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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 -0,3700 0 0 M 1,5808 0 3 0,4920 -0,7976 '
3M -0,3290 0 0 3M 1,8105 1 10 0,5302 -0,7434 100
6M -0,2780 0 -1 6M 2,0263 2 16 0,6124 -0,6608 025
12M -0,1910 0 0 12M 2,2981 1 15 0,8153 -0,5310 0,50 s —— ="
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2631 0 -1 0,0003 0,9300 1,4885 Zona Euro 0,00 Curva Forward
2y -0,1260 1 3 0,2433 1,0905 1,5865 EUA 1,50 050
3y 0,0830 2 8 0,4705 1,2220 1,6675 Reino Unido 0,50
4y 0,2920 3 14 0,6625 1,3355 1,7390 Japao 0,10 0.25
5Y 0,4800 4 18 0,8245 1,4325 1,7980 Canada 1,25 0,00
7Y 0,7870 5 24 1,0835 1,5895 1,8935 Suica 0,75 S D S S S S 2
10Y 1,1220 5 24 1,3560 1,7485 1,9740 China 575 02
15Y 1,4420 5 20 1,6001 1,8596 1,9950 Brasil 6,75 050
20Y 1,5730 5 16 1,6870 1,8687 1,9505 Australia 1,50
30Y 1,6100 4 11 1,6835 1,8000 1,8465 india 4,00 EURIBOR 3 EURIBOR 6M EURIBOR 121 )
usb FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 300 Interest Rate Swaps
1Y 2,1060 -1 15 2,5129 2,7970 2,9580 250
2y 2,3290 -3 18 2,6020 2,8380 2,9665 200
3y 2,4650 5 22 2,6680 2,8725 3,0065 150
4y 2,5500 -6 25 2,7170 2,8995 3,0310 100
5y 2,6090 -7 28 2,7610 2,9310 3,0704 050
7Y 2,7060 -8 32 2,8335 2,9770 3,0680 000
10Y 2,8060 -8 34 2,9110 3,0135 3,0650 om ] B ™ v av sy v v 1sy 2 sov
15Y 2,8890 -8 33 2,9665 3,0390 3,0710 '
20Y 2,9180 -7 31 2,9770 3,0270 3,0395 e ton s
30Y 2,9050 -7 29 2,9535 2,9840 2,9900 J
COMMODITIES . 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 63,04 -1,77 -5,30 oT 2y -0,080 0,00 19,90 ’
JETFUEL 606,02  -13,15  -42,83 oT 5Y 0,615 0,06 16,40 125
DIESEL 559,13  -14,43  -51,10 oT 10Y 2,101 0,07 25,90 100
COBRE 6.859,00 -3500 -280,00 | BUND 10Y 0,129 -4,28 20,90 075
ZINCO 344925 4325 52,25 | SCHATZ2Y 0,053 2,30 3,70 s ————
OURO 131620 -2,57 342 |T-NOTE10Y 3,469 -3,65 18,60 2
TRIGO 449,75 -6,50 17,50 T-NOTE 2Y 2,510 -6,19 6,90 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02
LICENCA C02 9,23 0,11 1,45 GILT 10Y 1,669 -5,86 26,30 cor US> —— cap
J
CAMBIAL
[SVET Fixing EURUSD
EUR/USD 12273 0,17%  2,86% 1,2351 1,2436 1,2624 125
EUR/GBP 0,8874  -1,38%  -0,53% 0,8896 0,8923 0,8986
EUR/JPY 133,59  0,54%  0,54% 133,59 133,59 133,59 124
EUR/CHF 1,1482  -0,12%  2,20% 1,1471 1,1459 1,1436
EUR/BRL 4,0455  -0,43%  -4,16% 4,1128 4,1826 4,3278 123
EUR/PLN 41913  0,01%  -0,05% 4,2127 4,2347 4,2820
1,22
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,2273  0,8874 133,59 1,1482 9,9213 7,4444 1,5426 156805  4,0455 9,7705
usD 0,8161 B 0,7241 108,675 0,9398 8,0903 6,0743 1,2615 12810 73,2955 77,9721
ACCIONISTA
TITULO Cotacdo 1D% YTD % aiores ganhos/perda INDICE YTD% MAX Anual MIN Anual
ALTRI 4,410 243 -14,72 Titulo Variacao % PSI 20 5.294,90 -1,55% -1,73% | 5.793,38 | 4.493,05
BANCO BPI 1,262 2,47 7,59 J MARTINS 0,56 CAC40 5.079,21  -141% -4,39% | 5.567,03 | 4.769,86
BCP 02894  -3,15 6,40 cTT 0,42 ESTX50 PR 3.32599  -1,52% -508% | 3.708,82 | 3.243,53
- - - - XTRADAX  12.107,48 -125% -6,27% | 13.596,89 | 11.548,18
CORT.AMORIM 9,880 -0,40 -4,08 S&P 500 255575 -098% -4,41% | 2.872,87 | 2.296,61
CTT 3,332 0,42 -4,99 IBEX 35 9.639,60 -120% -4,03% | 11.184,40 | 9.318,10
EDP 2,687 -0,63 -6,86 NOS 2,74 NIKKEI 225  21.382,62 -2,32% -6,07% | 24.129,34 | 18.224,68
EDP R 6,885 -0,79 -1,18 NAVIGATOR 2,76
GALP 14,505 -1.29 -5.35 BCP -3,15 Evolugéo Mensal (Base 100%)
J MARTINS 17,015 0,56 5,06 MOTA ENGIL -3,28
MOTA ENGIL 3,540 -3,28 -3,36 PHAROL -4,72
NOS 4,902 2,74 -10,56
PHAROL 0,212 472 -1520 PSI20
NAVIGATOR 4,020 2,76 -5,46 s
REN 2,428 -0,08 -2,06 aors
SEMAPA 17,540  -0,34 -1,43 wore
SONAE CAP. 1,014 2,12 14,32 a7s o
SONAE SGPS 1,187 -2,63 542 5375 11/01 18001 25/01 01102 08/02
~ _ _ _ 527511/01 18/01 25/01 01/02 08/02 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.



