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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors F/J’_’./-
M 3,8350 -4 -3 M 5,4325 0 -2 5,1938 1,6997 '
3M 3,8910 -1 -4 3M 5,5630 -1 2 5,2046 1,7081 500
6M 3,8980 1 1 6M 5,6006 2 -1 5,1572 1,6475 425
12M 3,6580 2 6 12M 6,0414 8 31 4,9377 1,6250 a0 P t——a
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,6445 3 9 2,5960 2,5010 2,6270 Zona Euro 4,50 CURVA FORWARD
2y 3,1263 4 15 2,5310 2,5367 2,6580 EUA 5,50 425
3y 2,9113 4 17 2,5190 2,5294 2,6940 Reino Unido 5,25
4y 2,8120 4 17 2,5330 2,5950 2,7250 Japao 0,10 875
5Y 2,7667 4 16 2,5507 2,6270 2,7508 Canada 5,00 325
7Y 2,7380 3 14 2,5975 2,6710 2,8040 Suica -0,75
10Y 2,7599 2 12 2,6740 2,7600 2,8270 China 5,75 275
15Y 2,8029 1 11 2,7298 2,7400 2,7225 Brasil 11,25 225
20Y 2,7350 1 9 2,6500 2,6220 2,5775 Australia 4,35
30Y 2,5220 0 8 2,4470 2,4060 2,3570 india 4,50 ——EURIBORAM —— EURIBOR &M  —— EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 500 INTEREST RATE SWAPS
1y 4,9110 3 8 3,7570 3,5895 3,6620 a7
2y 4,3528 4 15 3,6420 3,5880 3,6820 450
3y 4,0940 4 18 3,6255 3,6120 3,7000 100
ay 3,9650 4 20 3,6160 3,6330 3,7190 375
5Y 3,8945 4 20 3,6250 3,6530 3,7380 hped
7Y 3,8389 3 20 3,6495 3,6915 3,7770 300
10y 3,8241 3 18 3,6960 3,7460 3,8150 fye
15Y 3,8460 2 17 3,7500 3,7680 3,7860 ’ 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,8212 2 16 3,7310 3,7070 3,6770 —=—ER  —=—UsD
30Y 3,6482 2 15 3,5560 3,5010 3,4430
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 82,06 0,43 4,80 oT2Y 2,601 0,06 -12,10 005
JETFUEL 923,00 7,75 87,00 oT 5Y 2,658 0,05 14,70 57 o
DIESEL 904,00 2250 140,25  OT 10Y 3,203 0,04 3540 500 020
COBRE 8226,00 -11850 -254,50 BUND 10Y 2,247 3,20 17,60 025
ZINCO 231811 -80,39 -187,89 SCHATZ2Y 3,098 6,27 2400 Bl T NN N |
OURO 2021,69 -1283 -851 T-NOTE10Y 4,666 2,22 1550 a0 ! 040
TRIGO 600,50 12’00 _9’50 T-NOTE 2Y 4,788 3,88 21‘00 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
LICENCAC02 58,85 41,93 -13,09  GILT 10Y 4,300 3,90 33,10 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 11,0772 0,13%  -154% 1,0812 1,0853 1,0944 i
EUR/GBP 0,8544 -0,07%  058% 0,8571 0,8603 0,8678
EUR/JPY 161 -0,28%  -2,09% 160,98 160,97 160,94
EUR/CHF 09434  -0,19%  -1,24% 0,9379 0,9327 0,9241 i
EUR/BRL 53574  051%  0,09% 5,4294 5,5047 5,6557
EUR/PLN 43288  -0,08%  0,46% 4,3498 4,3747 4,4386
EURGBP EURIPY w0
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162 109
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153
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0772  0,8544 161,00 0,9434 11,2876  7,4557 1,4532 1,65489 53574 11,3922
UsD 0,9271 - 0,7915 149,31 0,8750 10,4607  6,9121 1,3461 15337  4,9668 10,5607
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,402 -0,59 -4,30 Titulo Variacéo % PSI 612640 0022% -4,22% 666515 5 591,09
BCP 0,254 -0,31 -7,33 GALP 1,30 CAC40 764752 -024% 138% 770295 6773,82
CORT. AMORIM 9,150 0,11 0,11 NAVIGATOR 1,30 ESTX50PR 471587 0,11% 4,30% 472377 398094
cTT 3,675 -0,68 5,30 MOTA ENGIL 0,79 XTRADAX 1692650 -0,22% 1,04% 17 049,52 14 458,39
EDP 3,774 089  -17.15 J MARTINS 0,55 S&P 500 5011,38  0027% 506% 501590 3 808,86
EDP R 14,095 032  -2391 REN 0,46 IBEX 35 9896,60 -0,09% -2,03% 10301,30 8 501,20
GALP 14380 1,30 7,80 ALTRI -0,59 NIKKEI 225 ~ 36897,42 0,09% 10,26% 37 287,26 26 632,92
GREENVOLT 8,090 0,00 -1,10 ctT -0,68
J MARTINS 21,880 0,55 -5,03 SONAE SGPS -0,85 i 5
MOTA ENGIL 5,130 0,79 29,55 EDP -0,89 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,738 1,30 5,36 SEMAPA -1,72 106%
NOS 3,144 0,26 -1,75 104%
REN 2,190 0,46 -5,81 psI 102%
SEMAPA 13,700  -1,72 2,24 100%
SONAE SGPS 0,875 -0,85 -3,32 6600 98%
IBERSOL 6,660 0,00 -0,30 6500 9%
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A informacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao
foi recolhida de fontes consideradas fiaveis, ndo se responsabilizando, no entanto, o CaixaBl por quaisquer incorre¢ées que as mesmas possam conter. Para mais informagées, contactar a Sala de Mercados
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