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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 2,00
1M -0,5480 -1 -3 1M 0,4514 1 14 0,7009 -0,6750 Lo
3M -0,4650 0 3 3M 0,9864 38 0,9395 -0,5650 ’

2
6M -0,3550 1 10 6M 1,5017 3 56 1,2097 -0,5450 0,00 J R
2

12M -0,0580 1 29 12M 2 2434 89 1,6538 -0,7000 100
iM 3M 6M 12M
INTEREST RATE SWAPS TAXA DE REFERENCIA —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3Y 5Y BANCO CENTRAL
1Y -0,0367 2 27 1,3350 1,4145 1,4175 Zona Euro 0,00
! ! ! ! ! RVA FORWARD
2y 0,6403 3 60 1,4247 1,3965 1,4515 EUA 0,50 cu ©
3y 0,9299 2 73 1,4207 1,4035 1,4930 Reino Unido 0,75 1,50 -
4Y 1,0515 3 72 1,4110 1,4242 1,5375 Japio 0,10 100 |
5Y 1,1140 3 69 1,4100 1,4535 1,5770 Canada 0,50
7Y 1,2070 2 65 1,4440 1,5227 1,6135 Suica -0,75 030 1
10Y 1,3382 2 61 1,5200 15715 1,6045 China 5,75 0,00 +——— ———]|
15Y 1,4320 2 56 1,5350 1,5105 1,4610 Brasil 11,75 0,50 %Qcmw;@ RO
20Y 1,3677 1 55 1,4225 1,3645 1,2970 Austrélia 0,10
30Y 1,1510 0 58 1,1790 1,1210 1,0640 india 4,00 EURIBOR 31 EURIBOR 6M EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
USD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 20716 0 75 3,2687 26370 25816 275 | S S
2y 26820 2 96 3.1166 25985 2 6046 25 | _/.’_’F
3y 27779 -3 99 29620 2,5900 26068 175 |
4Y 2 7541 -2 97 28630 2,6053 2,6083 125 |
5Y 2,7163 -2 93 2,8110 2,6015 2,6205 075 |
7Y 2,6865 1 88 2,7580 2,5970 2,5930 oo |
10Y 26728 3 82 2,7210 2,6285 2,4730 ' ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
15Y 2.6690 5 73 2.6545 26153 2.6064 025 1y 2¢ 3Y Y 5Y s 10v 15Y 20Y 30¥
20Y 2,6387 6 68 2,6567 2 5592 2,4865 —aEUR = USD
30Y 2,4907 7 61 24445 23774 2,3290
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 090
BRENT 99,40 -1,67 -19,47 OT 2Y 0,071 0,05 55,30 2,75 1 - 0,80
JETFUEL  1.084,82 -2550 -11328  OT5Y 0,789 0,03 69,70 | 2% S~ |
DIESEL 1.015,31 -21,01 -142,97 OT 10Y 1,583 0,02 66,10 e | - 0,50
COBRE 10.302,50 -150,00 -369,00 BUND 10Y 0,228 1,85 59,80 .| [ 0%
ZINCO 429525 -3425 22525 SCHATZ2Y 0,620 1,17 53,00 025 | - 0,20
OURO 1.931,25 5,90 -66,86  T-NOTE 10Y 3,525 -0.17 66,80 -0.25 G9/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 2503 27/03 29/03 31/03 02/04 04/04 06/04 : 8:(1’8
TRIGO 1.032,50 -5,75 -261,50 T-NOTE 2Y 3,059 5,68 78,40
LICENCA C02 80,04 2,86 21,74 GILT 10Y 1,775 -1,08 29,10 UsD cEp EUR (RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0916  -0,06%  0,19% 1,0959 1,1022 1,1175 "
EUR/GBP 0,8345 0,03%  -0,99% 0,8378 0,8420 0,8511 ’
EUR/JPY 135,32 -0,01% -7,22% 135,32 135,32 135,32 e ]
EUR/CHF 1,0170  -0,02%  -1,23% 1,0166 1,0160 1,0152 !
EUR/BRL 51995 -1,16%  6,59% 5,3574 5,5285 5,8511 i
EUR/PLN 46414 051%  7,35% 4,7077 4,7879 4,9460 '
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0916  0,8345 135,32 1,0170 10,3171 7,4372 1,3741 1,46013  5,1995 9,6173
USD 0,9165 - 0,7653 123,915 0,9333 9,4566 6,8167 1,2587 1,3379 4,7652 8,7904
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 6,365 250 13,46 Titulo Variacdo % PSI 6.056,90 -0,16% 8,75%  6.135,10  4.859,53
BCP 0,161 -0,19 14,34 ALTRI 2 50 CAC40 6.453,95 -0,69% -9,77%  7.384,86  5.756,38
CORT. AMORIM 10,020 0,20 11,17 SEMAPA 4 147 ESTX50 PR  3.800,05 -0,64% -11,59% 4.41523  3.387,00
CTT 4,340 -0,12 -4,72 NOS 0,83 XTRADAX  14.075,98 -0,53% -11,39% 16.290,19 12.438,85
EDP 4,606 -0,69 -4,68 REN 0,69 S&P 500 4.457,18 -0,54% -6,49%  4.818,62  4.056,88
EDP R 23,920 -1,12 9,22 NAVIGATOR 0,63 IBEX 35 8.458,10 -0,28% -2,93%  9.310,80  7.287,70
GALP 11,505 -1,12 35,04 GREENVOLT -0,50 NIKKEI 225 26.888,57 -1,69% -6,61% 30.795,78 24.681,74
J MARTINS 21,460 -0,09 6,77 EDP -0,69
MOTA ENGIL 1,302 -0,76 2 04 MOTA ENGIL -0,76 .
NAVIGATOR 3,538 0.63 561 EDP R 1,12 EVOLUGAO MENSAL (BASE 100%)
NOS 3,900 0,83 14,37 GALP v -1,12 114% |
REN 2,910 0,69 14,34 111% |
SEMAPA 12,440 1,47 6,32 ps| 106% |
SONAE SGPS 1,022 0,00 1,89 L5 |
GREENVOLT 7,950 -0,50 25,20 6050
5950 - 102% -
5850 - % | /
5750 9% —
5650 - 96% T T T T T T T T T T T T T T 1
5550 - 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03 27/03 29/03 31/03 02/04 04/04 06/04
545009/03 1é/03 2‘3/03 36/03 06/04 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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