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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 LIBOR CHF LIBOR

M -0,4780 2 0 M 0,7500 14 -90 0,2561 -0,9102 v
3M -0,4080 0 -1 3M 1,0519 16 64 0,5126 -0,8122 050
6M -0,3600 1 0 6M 0,9130 7 81 0,6066 -0,7862 0,00 I
12M -0,2530 1 4 12M 0,8618 4 93 0,7235 -0,6754 o0l "
M 3m 6M 12m
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,3610 3 2 -0,3038 -0,0292 0,2238 Zona Euro 0,00 CURVA FORWARD
2y -0,3307 5 5 -0,2449 0,0664 0,2705 EUA 0,25 000
3y -0,2820 7 9 -0,1725 0,1314 0,2870 Reino Unido 0,25 NN
4y -0,2104 9 13 -0,0883 0,1701 0,3065 Japao 0,10 N
5Y -0,1302 12 17 -0,0260 0,2016 0,3162 Canada 0,75 025
7v -0,0149 14 21 0,0745 0,2551 0,3217 Suica 0,75 /V/
10Y 0,0994 15 17 0,1697 0,3121 0,3908 China 5,75
15Y 0,2190 17 5 0,2563 0,3249 0,3432 Brasil 4,25 050
20Y 0,2259 18 8 0,2362 0,2525 0,2307 Austrélia 0,50
30Y 0,0810 18 25 0,0748 0,0709 0,0469 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 12 INTEREST RATE SWAPS
1Y 0,6308 5 -93 0,5140 0,8740 1,1705 o0
2y 0,5588 6 -87 0,5794 0,9605 1,2110 075 Wﬁ
3y 0,6042 7 -78 0,6782 1,0315 1,2390 050
4y 0,6787 8 69 0,7725 1,0845 1,2550 0as
5Y 0,7521 10 -62 0,8500 1,1280 1,2748 o e
v 0,8870 12 53 0,9670 1,1730 1,2178 0‘2# w o v i 1ov 157 20v oy
10Y 1,0087 15 -48 1,0470 1,1500 1,1750 s
15Y 1,0457 16 55 1,0590 1,1270 1,1440 '
20v 1,0590 17 59 1,0608 1,1130 1,1205 ——ER  —=—UsD
30Y 1,0465 18 62 1,0284 1,0568 1,0491
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 25,55 3,18 -31,96 oT 2y 0,267 0,13 70,00 (.0 040
JETFUEL 281,27  -14,00 -25584 oT 5Y 0,916 0,15 103,60
DIESEL 30651  -672 -210,74  OT10Y 1,445 0,18 11540  °% 030
COBRE 5.145,00 -146,50 -668,00 BUND 10Y 0,642 21,64 2000 0 020
ZINCO 1.859,25 -74,25 -308,75 SCHATZ2Y  -0,128 9,35 9,80 o0 010
OURO 1.486,63 -48,26  -114,96 T-NOTE 10Y 2,094 7,54 40,00 o000 | 000
TRIGO 509,75 10’50 _55’25 T-NOTE 2Y 0'960 _5’58 _87'20 18/02 20/02 22/02 24/02 26/02 28/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03
LICENGA C02 15,25 -3,06 9,89 GILT 10Y 0,753 26,02 13,00 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0934  -0,44%  1,09% 1,0989 1,1018 1,1077 115
EUR/GBP 0,9219  -1,48%  -9,98% 0,9247 0,9270 0,9315
EUR/IPY 117,78 -0,24%  0,78% 117,78 117,78 117,78 114
EUR/CHF 1,0535  0,38%  0,75% 1,0525 1,0515 1,0491
EUR/BRL 55588  -0,90% -1527% 15,5983 5,6280 5,7208 113
EUR/PLN 45371  -1,48%  -5,90% 4,5577 4,5688 4,5888
112
EURGBP EURJPY
1,11
125
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,09034  0,9219 117,78 1,0535 11,1505 7,4739 1,5754 1,8608 55588 12,2063
uUsD 0,9196 - 0,848 108,06 0,9694 10,1806 6,8725 1,4506 1,7055 50811 10,8588
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 2,912 9,11 -48,73 Titulo Variagéo % PSI 20 3.673,88  -4,20% -29,54% 545421  3.547,01
BCP 0,101 3,81 -50,20 CORT. AMORII 2,37 CAC40 376823  -560% -36,97% 6.111,41  3.632,06
CORT. AMORIM 7,780 2,37 31,15 NOS 0,49 ESTX50 PR 2.394,40  -538% -36,07% 3.867,28  2.302,84
cTT 1,998 -3,01 37,37 XTRADAX  8.494,89  -4,97% -3588% 1379524  8.255,65
EDP 3,364 7,07 12,94 S&P 500 237681  -6,03% -2644% 3.393,52  2.367,04
EDP R 9,390 -7,58 -10,57 IBEX 35 6.279,10  -3,38% -34,24% 10.100,20  5.814,50
GALP 8,670 -1,79 -41,81 EDP 7,07 NIKKEI 225  16.726,55 -1,68% -29,29% 24.115,95 16.378,94
IBERSOL 4,240 9,01 -47,00 EDPR 7,58
J MARTINS 15,055  -2,68 2,66 SEMAPA -8,70 -
MOTA ENGIL 1,142 -1,30 -38,93 IBERSOL 9,01 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 1,963 -4,62 -43,08 ALTRI 9,11 o
NOS 2,848 0,49 -40,67 o
PHAROL 0,065 -4,30 -35,24 PSI120 o
RAMADA 2,980 -0,67 -48,97 a5
REN 1,956 -3,65 -28,09 5150 %
SEMAPA 7,350 -8,70 -46,43 4850 %
SONAE CAP. 0,426 5,13 -43,49 4550 67%
SONAE SGPS 0,513 6,64  -4363 4250 61%
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