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RENDA FIXA
INTERBANK OFFERED RATES 050 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR - & .=
M -0,5530 -1 1 1M 0,1185 0 0 0,0465 -0,7988 0,00
3M -0,5330 0 1 3M 0,1884 0 -3 0,0660 -0,7456 P S —
6M -0,5080 1 2 6M 0,2030 0 -3 0,0828 -0,6932 ' 12m
12m -0,4780 1 3 12M 0,2838 0 -3 0,1460 -0,5768 100
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,5030 -1 3 -0,4682 -0,2483 0,0380 Zona Euro 0,00 CURVA FORWARD
2y -0,4863 2 5 -0,4265 -0,1822 0,1020 EUA 0,25 025
3y -0,4521 -3 6 -0,3681 -0,1080 0,1680 Reino Unido 0,10 NN
Y -0,4020 -4 8 -0,3042 -0,0390 0,2320 Japdo 0,10 N Y
5Y -0,3442 5 9 -0,2351 0,0288 0,2987 Canada 0,25 050 /\%
7v -0,2145 5 13 -0,1009 0,1560 0,3910 Suica 0,75
10Y -0,0245 -6 16 0,0851 0,3100 0,4946 China 5,75
15Y 0,2160 5 20 0,2916 0,4358 0,5432 Brasil 2,00 075
20Y 0,3195 5 20 0,3651 0,4516 0,5101 Australia 0,10
30Y 0,3200 -4 20 0,3400 0,3810 0,4046 india 3,00 ———EURIBOR3M  —— EURIBOR 6 —— EURIBOR 12V
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 0,1873 0 1 0,2792 1,2710 1,9875 175
2y 0,2308 0 4 0,5010 1,4860 2,0620 125
3y 0,3950 -1 14 0,7470 1,6490 2,1440
4y 0,6220 -1 24 0,9665 1,7770 2,1990 078
5Y 0,8320 1 31 1,1570 1,8730 2,2617 025 - a———n
7v 1,1825 2 38 1,4640 2,0080 2,2920 PP — - - PV —
10Y 1,5160 5 a1 1,7240 2,1464 2,3210 o j
15Y 1,7950 6 41 1,8900 2,1930 2,3100 :
20v 1,9027 7 39 1,9120 2,2108 2,2710 —e—ER  —e—UsD
30Y 1,9609 8 37 1,9775 2,0950 2,1260
COMMODITIES  LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 060

BRENT 64,62 0,20 8,52 oT 2Y -0,565 -0,04 5650 . 080
JETFUEL 54250  -12,75 78725 oT 5Y -0,231 -0,08 2320 040
DIESEL 52050  -12,75 7550 oT 10Y 0,222 -0,10 2220

0,30

COBRE 9.000,00 -33550 106850 BUND10Y  -1036 773 -10360 07 020
ZINCO 277950 -100,00 130,75 SCHATZ2Y  -0.105 274 2050 |[os0d o 010

OURO 173606 202  -12883 T-NOTE10Y 2,273 -4,30 22730 oz b 000
TRIGO 654,25  -6,00 250  TNOTE2Y 0,746 1,30 74,60 2001 osi02 12002 19102 26102
LICENGACO2 37,29 0,01 444 GILT 10Y 1,005 -6,04 -4,70 CUsp B EUR®HS)
CAMBIAL

CAMBIAL FIXING  Var.1D Var.IM | FW3M FW 6M FW 12M EURUSD

EUR/USD 1,2083 -056% -0,26%  1,2078 1,2102 1,2153 1o

EUR/GBP 086558  0,57%  1,90% 0,8670 0,8686 0,8716 '

EUR/IPY 128,63  0,16%  -145% 128,63 128,63 128,63

EURICHF 1,1015 -0,39% -1,77%  1,1009 1,1004 1,093 123

EUR/BRL 67105 073% -215%  6,7526 6,8120 6,9782

EUR/PLN 45362 -032% -059% 45423 4,5496 4,5601
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,2053  0,8656 128,63 1,1015 10,1701 7,4359 1,5252 155009  6,7105 10,3133
usD 0,8298 - 0,7175 106,65 0,9138 8,4289 6,1706 1,2654 1,2848 55693 8,5524
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,155 1,82 19,28 Titulo Variagdo % PSI 20 479397  1,95% -2,13%  5317,89  3.500,02
BCP 0,120 2,47 2,52 cTT 4,40 CAC40 579279  157% 4,35% 583436  3.632,06
CORT. AMORIM 11,140 1,64 3,97 IBERSOL 3,83 ESTX50PR  3.706,62  1,93% 4,33% 374253  2.302,84
cTT 2,610 4,40 11,06 GALP 3,45 XTRADAX  14.012,82  1,64% 2,14%  14.169,49  8.255,65
EDP 4,820 1,56 6,52 EDPR 3,09 S&P 500 3.896,12  2,23% 3,73%  3.950,43  2.191,86
EDP R 18,660 3,09 -18,16 BCP 2,47 IBEX 35 8.38580  1,96% 3,87%  9.014,30  5.814,50
GALP 9,604 3,45 9,71 NIKKEI 225  29.663,50 2,41%  8,09% = 30.714,52 16.358,19
IBERSOL 5,960 3,83 10,37
J MARTINS 13,070 1,71 5,43 X
MOTAENGIL 1494 2,05 9.53 NOS 0,87 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,858 1,64 14,41 NOVABASE -1,07 110%
NOVABASE 3,700 -1,07 15,26 108%
NOS 2,750 -0,87 3,78 PSI20 106%
PHAROL 0,124 0,98 -0,96 L%
REN 2,290 0.88 3,17 4850 ~
SEMAPA 11,980 0,67 33,11 102%
SONAE SGPS 0,690 1,40 423 4800 100%
- - - - 4750 98%
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° ° B B 4700 +
- - - - 29/01 05/02 12/02 19/02 26/02 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ———IBEX  — NIKKEI
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