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EURIBOR vs. USD LIBOR

0,50
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR } - & a—=
M -0,5530 0 0 1M 0,1145 0 -1 0,0430 -0,7960 0,00
3M -0,5380 0 1 3M 0,1898 0 -3 0,0620 -0,7440 050
6M -0,5180 0 0 6M 0,1994 0 -4 0,0805 -0,6998 i L A
12M -0,4970 0 0 12M 0,2780 -1 -3 0,1359 -0,5900 1,00
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR —=— USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y -0,5021 1 3 -0,4349 -0,1592 0,1575 Zona Euro 0,00 CURVA FORWARD
2y -0,4703 3 6 -0,3769 -0,0758 0,2265 EUA 0,25 025
3y -0,4187 4 9 -0,3015 -0,0465 0,2972 Reino Unido 0,10 b e PSS P
4y -0,3516 5 13 -0,2245 0,0750 0,3615 Japdo 0,10
5Y -0,2797 5 17 -0,1480 0,1450 0,4211 Canada 0,25 050
7v -0,1343 6 23 -0,0025 0,2750 0,5143 Suica 0,75
10Y 0,0695 7 30 0,1900 0,4275 0,6135 China 5,75
15Y 0,3143 6 35 0,3975 0,5494 0,6580 Brasil 2,00 075
20Y 0,4206 5 36 0,4745 0,5705 0,6285 Austrélia 0,10
30Y 0,4278 4 37 0,4545 0,5035 0,5293 india 3,00 EURIBOR 3M EURIBOR 61 EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1Y 0,1892 1 0 0,2852 1,2300 1,9675
2y 0,2359 3 4 0,5027 1,4510 2,0861 L7
3y 0,3973 6 14 0,6580 1,6065 2,1340 125
ay 0,6104 8 24 0,8770 1,7375 2,2070 078
5Y 0,8137 9 31 1,1585 1,8480 2,2842 025 e
7Y 1,1645 8 39 1,4525 2,0120 2,3230 038 j ~ p- PPV S S———
10Y 1,5188 8 44 1,7499 2,1708 2,3570 o
15Y 1,8127 6 46 1,9460 2,2200 2,3540 '
20Y 1,9311 6 45 2,0225 2,2383 2,3240 —e—usp
30Y 2,0017 5 44 2,0590 2,1970 2,2539
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060
BRENT 67,13 0,09 11,45 oT 2Y -0,520 0,05 14,90 ,’—//—’//\,_/ 050
JETFUEL 559,24 10,74 97,24 oT5Y -0,128 0,07 31,60 040
DIESEL 547,01 976 97,26 oT 10Y 0,368 0,09 3440 M® /—/’/\///—f_—/ 020
COBRE 9.497,50 102,00 1.311,00 BUND10Y  -0,924 7,76 31,10 o7 020
ZINCO 283550 -6,75 126,00 SCHATZ2Y  -0,064 3,66 7,60 050 ,__,_/———Jﬁ 010
OURO 1.776,74 21,69  -8159 T-NOTE 10Y 2,165 7,88 28,30 25 1 ' 000
TRIGO 676,25 _9’25 27,25 T-NOTE 2Y 0'743 2’77 3'00 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02 22/02 24/02
LICENGA C02 38,43 0,72 5,27 GILT 10Y 1,047 4,21 50,90 o ——cEP RS
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,2225  0,65%  0,60% 1,2249 1,2273 1,2323 ™
EUR/GBP 0,86408 -0,44%  2,77% 0,8655 0,8670 0,8700
EUR/JPY 129,73  -0,80%  -2,83% 129,73 129,73 129,73
EUR/CHF 1,1048  -0,25%  -2,38% 1,1042 1,1036 1,1024 12
EUR/BRL 67181  -1,92%  -1,19% 6,7549 6,8108 6,9700
EUR/PLN 45158  -0,18%  0,57% 4,5215 4,5284 4,5473
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,2225  0,8641 129,73 1,1048 10,0897  7,4363 1,5313 1,53769  6,7181 10,2859
usD 0,8180 - 0,7073 106,225 0,9034 8,2401 6,0829 1,2515 1,2565 55043 8,3925
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,120 -0,97 18,60 Titulo Variagao % PSI 20 479718  132% -2,07%  5.317,89  3.500,02
BCP 0,121 0,83 -1,95 IBERSOL 6,02 CAC40 5.794,55  -0,06% 4,38% 583436  3.632,06
CORT. AMORIM 11,120 0,00 4,14 SONAE SGPS 3,57 ESTX50 PR 3.691,89  -0,38% 3,92%  3.742,53  2.302,84
cTT 2,515 -0,20 7,02 NOS 3,01 XTRADAX  13.900,53 -0,54% 1,32%  14.169,49  8.255,65
EDP 4,833 2,44 6,26 EDP 2,44 S&P 500 3.888,51 -0,94% 353%  3.950,43  2.191,86
EDP R 18,580 0,76 -18,51 GALP 2,41 IBEX 35 832920  0,72% 3,16%  9.518,90  5.814,50
GALP 9,682 2,41 10,60 NIKKEI 225  30.168,27 1,67% 993%  30.714,52 16.358,19
IBERSOL 5,640 6,02 4,44
J MARTINS 13,020 0.70 5,79 ctT -0,20 X
MOTA ENGIL 1,482 2,35 8,36 SEMAPA 0,83 EVOLUGAOC MENSAL (BASE 100%)
NAVIGATOR 2,850 0.64 14,09 ALTRI 0,97 106%
NOVABASE 3,970 1,53 23,68 Loms
NOS 2,804 3,01 -1,89 PSI20
PHAROL 0,125 0,16 0,32 1000 102%
REN 2,275 0.66 -3,.38 100%
SEMAPA 11,920 0,83 32,44 4850
SONAE SGPS 0,696 3,57 5.14 4800 96%
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