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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 oo .,,4———-/'
1M 3,8820 5 -1 M 5,4352 0 -1 5,1909 1,7231 '
3M 3,9120 2 2 3M 5,5707 1 -1 5,2045 1,7043 500
6M 3,9080 1 1 6M 5,6169 2 2 5,1680 1,6400 425
12M 3,6780 2 4 12M 6,0414 8 31 4,9754 1,5950 as0 = = —
im 3m &M 12mM
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,6226 -2 12 2,5485 2,4708 2,6007 Zona Euro 4,50 CURVA FORWARD
2y 3,0900 -3 20 2,4880 2,5100 2,6374 EUA 5,50 425
3y 2,8746 -4 22 2,4830 2,5380 2,6710 Reino Unido 5,25
4y 2,7772 -3 21 2,4990 2,5710 2,7010 Japao 0,10 875
5Y 2,7340 -3 20 2,5180 2,6030 2,7317 Canada 5,00 325
7v 2,7080 -3 17 2,5690 2,6650 2,7850 Suica 0,75
10Y 2,7330 -3 14 2,6490 2,7378 2,8094 China 5,75 275
15Y 2,7810 -2 12 2,7080 2,7223 2,7090 Brasil 11,25 225
20Y 2,7160 -1 10 2,6364 2,6065 2,5658 Austrélia 4,35
30Y 2,5090 -1 8 2,4350 2,3940 2,3460 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 500 INTEREST RATE SWAPS
1y 4,9121 0 27 3,7350 3,5740 3,6670 a7
2y 4,3408 0 36 3,6190 3,5730 3,6890 450
3y 4,0804 0 37 3,6050 3,6030 3,7060 200
Y 3,9500 0 35 3,5970 3,6290 3,7290 375
5Y 3,8800 0 33 3,6100 3,6500 3,7480 hped
7Y 3,8282 0 30 3,6410 3,6930 3,7900 300
10Y 3,8198 0 27 3,6940 3,7540 3,8310 21
15Y 3,8500 1 24 3,7550 3,7800 3,8080 ’ 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,8295 1 22 3,7425 3,7250 3,7000 —=—ER  —=—UsD
30Y 3,6613 1 20 3,5730 3,5230 3,4680
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 81,58 -0,61 3,61 oT2Y 2,573 -0,03 -8,60 005
JETFUEL 94225 19,25 89,75 oT 5Y 2,624 -0,03 13,90 57 o
DIESEL 932,75 2875 146,75  OT10Y 3,171 -0,03 3500 500 020
COBRE 8189,00 -24,50 -200,50 BUND 10Y 2,226 -1,88 15,30 025
ZINCO 228890 -2921 -212,85 SCHATZ2Y 3,073 -1,76 280 BTN N
OURO 201590 -837  -33,16 T-NOTE10Y 4,659 -0,56 20,20 as0+ 040
TRIGO 600,00 3,25 4,00  T-NOTE2Y 4,786 -0,20 31,90 12101 19101 26/01 02/02 09102
LICENCAC02 57,01 -1,78 8,80  GILT 10Y 4,275 -3,52 25,10 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0773  0,01%  -154% 1,0813 1,0855 1,0949 i
EUR/GBP 0,85391  0,06%  0,65% 0,8567 0,8598 0,8673
EUR/JPY 160,51  0,31%  -0,83% 160,49 160,48 160,45
EUR/CHF 0,9437 -0,03% -1,07% 0,9382 0,9330 0,9243 111
EUR/BRL 53445  0,74%  0,32% 5,4166 5,4916 5,6403
EUR/PLN 43167  0,24%  0,91% 4,3377 4,3629 4,4279
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0,88 165
162 109
0,87 159
156 1,08
0,86
153
0,85 + 150 + 07
11/12 25/12 08/01 22/01 05/02 11/12 18/12 25/12 01/01 08/01 15/01 22/01 29/01 05/02 12/02 1112 1812 25/12 0101 08/01 15/01 22/01 29/01 05/02 12102
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0773  0,8539 160,51 0,9437 11,2230  7,4539 1,4480 1,6482 53445 11,3157
UsD 0,9288 - 0,7927 149,45 0,8762 10,4253 6,9225 1,3450 15314  4,9553 10,5083
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,448 1,04 -3,30 Titulo Variacéo % PSI 619421 1,11% -3,16% 666515 5591,09
BCP 0,260 2,32 5,17 BCP 2,32 CAC40 7689,80 0,55% 1,94% 770295 677382
CORT. AMORIM 9,240 0,98 1,09 EDP 1,43 ESTX50PR 474635 065% 497% 474635 398094
cTT 3,695 0,54 5,87 GALP 1,39 XTRADAX  17037,35 0,65% 1,71% 17049,52 14 458,39
EDP 3,828 143  -1596 SEMAPA 1,31 S&P 500 504631 0,39% 580% 504839 380886
EDP R 14,205 0,78  -23,32 SONAE SGPS 1,20 IBEX 35 998470 0,89% -1,16% 10301,30 8501,20
GALP 14580 1,39 9,30 NIKKEI 225  36897,42 0,09% 10,26% 37 287,26 26 632,92
GREENVOLT 8,095 0,06 -1,04
J MARTINS 21940 027 -4,77 p .
MOTA ENGIL 5180 097 30,81 EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,762 0,64 6,03 IBERSOL -1,20 105% /_/\/_/\/_/
NOS 3,178 1,08 -0,69 100% e iy
REN 2,205 0,68 5,16 pSI 10196
SEMAPA 13,880 1,31 3,58 6600 oo
SONAE SGPS 0,885 1,20 -2,16 o0 o
IBERSOL 6,580 -1,20 -1,50
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A informacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao
foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢ées que as mesmas possam conter. Para mais informagées, contactar a Sala de Mercados
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