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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 2 B.\./-
1M 1,9560 0 0 1M 4,9602 0 -35 3,7287 -0,0850 '
3M 2,0290 1 0 3M 4,8537 0 -42 3,7067 -0,0225 400
6M 2,1610 1 6 6M 4,6821 - -45 3,6317 0,0400 275
.—_.———I—_.
12M 2,2250 1 -2 12M 6,0414 8 31 3,5416 0,1250 1,50 4
1M 3M &M 12M
INTEREST RATE SWAPS TAXA DE REFERENCIA —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,1866 1 2 2,3290 2,7704 3,0619 Zona Euro 2,15 CURVA FORWARD
2y 2,2572 1 - 2,4535 2,8424 3,1363 EUA 3,75 275
3y 2,3620 1 -2 2,5550 2,9160 3,1970 Reino Unido 3,75
4y 2,4608 1 -2 2,6440 2,9870 3,2560 Japao 0,75 250
5Y 2,5475 1 -2 2,7230 3,0500 3,3076 Canada 2,25
7Y 2,7050 2 -3 2,8680 3,1650 3,3950 Suiga 0,75 225
10Y 2,9010 3 -3 3,0450 3,2980 3,4814 China 575
15Y 3,1224 3 -3 3,2295 3,4033 3,5125 Brasil 15,00 2,00 +
20Y 3,2121 3 -4 3,2883 3,4062 3,4706 Australia 3,85
30Y 3,2044 2 -5 3,2530 3,3230 3,3520 india 3,00 TTTEURBORSM  —— EURIBOR &M  ——EURIBOR 120
INTEREST RATE SWAPS FORWARDS
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 425 INTEREST RATE SWAPS
1Y 3,5082 0 9 3,3180 3,6960 4,0360 400
2y 3,4146 1 12 3,4090 3,7790 4,1030 375
3y 3,4442 1 13 3,5010 3,8610 4,1630 j-gg
4y 3,5036 1 13 3,5870 3,9350 4,2170 200
5Y 3,5700 1 13 3,6700 4,0000 4,2760 275
7Y 3,7093 1 12 3,8150 4,1200 4,3800 2550
10Y 3,8895 0 10 3,9950 4,2750 4,4930 ol
15Y 4,1197 0 8 4,2050 4,4070 4,5590 : 1y 2y 3y avy % 7v 10Y 15Y 20Y 30Y
20Y 4,2294 0 7 4,2880 4,4310 4,5320 —e—ER —eUSD
30Y 4,2276 0 6 4,2570 4,3370 4,3790
COMMODITIES LAST  Var.1D Var.1M | BONDS E) 1D (bps) 1M (bps) [ SWAP 10y-2y 068
BRENT 67,00 0,70 6,57 oT 2y 2,142 0,00 3,70 066
JETFUEL 748,50 -54,25 76,25 oT 5Y 2,633 0,01 11,00 5% o
DIESEL 691,00  -60,25 71,75 oT 10Y 3,241 0,02 390 400 0560
COBRE 12.900,00 -266,00 422,00 BUND 10Y 2,786 2,19 -6,10 058
ZINCO 3.326,15  -7558 208,61 SCHATZ2Y 2456 0,49 420 %7 om
OURO 4962,39 301,01 513,24 T-NOTE10Y 4,908 0,57 7,70 150 | 052
TR'GO 528 25 0 50 21 75 T-NOTE 2Y 5 389 1 45 11 60 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02
LICENCA C02 81,94 1,34 6,37 GILT 10Y 5,170 0,55 -2,30 — USD —GEP —EURRHS)
CAMBIAL
CAMBIAL FIXNG Var.1D Var.1iM| FW3M  FW6M  FW12M | EURUSD
EUR/USD 1,1801  -0,33%  1,17% 1,1851 1,1899 1,1985 120
EUR/GBP 0,8623 0,41%  0,61% 0,8660 0,8695 0,8763
EURIJPY 183,92  -0,18%  -0,54% 183,91 183,91 183,90
EUR/CHF 0,9159 0,39%  1,33% 0,9110 0,9060 0,8961 119
EUR/BRL 6,1754 0,39%  2,67% 6,3263 6,4910 6,7811
EUR/PLN 4,2214 0,04%  -0,20% 4,2390 4,2552 4,2873
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1801  0,8623 183,92 0,9159 10,5182  7,4683 1,6127 1,6847 6,754 11,3941
usD 0,8467 - 0,7299 155,73 0,7753 8,8945 6,3234 1,3654 1,4260 52189 9,6512
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,420 0,68 1,78 Titulo Variacdo % PSI 8.828,16  1,40% 6,83% 875646  6.194,45
BCP 0,941 0,51 4,95 EDP R 3,45 CAC40 8.179,50 -0,02% 0,37% 839672  6.763,76
CORT.AMORIM 6,780 0,30 2,57 NOS 2,61 ESTX50PR 599535 -0,20% 3,52%  6.053,68  4.540,22
cTT 6,960 1,16 6,33 EDP 1,78 XTRADAX  24.781,32 -0,07% 1,19% 25.507,79 18.489,91
EDP 4,341 1,78 10,88 GALP 1,68 S&P 500 6.934,47 -061% 1,29%  7.002,28  4.83504
EDP R 13,200 3,45 9,63 SEMAPA 1,57 IBEX 35 1811920 0,02% 4,69%  18.127,70  11.583,00
GALP 16,945 1,68 15,82 NIKKEI 225  54.720,66  3,92% 8,70% 54.782,83 30.792,74
IBERSOL 10,650 0,00 7,58
J MARTINS 20,120 -0,10 -0,69 5 .
MOTA ENGIL 4,576 1,33 7,52 J MARTINS 0,10 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,226 0,81 2,74 TEIX. DUARTE v 1,67 105%
NOS 4,515 2,61 12,45
REN 3,500 1,45 8,86 PSI 103%
SEMAPA 22,600 1,57 8,13
SONAE SGPS 1,814 0,78 12,53 8800 101% =
TEIX. DUARTE 0,472 1,67 -2579 8700 09%
8600
97% +
8500 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02
000.‘5/01 12/01 19/01 26/01 02/02 PSI20  ———CAC40 Eurostoxx50 ~ ——— DAX S&P500  ———IBEX  — NIKKEI

A informagao 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 informagao
foi recolhida de fontes consideradas fidveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorre¢des que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados
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