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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF ors .—,4/'/.
M 3,8530 1 -1 M 5,4439 0 1 5,1977 1,4691 '
3M 3,9030 2 -4 3M 5,5816 -1 0 5,1960 1,5046 500
6M 3,8740 -3 -3 6M 5,6740 3 0 5,1029 1,4500 425
12M 3,6820 5 -2 12M 6,0414 8 31 4,8875 1,3900 a50 ¥ = i —
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y 3,6277 -3 -9 2,6580 2,3480 2,4230 Zona Euro 4,50 CURVA FORWARD
2y 3,1480 5 -11 2,5255 2,3596 2,4530 EUA 5,50 400
3y 2,9010 5 -13 2,4670 2,3790 2,4890 Reino Unido 5,25 375
ay 2,7680 6 -14 2,4420 2,4120 2,5180 Japdo 0,10 350
5Y 2,6910 6 -15 2,4400 2,4320 2,5465 Canada 5,00 325
7Y 2,6275 7 -15 2,4610 2,4920 2,6010 Suica 0,75 s
10Y 2,6233 7 -15 2,5180 2,5560 2,6228 China 5,75 250
15Y 2,6470 7 -15 2,5620 2,5443 2,5330 Brasil 10,75 225
20Y 2,5800 7 -14 2,4910 2,4385 2,3960 Australia 4,35
30Y 2,3690 -7 -12 2,2970 2,2320 2,1840 india 4,50 ——EURIBORAM —— EURIBOR &M  —— EURIBOR 124
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,9876 -3 -9 3,9520 3,6230 3,6480 475
2y 4,4865 -4 -9 3,7800 3,6050 3,6640 25
3y 4,2124 5 -9 3,7290 3,6190 3,6810
ay 4,0609 5 -10 3,6960 3,6345 3,7000 a7
5Y 3,9729 5 -10 3,6870 3,6490 3,7190 325
7Y 3,8930 5 -10 3,6900 3,6840 3,7620 275
10Y 3,8575 5 -10 3,7225 3,7390 3,8020 226 |
15Y 3,8693 -4 -9 3,7630 3,7540 3,7760 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,8403 -4 -9 3,7350 3,6900 3,6670 —=—ER  —=—UsD
30Y 3,6623 -4 7 3,5620 3,4910 3,4330
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 040
BRENT 8547  -0,31 2,77 oT 2y 2,721 0,01 4,70 042
JETFUEL 859,25  -450  -1575 oT 5Y 2,578 -0,05 1410 57 o
DIESEL 860,00  -2,00 -4,25 OT 10Y 2,993 -0,05 21,00 500 \/\/\N\/\/\ 04
COBRE 8963,50 2250 40850 BUND10Y 2,264 7,97 -8,40 052
ZINCO 2499,62 16,88 11562 SCHATZ2Y 2988 -5,26 380  “® 25
OURO 216249 -1884 13810 T-NOTE10Y 4,640 -4,64 7,60 as0 | 058
TRIGO 552'25 5’50 _27’00 T-NOTE 2Y 4'739 -3,88 3‘20 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 19/03 21/03
LICENCAC02 61,25 2,18 8,45 GILT 10Y 4,014 -6,76 27,30 USD ——GBP —— EUR®HS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,0823 -0,77%  -0,19% 1,0863 1,0907 1,1000 110
EUR/GBP 085795 -0,14% -0,20%  0,8607 0,8636 0,8699
EUR/JPY 163,74  0,75%  -0,38% 163,72 163,71 163,68
EUR/CHF 09714 0,35% -1,93%  0,9652 0,9594 0,9493
EUR/BRL 53892 0,35% -0,31% 5,4527 5,5239 5,6624
EUR/PLN 43179  -026%  0,15% 4,3386 4,3636 4,4306 100
EURGBP EURJPY
0,86 165
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159
157
0,85 + 155 + 1,07
19/01 02/02 16/02 01/03 15/03 19/01 26/01 02/02 09/02 16/02 23/02 01/03 08/03 15/03 22/03 10001 2601 02002  09/02  16/02  23/02 01/03 0803 1503  22/03
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0823  0,8580 163,74 0,9714 11,4221  7,4582 1,4699 1,65836  5,3892 11,6239
UsD 0,9246 - 0,7933 151,18 0,8982 10,5346  6,8959 1,3584 15328  4,9855 10,7316
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 5,075 2,57 10,33 Titulo Variacéo % PSI 6227,92 0,79% -2,64% 666515 5 665,66
BCP 0,298 0,13 8,75 EDP 4,07 CAC40 8151,92 -0,34% 8,07% 822925 6773,82
CORT.AMORIM 9520  -0,42 4,16 ALTRI 2,57 ESTX50PR 503294 -038% 11,31% 505891  3993,10
cTT 4190  -024 20,06 NAVIGATOR 2,44 XTRADAX 1820594 0,15% 8,68% 1822597 14630,21
EDP 3,602 407  -2092 EDPR 2,21 S&P 500 5230,66 -0,21% 9,65% 5261,10 3 909,16
EDP R 12,950 2,21 -30,09 SEMAPA 1,83 IBEX 35 10943,20 0,70% 8,33% 10963,90 8 703,30
GALP 15060 -0,89 12,89 ctT -0,24 NIKKEI 225 ~ 40888,43 0,18% 22,19% 4108775 27 257,44
GREENVOLT 8,160 0,12 -0,24 CORT. AMORI -0,42
J MARTINS 18680  -101  -18,92 GALP -0,89 p .
MOTA ENGIL 4880  -337 2323 JMARTINS -1,01 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,954 2,44 11,44 MOTA ENGIL -3,37 107%
NOS 3,510 0,29 9,69 Lo
REN 2,180 1,40 -6.,24 psI
SEMAPA 14,440 1,83 7,76 103%
SONAE SGPS 0,876 0,92 3,21 6250 Lo1%
IBERSOL 6,600 0,92 -1,20 6200 o
6150
6100 2202 24/02 26/02 28/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03
60502‘202 29/02 07/03 14/03 21/03 PSI20  ———CAC40 Eurostoxx50 ~ ——— DAX S&P500 ——IBEX  — NIKKEI
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