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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 -
M -0,3690 0 0 M 1,5900 0 3 0,4953 -0,7982 '
3M -0,3280 0 0 3M 1,8725 2 14 0,5466 -0,7456 1o
6M -0,2740 0 0 6M 2,0964 3 20 0,6534 -0,6634 025
12M -0,1920 0 -1 12M 2,3813 4 19 0,8738 -0,5332 050 L M——M——Wr— %
INTEREST RATE SWAPS Taxa de Referéncia —=— EURIBOR USD LIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3Y 5Y Banco Central J
1Y -0,2563 0 0 0,0075 0,9220 1,4880 Zona Euro 0,00 Curva Forward
2y -0,1180 2 1 0,2480 1,0902 1,5918 EUA 1,50 050
3y 0,0930 2 4 0,4707 1,2216 1,6774 Reino Unido 0,50
ay 0,3150 3 9 0,6638 1,3385 1,7516 Japdo 0,10 025
5Y 0,5160 4 14 0,8230 1,4381 1,8151 Canada 1,25 0,00
14 0,8370 4 20 1,0866 1,5999 1,9218 Suica -0,75 F D S P ,i\*’ T
10Y 1,1810 5 22 1,3650 1,7665 2,0162 China 5,75 02
15Y 1,5140 4 20 1,6220 1,8881 2,0459 Brasil 6,75 0,50
20Y 1,6520 4 18 1,7193 1,9059 2,0022 Austrélia 1,50
30Y 1,6890 3 14 1,7204 1,8415 1,8930 india 4,00 EURIBOR 3M EURIBOR 6M EURIBOR 1211 )
usD FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 300 Interest Rate Swaps - o
N 2,1460 0 14 2,6726 2,8735 3,0011 250
2y 2,4250 7 22 2,7590 2,8800 2,9805 200
3y 2,5660 8 26 2,7885 2,9492 3,0005 150
4y 2,6530 8 29 2,8260 2,9500 3,0175 100
5Y 2,7120 7 31 2,8570 2,9500 3,0791 050
Y 2,8040 6 33 2,8890 2,9790 3,0520 000
10y 2,8960 5 34 2,9665 3,0175 3,0630 050 — % 3 ay 5y 7Y 10Y 15Y 20Y 30Y
15Y 2,9740 4 34 2,9880 3,0380 3,1086 '
20y 2,9990 3 33 2,9915 3,0180 3,0784 R so
30Y 2,9800 3 31 2,9555 2,9670 2,9660 J
COMMODITIES 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 65,08 0,75 -3,70 oT 2y -0,072 -0,03 -0,20 '
JETFUEL 629,00 27,64  -19,85 oTsY 0,560 -0,06 8,50 B
DIESEL 575,38 10,75 -34,85 OoT 10Y 2,006 -0,06 -2,80 1,00
COBRE 7.189,00 19,00 -28,00 BUND 10Y 0,100 -6,10 16,10 0,75
ZINCO 359425 225 15425 | SCHATZ2Y 0,050 -0,69 -0,50 w0 | ———™
OURO 1.351,75 -1,96 13,32 | T-NOTE 10Y 3,530 -2,17 21,10 .
TRIGO 471,25 -4,00 41,25 T-NOTE 2Y 2,626 -0,39 11,20 18/01 20/01 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02 07/02 09/02 11/02 13/02 15/02
LICENCA C02 9,56 0,02 1,51 GILT 10Y 1,678 -6,85 26,00 wr s> —— o8P )
CAMBIAL
CAMBIAL Fixing EURUSD
EUR/USD 12464  -023%  1,91% 1,2543 1,2631 1,2828 125
EUR/GBP 0,88803 -0,16%  0,06% 0,8903 0,8930 0,8993
EUR/JPY 132,34 058%  2,31% 132,34 132,34 132,34 124
EUR/CHF 1,1517 0,12% 2,14% 1,1505 1,1493 1,1469
EUR/BRL 40013  1,00%  -1,13% 4,0659 4,1330 4,2758 1.23
EUR/PLN 4,1622 -0,18% 0,22% 4,1821 4,2034 4,2493
1,22
EURGBP EURIPY
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FIXINGS CONTRA USD e EUR
EUR Usb GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,2464 0,8880 132,34 1,1517 9,8871 7,4482 1,5590 1,57041 4,0013  9,6530
usb 0,8033 - 0,7121 106,04 0,9249 7,9469 5,9833 1,2543 1,2620 3,2276  7,7584
ACCIONISTA
TITULO Cotacéo 1D % YTD % aiores ganhos/perda INDICE Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,495 0,90 -13,07 Titulo Variacdo % PSI 20 5.505,43 0,76%  2,17% 5.793,38 4.569,07
BANCO BPI 1,220 -1,61 4,01 MOTA ENGIL 4,82 CAC40 5.281,58 1,13% -0,58% 5.567,03 4.806,49
BCP 0,3054 -1,32 12,28 GALP 2,04 ESTX 50 PR 3.426,80 1,10%  -2,20% 3.708,82 3.280,36
- - - - CTT 1,98 XTRA DAX 12.451,96 0,86% -3,60% | 13.596,89 | 11.693,70
CORT. AMORIM 10,280 0,59 -0,19 EDP 1,89 S&P 500 2.747,32 0,61% 2,78% 2.872,87 2.322,25
CTT 3,398 1,98 -3,11 NOS 1,74 IBEX 35 9.832,10 1,21% -2,11% | 11.184,40 9.383,10
EDP 2,808 1,89 -2,67 NIKKEI 225 21.720.25 1,19% -4,59% | 24.129,34 | 18.224,68
EDP R 7,185 0,63 3,13
GALP 14,780 2,04 -3.56 Evolucdo Mensal (Base 100%)
J MARTINS 17,585 0,43 8,58 BCP -1,32 103%
MOTAENGIL ~ 3700 482 1,01 BANCO BPI -1,61 Lo
NOS 5,085 1,74 -7,22 90%
PHAROL 0,232 0,00 7,20 PSI20 o796
NAVIGATOR 4,236 0,62 -0,38 J— 5%
REN 2,508 0,97 1,17 675 039
SEMAPA 18,000 000 115 were o
SONAE CAP. 1,068 0,56 20,41 . oo
SONAE SGPS 1234 148 9,59 5375 18/01 25001 ov02 08102 15/02
~ _ _ _ 5278 18/01 25/01 01/02 08/02 15/02 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.



