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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 "

1M -0,3680 0 0 M 2,4979 -1 -1 0,7309 -0,7786 150

3M -0,3080 0 0 3M 2,6880 -1 -10 0,8750 -0,7076

6M -0,2310 0 1 6M 2,7336 -1 -13 1,0005 -0,6518 050

12M -0,1100 0 1 12M 2,9243 -1 -9 1,1376 -0,5112 os0 ] MW & 1w

INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR

EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL

1y -0,2168 0 1 -0,1075 0,3074 0,7900 Zona Euro 0,00 CURVA FORWARD

2y -0,1610 0 -1 -0,0090 0,4305 0,9110 EUA 2,50 025

3y -0,0820 0 -3 0,0966 0,5490 1,0260 Reino Unido 0,75 w

4y 0,0100 0 6 0,2105 0,6695 1,1285 Jap&o 0,10 000

5Y 0,1110 -1 -9 0,3255 0,7860 1,2190 Canada 1,75 B M <
7Y 0,3310 -1 -13 0,5565 0,9885 1,3625 Suica 0,75 025

10Y 0,6450 -1 -16 0,8515 1,2086 1,4985 China 5,75

15Y 1,0000 -1 -18 1,1507 1,3921 1,5765 Brasil 6,50 050

20Y 1,1650 -1 17 1,2756 1,4395 1,5565 Australia 1,50

30Y 1,2270 -1 17 1,3011 1,4021 1,4705 india 4,00 ———EURIBOR3M  —— EURIBOR6M  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS

1y 2,6860 2 -8 2,5791 2,4775 2,6790 AT ey 8
2y 2,6050 2 9 2,5312 2,5450 2,7185 225

3y 2,5460 3 9 2,4875 2,5720 2,7560 175

4y 2,5240 -3 9 2,5250 2,6135 2,7950 125

5v 2,5280 3 -9 2,5550 2,6710 2,8551 ors
7Y 2,5700 3 -8 2,6210 2,7210 2,8820 oz
-3 -7 2,7150 2,8401 2,9160 ‘

10Y 2,6550 P e
15Y 2,7530 3 6 2,7805 2,8515 2,9000 : & N oY " 0¥ i 20v sov
20Y 2,7860 -3 5 2,8045 2,8465 2,9070 —a—ER s
30Y 2,7900 -3 -4 2,8453 2,8240 2,8690
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 120
BRENT 62,60 1,09 1,97 oT2Y -0,218 -0,02 290 o 100
JETFUEL 612,18  -1,70 2,57 oT 5Y 0,402 0,03 6,70 - |
DIESEL 580,68  -0,20 9,93 oT 10Y 1,638 0,02 670 % 060
COBRE 6.14450 -60,00 208,00 BUND10Y  -0,447 1,94 1210 o0y o — 00 low
ZINCO 2064750 -59,50 14450 SCHATZ2Y 0,053 0,92 1,40 020 020
OURO 1.31041 2,98 20,12 T-NOTE10Y 3,393 1,81 000 opt—7i— "+ | 0
TRIGO 517,75 _0’50 _1’75 T-NOTE 2Y 2'865 1’36 _1'40 14/01 16/01 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
LICENCA C02 20,68 1,72 -2,06 GILT 10Y 1,418 1,24 -10,40 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1296  -0,12%  -1,49% 1,1382 1,1473 1,1657 e
EUR/GBP 0,87705 -0,10%  1,78% 0,8797 0,8826 0,8888 '
EUR/JPY 1247  -006%  -0,62% 124,70 124,70 124,70
EUR/CHF 1,1392  -0,58%  -1,24% 1,1381 1,1370 1,1347
EUR/BRL 42013 080%  0,94% 42612 4,3264 4,4592 115
EUR/PLN 43312  -0,18%  -0,93% 4,3532 4,3761 4,4218
EURGBP EURJPY
1,14
0,91 130
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0,86 + 120 + 1,12
1112 25112 08/01 22/01 05/02 11/12 18/12 25/12 01/01 08/01 15/01 22/01 29/01 05/02 12/02 1112 18/12 25/12 01/01 08/01 15/01 22/01 29/01 05/02 12/02
FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1296  0,8771 124,70 1,1392 10,4832  7,4626 1,4991 1,5954  4,2013  9,7950
usD 0,8851 - 0,7762 110,515 1,0073 9,2874 6,6050 1,3257 1,4105  3,7289 8,6756
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,460 2,19 28,62 Titulo Variagéo % PSI 20 513151  0,74% 845% 580145  4.551,84
BCP 0,234 0.95 1,96 MOTA ENGIL 3,39 CAC40 5.056,35 0,84% 6,88%  5.657,44  4.555,99
CORT. AMORIM 10,080 0.80 12,00 SEMAPA 2,54 ESTX50PR  3.191,37  0,83% 6,34%  3.596,20  2.908,70
cTT 3,112 -0,26 5,63 ALTRI 2,19 XTRADAX  11.126,08 1,01% 537%  13.204,31 10.279,20
EDP 3,190 1,01 4,62 NOVABASE 1,87 S&P 500 274034  1,13% 9,32% 294091  2.346,58
EDP R 7,855 0.26 1,03 NAVIGATOR 1,72 IBEX 35 9.001,50  0,73% 541%  10.291,40  8.286,20
GALP 13,800 1,58 0,04 NIKKEI 225  20.864,21  2,61%  4,24%  24.44807 18.948,58
IBERSOL 7,980 -3,62 1,01 J MARTINS 0,19
J MARTINS 12,925  -0,19 25,00 cTT -0,26 . 5
MOTAENGIL 1892 339  17.52 SONAE CAP. 067 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,254 1,72 18,17 IBERSOL -3,62

NOS 5500 0,00 3.87 oo \/‘\ /

NOVABASE 2,180 1,87 7.92 PSI120 104% ~
PHAROL 0,181 0,00 11.15 103%

REN 2,620 0,00 7,64 5200 1029%
SEMAPA 15,320 2,54 16,95 5150 101%
SONAE CAP. 0,895 -0,67 5,42 5100 100%
SONAE SGPS 0,911 011 12,41 5050 99% 4
- - _ _ 5000 14/01 16/01 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
- - - - 4950 1:‘1/01 21/01 28/01 04/02 11/02 PSI20 ——— CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ——— NIKKEI

Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
recolhida de fontes consideradas fidveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados (Assessoria
e Gestéo de Risco a Empresas) do CaixaBl.
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