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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) GBPLIBOR CHF LIBOR PO B . S—
M -0,5130 2 -4 M 0,7249 -14 94 0,4964 -0,9160
3M -0,4820 -1 9 3M 0,7681 -13 -96 0,4719 -0,8468 000
6M -0,4380 2 9 6M 0,7354 -14 -101 0,4853 -0,8124 o,soJ = ——s—"%
12M -0,3580 -1 -9 12M 0,7435 -10 -109 0,5709 -0,7070 1000 M M o M
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4781 -1 -11 -0,5078 -0,3784 -0,2540 Zona Euro 0,00 CURVA FORWARD
2y -0,4820 1 -13 -0,4911 -0,3374 -0,2295 EUA 1,25 025
3y -0,4710 0 -14 -0,4538 -0,3094 -0,1940 Reino Unido 0,75 NN
4y -0,4480 0 -15 -0,4139 -0,2832 -0,1580 Japao 0,10 N
5Y -0,4190 0 -16 -0,3817 -0,2501 -0,1170 Canada 1,25 050 v
v -0,3430 1 -18 -0,3184 -0,1846 -0,0727 Suica 0,75
10Y -0,2060 1 21 -0,2230 -0,1067 -0,0164 China 5,75
15Y 0,0030 2 24 -0,1183 -0,0551 -0,0176 Brasil 4,25 075
20Y 0,1160 2 26 -0,1042 -0,0773 -0,0706 Austrélia 0,50
30Y 0,1310 3 28 -0,1946 -0,1929 -0,2014 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y s INTEREST RATE SWAPS
1Y 1,2810 22 -36 0,4920 0,7100 0,7530 150
2y 09820  -14 -54 0,5596 0,7340 0,7473 125 -\_/_____/'\./k—J\‘
3y 1,0790 22 57 0,6117 0,7440 0,7598 100
ay 1,0800  -31 -35 0,6476 0,7265 0,7019 e
5Y 1,0930 -19 -34 0,6580 0,7440 0,7784 025
v 1,4310 7 31 0,6790 0,7492 0,7753 000 "
0¥ 12200  -16 -62 0,7210 0,7620 0,7675 gvgﬁ A P — — oo
15Y 1,6050 9 35 0,7379 0,7791 0,7707 '
20v 1,6590 -13 -35 0,7404 0,7572 0,7522 —e—ER  —eUSD
30Y 1,3910 -14 65 0,7114 0,7099 0,6938
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 040
BRENT 37,33 2,97 -16,24 oT 2y 0,239 0,08 14,40 o 035
JETFUEL 428,17 0,00 -90,42 oT 5Y 0,114 0,08 20,90 ' gvgg
DIESEL 37541 12,94  -12246  OT10Y 0,490 0,11 17,20  °% 020
COBRE 5.524,00 -72,00 -128,00 BUND 10Y -1,241 4,09 41,70 040 015
ZINCO 1.962,75 -425  -18225 SCHATZ2Y  -0,333 3,86 32,20 02 o
OURO 1.653,13 -1966 76,64 T-NOTE10Y 1,797 10,27 -68,80 0 |
TRIGO 518,25 _0’50 _33’25 T-NOTE 2Y 0,969 12,82 -83,50 10/02 12/02 14/02 16/02 18/02 20/02 22/02 24/02 26/02 28/02 01/03 03/03 05/03 07/03 09/03
LICENGA C02 24,09 0,81 0,93 GILT 10Y 0,185 7,21 -36,40 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,139 -0,58%  4,01% 1,1431 1,1465 1,1534 115
EUR/GBP 0,87385  0,00%  -3,16% 0,8764 0,8787 0,8837
EUR/IPY 11865  -1,29%  1,29% 118,65 118,65 118,65 114
EUR/CHF 1,0586  0,20%  0,75% 1,0577 1,0566 1,0547
EUR/BRL 52658  2,63% -10,36%  5,3120 5,3536 5,4664 113
EUR/PLN 43168  0,25%  -1,05% 4,3384 4,3579 4,3951
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1390  0,8739 118,65 1,0586 10,7709 7,4731 1,5575 1,74617 572658 10,8562
uUsD 0,8797 - 0,769 103,955 0,9323 9,4704 6,5740 1,3745 15330  4,6713  9,5625
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 4,150 0,88 26,94 Titulo Variagdo % PSI 20 423723  -0,69% -18,74% 545421  4.232,89
BCP 0,125 4,08 -38,36 MOTA ENGIL 6,18 CAC40 4636,61 -1,51% -22,44% 6.111,41  4.61516
CORT. AMORIM 9,200 0,99 -18,58 RAMADA 4,69 ESTX50 PR 2.910,02  -1,66% -22,30% 3.867,28  2.896,74
cTT 2,096 2,64 34,29 PHAROL 4,12 XTRADAX  10.47549 -1,41% -20,93% 13.79524  10.423,90
EDP 3,976 -1,97 2,90 BCP 4,08 S&P 500 276827  0,82% -14,29% 3.39352 = 2.722,27
EDP R 11,480  -271 9,33 SONAE CAP. 3,81 IBEX 35 7.461,50  -3,21% -21,86% 10.100,20  7.440,60
GALP 9,510 0,77 36,17 EDP -1,97 NIKKEI 225  19.867,12  0,85% -16,02% 24.11595 18.891,77
IBERSOL 6,960 -4,66 -13,00 REN 2,02
J MARTINS 14,775  -254 0,75 J MARTINS 2,54 -
MOTAENGIL 1,083 618  -42,00 EDPR 271 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,420 0,41 29,83 IBERSOL -4,66 100%
NOS 3,140 0,13 34,58 o6
PHAROL 0,071 412 28,92 PSI120 ot
RAMADA 4,460 4,69 23,63 . oo
REN 2,430 2,02 -10,66 oo
SEMAPA 10,440 0,77 -23,91 5025 84%
SONAE CAP. 0,600 3,81 20,32 4825 80%
SONAE SGPS 0,639 2,00 29,78 4625 76%
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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
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