA 7160 085 1,13 e | 95% - ~ m
REN 2580  -1,71 138 939 -
SEMAPA 11540 052  -1,37 5% 019 - h
SONAE SGPS 0,947 0,64  -563 g5 S S, o
_ _ _ _ 01/02 03/02 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03
- - - - 532501/02 Oéloz 1‘5/02 2‘2/02 0_l|_/03 PSI20 CAC40 Eurostoxx50 DAX S&P500 IBEX ———— NIKKEI

A informacdo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinibes emitidas ndo podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informacdao foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorreccées que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria e Gestao de Risco a Empresas) do CaixaBl.
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