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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors k,k/
1M 3,8860 -1 3 M 5,4348 0 -2 5,1973 1,6875 '
3M 3,9460 0 -1 3M 5,5874 1 1 5,2097 1,6805 500
6M 3,9110 2 0 6M 5,6947 4 11 5,1731 1,6100 425
12M 3,6950 1 4 12M 6,0414 8 31 4,9878 1,5225 asol " s in—
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,6866 2 8 2,7050 2,5120 2,6315 Zona Euro 4,50 CURVA FORWARD
2y 3,2031 5 18 2,6130 2,5390 2,6630 EUA 5,50 425
3y 2,9841 6 18 2,5800 2,5510 2,6920 Reino Unido 5,25
4y 2,8700 6 16 2,5780 2,6010 2,7220 Japao 0,10 875
5Y 2,8121 6 14 2,5897 2,6280 2,7563 Canada 5,00 325
7Y 2,7720 6 12 2,6240 2,6740 2,7830 Suica -0,75
10Y 2,7859 6 10 2,6940 2,7580 2,8230 China 5,75 275
15Y 2,8190 5 8 2,7415 2,7340 2,7180 Brasil 11,25 225
20Y 2,7470 4 8 2,6650 2,6203 2,5745 Austrélia 4,35
30Y 2,5315 3 8 2,4430 2,4060 2,3560 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,0356 2 19 3,9480 3,7020 3,7540 500
2y 45126 3 29 3,8040 3,6870 3,7700 250
3y 4,2475 3 29 3,7710 3,7090 3,7860
ay 4,1085 3 28 3,7480 3,7270 3,8040 #00
5Y 4,0285 3 26 3,7490 3,7440 3,8200 350
7v 3,9614 2 23 3,7630 3,7790 3,8610 300
10Y 3,9355 2 19 3,8010 3,8330 3,8990 250 ]
15Y 3,9517 2 16 3,8440 3,8445 3,8660 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,9212 2 14 3,8140 3,7750 3,7510 —=—ER  —=—UsD
30Y 3,7386 1 12 3,6360 3,5700 3,5120
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 82,80 0,46 472 oT 2y 2,674 0,08 20,80 010
JETFUEL 876,25  -18,00  -40,00 OT 5Y 2,719 0,08 14,50 5™ ’
DIESEL 86825 -16,00 52,00 oT 10Y 3,203 0,08 720 50 020
COBRE 8531,00 6550 149,00 BUND 10Y 2,323 7,39 18,80 030
ZINCO 2351,75 -22,75 -110,10 SCHATZ2Y 3,239 6,80 30,90  4® M 040
OURO 202394 -047 555 T-NOTE10Y 4,754 1,31 19,90 350+ Iy
TRIGO 572'75 -6,50 _30’75 T-NOTE 2Y 4'935 1,84 32,80 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02
LICENCAC02 54,49 0,18 9,16  GILT 10Y 4,313 5,41 21,50 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0809  0,06%  -0,74% 1,0849 1,0893 1,0990 i
EUR/GBP 0,85619  0,05%  -0,05% 0,8589 0,8621 0,8694
EUR/JPY 162,12 0,04%  -0,72% 162,10 162,09 162,06
EUR/CHF 09519  0,14%  -0,64% 0,9463 0,9407 0,9310 111
EUR/BRL 53308 -0,04%  181% 5,4005 5,4730 5,6189
EUR/PLN 43271 -028%  0,82% 4,3480 4,3723 4,4320
EURGBP EURIPY w0
0,88 165
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157
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20112 03/01 17/01 31/01 14/02 20/12 27/12 03/01 10/01 17/01 24/01 31/01 07/02 14/02 21/02 2012 2712 0301 10001 17/01  24/01 3101 0702 14/02 21/02
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0809  0,8562 162,12 0,9519 11,2189  7,4542 1,4610 165273 53308 11,3355
UsD 0,9255 - 0,7928 150,24 0,8808 10,3804  6,8982 1,3512 15281  4,9345 10,4890
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,510 0,49 -1,96 Titulo Variacéo % PSI 625049 039% -2,28% 666515 5591,09
BCP 0,275 1,03 0,22 GALP 2,81 CAC40 7812,09 0722% 356% 7821,93 6773,82
CORT. AMORIM 9,390 0,11 2,74 BCP 1,03 ESTX50PR 477531 032% 561% 478279 398094
cTT 3,700 0,41 6,02 IBERSOL 0,91 XTRADAX 1711812 029% 2,19% 1719845 14 458,39
EDP 3,772 053  -17,19 EDP 0,53 S&P 500 496657 -0,17% 4,14% 504839  3808,86
EDP R 13,755  -0,47  -2575 ALTRI 0,49 IBEX 35 10107,20 0,69% 0,05% 10301,30 8 501,20
GALP 14625 2,81 9,63 SONAE SGPS | -0,39 NIKKEI 225  38262,16 -0,26% 14,34% 3886506 26 632,92
GREENVOLT 8,100 0,00 -0,98 JMARTINS -0,45
J MARTINS 21,880  -0.45 -5,03 EDPR 0,47 R .
MOTA ENGIL 5,450 0,00 37,63 REN 0,67 Lo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,734 -2,40 5,24 NAVIGATOR -2,40
NOS 3,260 0,00 1,87 105%
REN 2,230 -0,67 -4,09
SEMAPA 14000 000 448 o e o R~
SONAE SGPS 0,885 -0,39 -2,16 o0 101%
IBERSOL 6,680 0,91 0,00 o250 5o
6200 97% 1
6150 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02
61002£<1/()1 30/01 06/02 13/02 20/02 PSI20  ———CAC40 Eurostoxx50 ~ ——— DAX S&P500  ———IBEX  — NIKKEI

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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