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RENDA FIXA
RBA 0 RED RA 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps)| USD LIBOR LAST PRICE 1D (bps) 1M (bps)| GBP LIBOR | CHF LIBOR 1'75
M -0,3690 0 0 M 1,5801 0 3 0,4953 -0,7976 '
3M -0,3290 0 0 3M 1,7935 0 9 0,5229 -0,7474 00
6M -0,2790 0 -1 6M 2,0008 1 14 0,6123 -0,6608 025
12M -0,1910 0 0 12M 2,2931 0 14 0,8198 -0,5320 050 1%
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1y -0,2660 0 -1 -0,0052 0,8851 1,4215 Zona Euro 0,00
2Y -0,1290 0 2 0,2361 1,0410 1,5230 EUA 1,50 050 curva Forward
3y 0,0790 -1 7 0,4491 1,1690 1,6039 Reino Unido 0,50
ay 0,2890 -1 13 0,6388 1,2828 1,6755 Japdo 0,10 025
5Y 0,4760 -1 17 0,7897 1,3735 1,7362 Canada 1,25 0,00
Y 0,7800 0 22 1,0400 1,5330 1,8470 Suica -0,75 SR O
10Y 1,1130 0 23 1,3130 1,6971 1,9352 China 5,75 02
15Y 1,4370 0 20 1,5586 1,8130 1,9641 Brasil 7,00 0,50
20Y 1,5710 0 17 1,6527 1,8316 1,9243 Austrélia 1,50
30Y 1,6130 0 14 1,6576 1,7731 1,8230 india 4,00 EURIBOR 3M EURIBOR 6M EURIBOR 12M )
usb FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 300 Interest Rate Swaps -
1y 2,1050 0 21 2,5342 2,7795 2,9025 250
2Y 2,3810 4 28 2,6115 2,8055 2,9255 200
3y 2,5400 5 35 2,6660 2,8375 2,9485 150
4y 2,6300 6 39 2,7090 2,8645 2,9685 100
5Y 2,6910 8 41 2,7420 2,8905 3,0136 050
Y 2,7840 9 43 2,8055 2,9300 2,9780 000
10y 2,8710 10 43 2,8760 2,9310 3,0145 050 — % ay 5y 7Y 10Y 15Y 20Y 30Y
15Y 2,9420 11 41 2,9230 2,9880 2,9835 '
20Y 2,9660 11 39 2,9320 2,9720 2,9830 R so
30Y 2,9480 10 36 2,9050 2,9250 2,9270 J
COMMODITIES . . 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 67,18 -0,44 0,08 oT 2y -0,062 0,00 6,20 ’
JETFUEL 645,33 -12,64 -7,16 OT 5Y 0,568 0,00 11,50 105
DIESEL 599,39 -12,12 -13,72 OT 10Y 2,060 0,02 11,90 085
COBRE 7.128,00 124,00 48,00 BUND 10Y 0,092 -5,25 21,10 065 f—/_/_FJ/\
ZINCO 3.577,75 46,50 210,75 | SCHATZ 2Y 0,057 -0,69 3,60 045
OURO 1.328,09 -11,60 8,74 | T-NOTE 10Y 3,437 -2,81 20,90 25
TRIGO 446,00 5,75 15,25 T-NOTE 2Y 2,530 0,39 8,90 08/01 10/01 12/01 14/01 16/01 18/01 20/01 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02
LICENCA C02 8,80 -0,27 1,02 GILT 10Y 1,625 -4,28 26,90 EUR USD —— GBP )
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 1,2329 -089% 2,97% 1,2403 1,2486 1,2671 125
EUR/GBP 0,88885 -0,36%  -0,53% 0,8909 0,8935 0,8995
EUR/IJPY 134,97 1,26% 0,27% 134,97 134,97 134,97 1,24
EUR/CHF 1,1622 -0,84% 0,64% 1,1610 1,1598 1,1574
EUR/BRL 4,0151 0,51% -3,54% 4,0805 4,1509 4,3014 123
EUR/PLN 4,1575 0,07% 0,35% 4,1776 4,1996 4,2461
1,22
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FIXINGS CONTRA USD e EUR
EUR uUsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,2329  0,8889 134,97 1,1622 9,8441 7,4419 1,5507 1,57016 4,0151  9,6830
usD 0,8102 - 0,7194 109,33 0,9391 7,9753 6,0296 1,2533 1,2700 3,2610 7,8394
ACCIONISTA
TITULO Cotacdo 1D % YTD % aiores ganhos/perda INDICE YTD% MAX Anual MIN Anual
ALTRI 4,610 0,77 -10,85 Titulo Variacdo % PSI 20 5.326,25 -1,46% -1,15% | 5.793,38 4.493,05
BANCO BPI 1,266 -1,25 7,93 PHAROL 15,85 CAC40 516181  -2,35% -2,84% | 5.567,03 4.733,82
BCP 0,2925 -2,08 7,54 SONAE CAP. 3,36 ESTX 50 PR 339492 -241% -3,11% | 3.708,82 3.214,31
- - - - CTT 1,35 XTRA DAX 12.392,66 -2,32% -4,06% | 13.596,89 | 11.479,78
CORT. AMORIM 10,200 0,79 -0,97 CORT. AMORI 0,79 S&P 500 2.652,32 0,11% -0,81% | 2.872,87 2.285,38
CTT 3,448 1,35 -1,68 ALTRI 0,77 IBEX 35 9.810,00 -2,53% -2,33% | 11.184,40 | 9.236,60
EDP 2,640 -2,08 -8,49 MOTA ENGIL -2,01 NIKKEI 225 21.610.24 -4,73% -5,07% | 24.129,34 | 18.224,68
EDP R 6,860 -1,58 -1,54 BCP -2,08
GALP 14,610 -2,11 -4,67 EDP -2,08 .
JMARTINS 16460  -179 1,64 GALP 2,11 Lo Evolugao Mensal (Base 100%)
MOTA ENGIL 3,655 -2,01 -0,22 SONAE SGPS -2,94 103%
NOS 5,075 -1,74 -7,41 101%
PHAROL 0,212 15,85 -15,20 PSI20 0%
NAVIGATOR 4,218 0,05 -0,80 o7
REN 2,416 -1,47 -2,54 5725 a5
SEMAPA 17,520 -1,57 -1,55 5625
SONAECAP. 1016 336 1454 | s o
SONAE SGPS 1,188 -2,94 5,51 5425 1% cator 15/01 22001 20001 05/02
_ N _ _ 532503/01 15/01 22101 29/01 05/02 PSI20  —— CAC40 Eurostoxxs0  ——— DAX S&P500  —— IBEX NIKKE

A'informacao mencionada € meramente indicativa e reflecte o mercado pelas 16h30. As opinioes emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A
informagéo foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBI por quaisquer incorrec¢des que as mesmas possam conter. Para mais informacdes, contactar a Sala de
Mercados (Assessoria de Gestéo de Risco a Empresas) do CaixaBl.



