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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 5,50 ./././'
M 2,5650 0 18 M 4,7190 1 14 4,0605 1,0150

3M 2,9440 34 3M 5,0257

2 2 18 4,2008 1,3950
6M 3,4510 3 40 6M 5,3461 2 21 4,4095 1,5400 350 -/_/-/.
12M 3,9440 4 49 12M 5,7167 3 28 4,6418 2,0300 250 4
INTEREST RATE SWAPS TAXA DE REFERENCIA 1M —s—EURBOR —s—USDLEBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
3 53

1y 3,9446 3,9060 2,9885 2,8960 Zona Euro 3,00 CURVA FORWARD
2y 3,9249 3 62 35775 2,9480 2,8900 EUA 4,75 450
3y 3,7007 1 58 3,3840 2,9360 2,9020 Reino Unido 4,00 425
4y 3,5307 0 52 3,2720 2,9230 2,9185 Japao 0,10 4,00
5Y 3,4152 0 47 3,2020 2,9235 2,9400 Canada 4,50 375
7Y 3,2761 2 39 3,1230 2,9420 2,9730 Suica 0,75 by
10Y 3,1940 -3 31 3,0940 2,9720 2,9630 China 5,75 300
15Y 3,1370 -3 27 3,0390 2,8720 2,7690 Brasil 13,75 275
20Y 2,9657 5 25 2,8590 2,6780 2,5600 Austrélia 3,60
30Y 2,6197 -4 24 2,5250 2,3690 2,2650 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 600 INTEREST RATE SWAPS
1Y 5,7528 3 50 4,9289 3,5881 3,3225 550
2y 5,3530 2 64 4,4301 3,5018 3,4187 00
3y 4,8983 1 64 4,1579 3,4443 3,4146 250
ay 4,5879 0 59 3,9270 3,4280 3,4226 200
5Y 4,3726 0 52 3,8817 3,4245 3,4337 250
7v 4,1243 -1 44 3,7594 3,4330 3,4576 2%
10Y 3,9449 -3 35 3,6990 3,4902 3,4790 250 ]
15Y 3,8311 -3 27 3,6157 3,4435 3,4200 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7251 -3 21 3,5342 3,3472 3,2694 ——ER —e—usD
30Y 3,4387 -3 14 3,2764 3,0825 2,9898
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 82,64 -0,65 -2,06 oT2Y 3,270 -0,02 62,60 550 010
JETFUEL 869,43  -29,25  -41,99 oT 5Y 3,268 -0,04 52,30 Py
DIESEL 838,61 -2828  -19,22 oT 10Y 3,508 -0,06 37,20 480 040
COBRE 873250 -157,00 -161,50 BUND 10Y 2,393 -4,99 3880 L \'V/\_\_,\ 2%
ZINCO 296475 -79,50 -17825 SCHATZ2Y 3,670 2,30 70,00 s
OURO 181880 534  -56,69 T-NOTE10Y 4,600 2,03 34,20 250+ ' 080
TRIGO 690,25 _7’75 -84,75 T-NOTE 2Y 5'252 1,65 70,80 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03 03/03 05/03 07/03
LICENGA C02 97,80 2,11 7,52 GILT 10Y 3,906 -8,40 42,90 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,0545 -1,13% -1,77% 1,0605 1,0657 1,0755 110
EUR/GBP 0,89074 -0,12%  -0,31% 0,8938 0,8959 0,9000
EUR/IIPY 1447  035%  -2,69% 144,69 144,67 144,64
EUR/CHF 0,9913  025%  -0,47% 0,9869 0,9823 0,9738 100
EUR/BRL 54096  123%  2,98% 5,5289 5,6410 5,8320
EUR/PLN 46798  022%  1,28% 4,7317 4,7744 4,8562
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0545  0,8907 144,70 0,9913 11,2850  7,4414 1,4538 159794 54096 11,2323
usD 0,9476 - 0,8448 136,9 0,9404 10,6778  7,0514 1,3791 15134 51198 10,6250
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,764 2,23 -4,82 Titulo Variacio % PSI 6.056,29 0,43% 577%  6.370,78  5.128,86
BCP 0,230 0,88 56,83 NOS 2,63 CAC40 732476  -020% 13,15% 7.401,15  5.628,42
CORT. AMORIM 9,870 0,71 13,19 ALTRI 2,23 ESTX50 PR 4.28845  022% 13,04% 4.324,27  3.249,57
cTT 3,760 0,67 22,08 NAVIGATOR 1,63 XTRADAX  15.631,87 0,46% 12,27% 15.706,37 11.862,84
EDP 4,721 1,17 1,40 MOTA ENGIL 1,51 S&P 500 398226 -0,09% 373%  4.637,30  3.49158
EDP R 20,290  -0,59 -1,41 SONAE SGPS 1,15 IBEX 35 9.47440 067% 1513% 952830  7.189,60
GALP 10,900 1,11 -13,56 NIKKEI 225  28.444,19 0,48% 9,00% 29.222,77 24.681,74
GREENVOLT 7,210 0,42 -7,56
J MARTINS 19,670 0,61 -2,53 EDP R -0,59 R .
MOTA ENGIL 1,618 1,51 38,29 EDP -1,17 . EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,372 1,63 2,37 REN -1,75
NOS 4,292 2,63 13,42 102%
REN 2,525 -1,75 0,20 psI Lo
SEMAPA 14,160 0,00 14,56 w07
SONAE SGPS 1,051 1,15 12,41 o 98%
5975 96%
94% +
5925 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03 03/03 05/03 07/03
58750‘7/02 14/02 21/02 28/02 07/03 Psi20 ———CAC40 Eurostoxx50 ——— DAX S&P500 —— IBEX ~——— NIKKEI
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