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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 1,5938 0 4 0,4941 -0,7982 '
3M -0,3290 0 0 3M 1,8849 1 15 0,5444 -0,7456 100
6M -0,2740 0 0 6M 2,1061 1 20 0,6534 -0,6634 025
12M -0,1930 0 0 12M 2,3906 1 20 0,8747 -0,5332 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 -0,2565 0 0 0,0182 0,9533 1,5225 Zona Euro 0,00 Curva Forward
2y -0,1220 0 0 0,2597 1,1139 1,6275 EUA 1,50 075
3y 0,0860 -1 3 0,4883 1,2320 1,7134 Reino Unido 0,50 050
4y 0,2980 2 7 0,6821 1,3677 1,7881 Japao 0,10
5Y 0,4890 -3 11 0,8461 1,4683 1,8530 Canada 1,25 025
7Y 0,8070 3 17 1,1124 1,6310 1,9445 Suiga 0,75 0.00 e B s TR
10Y 1,1500 3 19 1,3965 1,8029 2,0510 China 575 025 Q\_/M ™
15Y 1,4900 2 19 1,6554 1,9264 2,0830 Brasil 6,75 050
20Y 1,6280 2 17 1,7551 1,9470 2,0380 Australia 1,50
30Y 1,6670 -2 13 1,7601 1,8838 1,9379 india 4,00 EURIBOR 3 EURIBOR 6M EURIBOR 121 )
usb FIXING 1D (bps) 1M (bps) 1Y 3Y 5Y 300 Interest Rate Swaps -
1Y 2,2330 2 22 2,7012 2,8982 3,0558 250
2y 2,4620 1 25 2,7891 2,9237 3,0122 200
3y 2,5940 0 29 2,8244 2,9447 3,0526 150
4y 2,6680 -1 31 2,8543 2,9725 3,0745 00
5Y 2,7150 2 32 2,8796 2,9932 3,0856 050
7Y 2,7910 -3 33 2,9305 3,0378 3,1035 000
10y 2,8720 -3 34 2,9998 3,0690 3,1196 050 — % 3 ay 5y 7Y 10Y 15Y 20Y 30Y
15Y 2,9460 -3 34 3,0378 3,0906 3,1224 '
20Y 2,9690 -3 32 3,0493 3,0773 3,0850 e ton s
30Y 2,9480 -3 30 3,0135 3,0286 3,0287 J
COMMODITIES . 1D (bps) | 1M (bps) - Swap 10y-2y
BRENT 65,38 0,54 2,86 oT 2Y -0,049 0,02 0,50 ’
JETFUEL 634,75 575 -14,66 OT 5Y 0,572 0,01 11,10 sy
DIESEL 581,38 6,00 29,03 oT 10Y 2,021 0,02 0,40 1,00
COBRE 7.184,00 51,00 15500 | BUND 10Y 0,130 2,51 17,40 075
ZINCO 3.597,00 2,75 17525 | SCHATZ2Y 0,048 0,23 0,00 o | ——m—m—mm
OURO 1.346,89 -0,21 15,04 |T-NOTE10Y 3,552 1,34 21,20 .
TRIGO 471,50 -3,75 41,50 T-NOTE 2Y 2,642 1,94 13,20 19/01 26/01 02/02 09/02 16/02
LICENCA C02 9,88 0,36 1,12 GILT 10Y 1,699 1,95 24,50 R UsD —— cBp )
CAMBIAL
[SVET Fixing EURUSD
EUR/USD 1,241 -043%  1,26% 1,2488 1,2577 1,2774 125
EUR/GBP 0,8859  0,24%  -0,25% 0,8881 0,8910 0,8973
EUR/JPY 13224  0,08%  2,50% 132,24 132,24 132,24 124
EUR/CHF 1,1531  -0,16%  2,15% 1,1519 1,1508 1,1483
EUR/BRL 40108 003%  -2,52% 4,0749 4,1435 4,2831 123
EUR/PLN 41334  059%  0,98% 4,1527 4,1741 4,2198
1,22
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J J
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,2410  0,8859 132,24 1,1531 9,9096 7,4472 1,5586 156797  4,0108 9,6555
usD 0,8067 B 0,7146 106,51 0,9293 7,9957 6,0075 1,2579 12647323227 7,7880
ACCIONISTA
TITULO Cotacdo 1D% YTD % aiores ganhos/perda INDICE YTD% MAX Anual MIN Anual
ALTRI 4,500 0,11 12,98 Titulo Variacdo % PSI 20 543565 -1,27% 0,88% | 5.793,38 | 4.569,07
BANCO BPI 1,228 0,66 4,69 CORT. AMORI 1,17 CAC40 5.256,18  -0,48% -1,06% | 5.567,03 | 4.806,49
BCP 02945  -3,57 8,27 SEMAPA 0,67 ESTX50 PR 3.407,79  -0,55% -2,74% | 3.708,82 | 3.280,36
- - - - BANCO BPI 0,66 XTRADAX  12.38560 -0,53% -4,12% | 13.596,89 | 11.693,70
CORT. AMORIM 10,400 1,17 0,97 NAVIGATOR 0,19 S&P 500 273222 0,04% 219% | 2.872,87 | 232225
CTT 3,312 -2,53 -5,56 ALTRI 0,11 IBEX 35 9.806,20  -0,26% -2,37% | 11.184,40 | 9.383,10
EDP 2,772 -1,28 3,92 J MARTINS -1,31 NIKKEI 225 2214921  1,97% -2,70% | 24.129,34 | 18.224,68
EDP R 7135 -0,70 2,41 MOTA ENGIL -1,62
GALP 14,695  -0,58 4,11 cTT 2,53 Evolugéo Mensal (Base 100%)
J MARTINS 17,355 -131 7,16 BCP -3,57
MOTA ENGIL 3,640 -1,62 -0,63 PHAROL -3,88 1029
NOS 5,055 -0,59 7,77 100%
PHAROL 0,223 -388  -10,80 PSI20 98%
NAVIGATOR 4,244 0,19 -0,19 575 96%
REN 2,496 0,48 0,69 aors 94%
SEMAPA 18120 067 1.83 wore o
SONAE CAP. 1,064 0,37 19,95 a7s o
SONAE SGPS 1223 -0.89 8,61 5375 19/01 26/01 02002 00/02 16/02
- _ _ _ 527519101 26/01 02/02 09/02 16/02 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  —— IBEX NIKKEI

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.



