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EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 575 .‘.\/
Y] 2,3570 0 11 M 4,9602 0 -35 4,4657 0,1475 150
3M 2,3490 -1 12 3M 4,8537 0 -42 4,3563 0,1724
6M 2,3030 2 -3 6M 4,6821 -1 -45 4,2803 0,1900 325
12M 2,3110 2 5 12M 6,0414 8 31 4,1697 0,2500 20012 L a
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5y BANCO CENTRAL
1y 2,1790 5 7 2,0133 2,4520 2,6975 Zona Euro 2,65 CURVA FORWARD
2y 2,0979 -8 7 2,1383 2,5183 2,7437 EUA 4,50 250
3y 2,1530 -9 -3 2,2410 2,5710 2,7840 Reino Unido 4,50
ay 2,2257 -10 2 2,3205 2,6260 2,8220 Japao 0,50 225
5Y 2,2934 -10 6 2,3940 2,6743 2,8541 Canada 2,75
7Y 2,4143 -9 11 2,5100 2,7520 2,8990 Suica -0,75 200
10Y 2,5560 -8 16 2,6390 2,8220 2,9138 China 5,75
15Y 2,6787 7 19 2,7264 2,8173 2,8319 Brasil 14,25 175 |
20Y 2,6685 -6 21 2,6892 2,7300 2,7140 Austrélia 4,10
30Y 2,5440 5 24 2,5530 2,5645 2,5465 india 4,00 ——EURIBORM  ——EURIBOR S  —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,8708 -13 -18 3,2060 3,3830 3,6310 ars
2y 35437 21 29 3,2280 3,4385 3,6660 350 \.\____/\'
3y 3,4493 23 31 3,2780 3,5000 3,7100 325
ay 3,4329 23 -30 3,3300 3,5480 3,7450 300
5Y 3,4443 23 28 3,3860 3,5950 3,7740 275
7v 35022 21 23 3,4810 3,6690 38410 250 .\k/*_*’/—‘\‘
10Y 3,5964 -18 17 3,5950 3,7690 3,9060 o
15Y 3,7232 -16 -12 3,7215 3,8340 3,9180 R 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 3,7661 -14 -8 3,7490 3,8120 3,8490 —a—ER —e-usp
30Y 3,6747 -12 -4 3,6415 3,6500 3,6340
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 050
BRENT 69,85 510  -1,31 oT 2y 2,007 -0,06 1,90 55 050
JETFUEL 74550  -1,00 2825 oT 5Y 2,490 -0,06 7,10 M 0d0
DIESEL 693,00 0,75  -9,00 oT 10Y 3,101 -0,04 17,20 450 030
COBRE 9.721,00 750 34250 BUND10Y 2,587 -6,46 1560 020
ZINCO 2.767,87 -41,46  -13,89 SCHATZ2Y 2,304 -8,35 -4,10 010
OURO 310921 2232 21832 T-NOTE10Y 4,417 -13,87 -16,80 | }o00
TR'GO 538,00 _1'25 _9'75 T-NOTE 2Y 3’932 '17164 -19,60 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03 27/03 29/03 31/03 02/04
LICENGA C02 66,35 220  -520  GILT 10Y 4,876 -13,12 4,90 s oo cuREHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var.IM| FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1097  2,72%  6,04% 1,1154 1,1210 1,1311 -
EUR/GBP 084163 -0,84% -1,94%  0,8460 0,8505 0,8593
EUR/IPY 162,17  -0,59%  -2,37% 162,16 162,16 162,14 110
EUR/CHF 0,9497  081% -095% 09444 0,9395 0,9305 oo
EUR/BRL 6,1976  -0,86%  -1,47% 6,3510 6,5364 6,8955 !
EUR/PLN 42289  -1,42% -1,66%  4,2640 4,2977 4,3561 108
EURGBP EURJPY 1,07
0,85 165 1,06
163
0,84 105
161
150 1,04
0,83
157 1,03
0,82 + N 1,02
31/01 07/02 14/02 21/02 28/02 07/03 14/03 21/03 28/03 31/01 07/02 14/02 21/02 28/02 07/03 14/03 21/03 28/03 31/01 07/02 14/02 21/02 28/02 07/03 14/03 21/03 28/03
FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1097  0,8416 162,17 0,9497 10,7735  7,4621 1,5546 1,74018  6,1976 11,4103
USD 08994 - 0,7594 145,44 0,8560 9,6945  6,7111 1,4047 1,5694 55985 10,2823
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 6,025  -1,39 13,04 Titulo Variacao % 6.967,03 0,13% 9,25%  6.993,53  6.189,01
BCP 0541  -442 16,42 EDPR 5,10 CAC40 759898 -331% 2,96%  8.259,19  7.029,91
CORT.AMORIM 7,880  -101  -2,11 EDP 5,09 ESTX50PR 511328 -359% 4,44% 556819 447394
cTT 7,590 206 40,56 REN 3,59 XTRADAX  21.717,39 -3,01% 9,08%  23.476,01 17.024,82
EDP 3,302 5,09 6,83 J MARTINS 1,07 S&P 500 546082 -374% -7,19%  6.147,43  4.95356
EDPR 8,145 510  -18,87 IBEX 35 13.191,20 -1,19% 13,77% 13.515,10 10.298,70
GALP 15200 535  -470 ALTRI -1,39 NIKKEI 225 3473593 -2,77% -12,93% 42.426,77 31.156,12
J MARTINS 20,720 1,07 12,30 SEMAPA -1,66
MOTA ENGIL 338  -111 1599 crr 2,06 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3256  -0,73  -9,30 BCP -4,42 o
NOS 4490 011 3483 GALP 5,35
REN 2,885 3,59 26,54 102%
SEMAPA 15400  -1,66 8,60 psi 100%
SONAE SGPS 1,066  -037 16,63 wors o8%
IBERSOL 8720 091 16,58
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