c . Newsletter Diaria
YD) CaixaBl
AGRE - ASSESSORIA E GESTAO DE RISCO A EMPRESAS
derivados.caixabi@caixabi.pt - 21 313 73 26

RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 250 W "
1M -0,3680 0 0 M 2,4915 0 -1 0,7273 -0,7838 150
3M -0,3080 0 0 3M 2,5966 0 -10 0,8460 -0,7072
6M -0,2320 0 0 6M 2,6790 0 -6 0,9774 -0,6496 050
12M -0,1080 0 0 12M 2,8636 -1 -7 1,1155 -0,5096 050 MM @ 1o
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2257 0 -1 -0,1233 0,3069 0,6752 Zona Euro 0,00 CURVA FORWARD
2y -0,1840 -2 -3 -0,0318 0,3384 0,7792 EUA 2,50 025
3y -0,1100 -3 -3 0,0647 0,4660 0,8858 Reino Unido 0,75 w
ay -0,0220 -4 -4 0,1642 0,5590 0,9830 Japéo 0,10 0.00
5Y 0,0710 5 5 0,2655 0,6660 1,0660 Canada 1,75 S o S
7v 0,2670 -7 -7 0,4701 0,8609 1,2240 Suica -0,75 025
10Y 0,5620 -9 -9 0,7465 1,0808 1,3660 China 5,75
15Y 0,9220 -9 -9 1,0432 1,2740 1,4630 Brasil 6,50 050
20Y 1,0950 -9 -8 1,1816 1,3421 1,4620 Austrélia 1,50
30Y 1,1750 -9 -6 1,2298 1,3290 1,3970 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
UsD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,6600 -1 -3 2,5329 2,4400 2,6245 R e ——
2y 2,5890 -1 -2 2,4766 2,4600 2,6800 225
3y 2,5310 -1 2 2,4430 2,5160 2,7270 175
Y 2,5070 -1 -2 2,4425 2,5670 2,7720 125
5Y 2,5100 -1 2 2,4745 2,6190 2,8295 075
7v 2,5610 -1 -1 2,5535 2,6875 2,8580 025
10Y 2,6600 -1 1 2,6988 2,7820 2,9010 o " - ~ S
15Y 2,7760 -1 2 2,7665 2,8410 2,9532
20Y 2,8210 -1 4 2,8010 2,8520 2,9414 —=—ER —eUsD
30Y 2,8350 0 5 2,8190 2,8500 2,8650
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 086
BRENT 66,46 0,72 4,94 oT 2y -0,267 0,00 670 o oz
JETFUEL 648,15 8,46 35,97 OT5Y 0,211 -0,01 2460 080
DIESEL 614,55 4,61 33,87 OT 10Y 1,317 -0,03 3420 oz
COBRE 6.39550 -28,50 185,00 BUND 10Y -0,326 -0,15 -430 0% 074
ZINCO 272250 -20,00 11,50 SCHATZ2Y 0,073 -0,46 060 o2y oz
OURO 129097 -743  -17,21 T-NOTE10Y 3,326 1,80 0,10 000+ 068
TRIGO 433,25 -6,25 -87,25 T-NOTE 2Y 2,817 1,56 3,90 08/02 15102 22002 0v/o3 08/03
LICENCA C02 22,28 0,74 0,12  GILT10Y 1,116 -0,83 -0,20 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1244  0,20%  -0,57% 1,1331 1,1418 1,1596 116
EUR/GBP 0,8624  -0,39%  1,59% 0,8651 0,8679 0,8740
EUR/IPY 12491  -0,15%  -0,22% 124,91 124,91 124,91
EUR/CHF 1,1367  -0,39%  -0,40% 1,1357 1,1346 1,1325
EUR/BRL 43255  0,40%  -2,08% 4,3890 4,4561 4,5882 115
EUR/PLN 43011  0,02%  0,56% 4,3224 4,3435 4,3878
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1244 0,8624 124,91 1,1367 10,5589  7,4597 1,5074 159194  4,3255 9,7475
uUsD 0,8896 - 0,7646 111,205 1,0095 9,4102 6,6372 1,3407 1,4169  3,8440 8,6893
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 7,300 0,97 25,86 Titulo Variac&o % PSI 20 518361 005% 956% 580145 455184
BCP 0,227 -0,04 -0,92 EDP R 1,23 CAC40 526596 0,66% 11,31% 5.657,44  4.55599
CORT.AMORIM 10,840 1,12 20,44 EDP 1,21 ESTX50 PR  3.304,44 063% 10,10% 3.596,20  2.908,70
cTT 2,776 0,36 5,77 CORT. AMORI 1,12 XTRADAX  11.543,48 0,75% 9,32% 13.204,31 10.279,20
EDP 3,269 1,21 7,22 SEMAPA 1,07 S&P 500 277906  1,29% 10,84% 294091  2.346,58
EDP R 8,625 1,23 10,93 ALTRI 0,97 IBEX 35 9.171,90 0,47% 7,40% = 10.291,40  8.286,20
GALP 14,200  -1,42 2,94 IBERSOL -0,50 NIKKEI 225 2112509 0,47% 555% 24.448,07 18.948,58
IBERSOL 8,020 -0,50 1,52 PHAROL -0,54
J MARTINS 12,860 -0,89 24,37 J MARTINS -0,89 i 5
MOTA ENGIL 2,130 0,71 32,30 GALP -1,42 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,328 0,70 20,22 SONAE SGPS v  -1,67 1070
NOS 5,385 0,37 1,70
NOVABASE 2,510 0,40 24,26 PSI20 105%
PHAROL 0,185 -0,54 13,36 5300
103%
REN 2,656 -0,08 9,12 <050
SEMAPA 15,060 1,07 14,96 o200 1019
SONAE CAP. 0,886 0,11 4,36 aiso
SONAE SGPS 0,941 -1,67 16,17 999% +
5100 08/02 15/02 22/02 01/03 08/03
° B ° ° 5050 +
- - - - 08/02 15/02 22102 01/03 08/03 PSI20  ——— CAC40 Eurostoxx50 ~ ——— DAX S&P500  ———IBEX  —— NIKKEI
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