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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 -0,5690 -1 -1 1M 0,6247 3 18 0,8363 -0,6750 100
3M -0,4750 -1 1 3M 1,0083 4 16 1,0392 -0,5550 ’
6M -0,3320 0 6 6M 1,6071 5 32 1,3100 -0,5050 0,00 J r’__/_./'
12M -0,0140 0 19 12M 2,3026 8 52 1,7631 -0,7000 1,00
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 0,0211 1 19 1,3919 1,6770 1,7138 Zona Euro 0,00
! ! ! ! ! RVA FORWARD
2Y 0,6942 -2 35 1,5150 1,6880 1,7493 EUA 0,50 175 cu ©
3Y 1,0076 -4 43 1,5710 1,6920 1,7980 Reino Unido 0,75 L |
4Y 1,1730 -4 47 1,5998 1,7140 1,8460 Japdo 0,10 '
5Y 1,2734 -4 47 1,6230 1,7530 1,8916 Canada 1,00 0.75 7
7Y 1,4040 5 47 1,6820 1,8320 1,9540 Suica -0,75 0,25 -
10Y 1,5696 -7 47 1,7922 1,9060 1,9500 China 5,75 0251 < & oa N
15Y 1,7050 -6 46 1,8310 1,8310 1,7710 Brasil 11,75 075 °.>Q°’“‘V‘§"-’/ AU O A
20Y 1,6310 -7 43 1,7000 1,6520 1,5700 Australia 0,10
30Y 1,3755 -8 39 1,4130 1,3605 1,2920 india 4,00 EURIBOR 3M EURIBOR 6M EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
USD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y o0 - INTEREST RATE SWAPS
1Y 2 2645 4 46 3,4309 29535 2,8690 ! . e e
2Y 2,8520 1 49 3,2856 2,9005 2,8910 2,50 1
3Y 2,9496 -2 49 3,1747 2,8870 2,9016 2,00 -
4Y 2,9500 -3 51 3,1018 2,9074 2,8740 1,50 |
5Y 2,9375 -4 53 3,0540 2,9068 2,9162 100 |
7Y 2,9273 -6 54 3,0216 2,8970 2,9100 050 |
10Y 2,9278 -7 53 2,9890 2,9287 2,9332 O’OO
15Y 2,9358 '7 49 2,9735 2,8985 2,8803 ’ 1Y ‘ 2Y ‘ 3Y ‘ aY ‘ BY ‘ 7Y ‘ 10Y ‘ 15Y ‘ 20Y ‘ 30Y
20Y 2,8995 -7 45 2,9132 2,8387 2,7490 —= EUR = USD
30Y 2,7323 -6 38 2,7293 2,6239 2,5575
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 100
BRENT 107,02 -0,23 1,95 OT 2Y 0,324 -0,02 58,30 250 | oo
JETFUEL 1.207,00 -30,70 75,75 OT 5Y 1,133 -0,03 74,20 2.00 | '
DIESEL 1.141,25 -2595 35,04 OT 10Y 1,841 -0,04 57,50 180 1 [ 00
COBRE 10.32350 -10,50 -26,50 BUND 10Y 0,415 -7,09 43,80 100 | - 040
ZINCO 4.523,05 84,05 688,80 SCHATZ2Y 0,669 -0,94 31,90 0.50 | L 020
OURO 1.951,81 1,72 30,19 T-NOTE 10Y 3,668 -2,88 40,40 0,00 _— 0,00
TR|GO 1_086’75 _22'25 42’00 T_NOTE 2Y 3’145 1’18 33,20 22/03 24/03 26/03 28/03 30/03 01/04 03/04 05/04 07/04 09/04 11/04 13/04 15/04 17/04 19/04
LICENCA C02 86,98 6,78 8,09 GILT 10Y 1,967 -6,54 29,50 UsD P EUR (RHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,083 0,25%  -1,88% 1,0876 1,0944 1,1101 1
EUR/GBP 0,82965 -0,01%  0,98% 0,8332 0,8375 0,8468 ’
EUR/JPY 138,53 -0,09% -5,02% 138,53 138,53 138,53
EUR/CHF 1,0284 -0,11%  0,01% 1,0280 1,0273 1,0262 1,13 1
EUR/BRL 50184 0,39%  8,41% 5,1797 5,3464 5,6671
EUR/PLN 46379 0,14%  1,25% 4,7070 4,7920 4,9495 112 |
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FIXINGS CONTRA USD e EUR
EUR uUsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0830 0,8297 138,53 1,0284 10,2469 7,4393 1,3545 1,45633 5,0184 9,5541
USD  0,9206 - 0,7665 127,715 0,9466 9,4369 6,8489 1,2489 1,3413 4,6187 8,7953
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 6,570 -1,65 17,11 Titulo Variacéo % PSI 6.110,56  0,07% 9,72%  6.153,32  4.859,53
BCP 0,174 2,72 23,28 BCP 2,72 CAC40 6.622,39  1,34% -7,42%  7.384,86  5.756,38
CORT. AMORIM 9,980 -0,20 -11,52 EDP 4+ 126 ESTX50 PR  3.894,48  166% -9,40%  4.41523  3.387,00
CTT 4,455 1,02 -2,20 CTT 1,02 XTRADAX  14.350,88 1,39% -9,66% 16.290,19 12.438,85
EDP 4,754 1,26 -1,61 SEMAPA 0,64 S&P 500 447066 0,16% -6,22%  4.818,62  4.056,88
EDP R 22,860 0,26 4,38 NAVIGATOR 0,38 IBEX 35 8.766,30 0,83% 0,60%  9.310,80 7.287,70
GALP 11,530 -2,08 35,33 GREENVOLT -0,42 NIKKEI 225  27.217,85 0,86% -5,47% 30.795,78 24.681,74
J MARTINS 20,700 -0,77 2,99 J MARTINS -0,77
MOTA ENGIL 1,362 -1,30 6,74 MOTA ENGIL -1,30 N
NAVIGATOR 3,674 038 9,67 ALTRI 1,65 o EVOLUGAO MENSAL (BASE 100%)
NOS 4,044 -0,34 18,59 GALP v -2,08 ’
REN 2,915 0,00 14,54 104% -
SEMAPA 12,620 0,64 7,86 pS| Lopos |
SONAE SGPS 1,047 -0,19 4,39 ’
GREENVOLT 7,170 -0,42 12,91 6075 | 100% - .
5975 1 98% .;/
5875 + 06%
5775 ’ 22/03 24/03 2‘6/03 2‘8/03 50/03 61/04 63/04 65/04 67/04 69/04 11/04 13/04 15/04 17/04 19/04 |
o075 22/03 21@/03 0‘5/04 1‘2/04 12‘)/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
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