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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR .ASTPRICE 1D (bps) 1M (bps)  GBP CHF w25 .‘.\./-
Y 1,9480 2 0 ™M 4,9602 0 -35 3,7035 -0,0200 '
3M 2,0560 2 2 3M 4,8537 0 -42 3,6723 -0,0200 400
6M 2,1350 2 -4 6M 4,6821 A -45 3,6443 0,0600 275
12M 2,3070 8 7 12M 6,0414 8 31 3,6107 0,1450 e S—
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,2130 A 3 13310 2,6220 2,8785 Zona Euro 2,15 CURVA FORWARD
2y 2,2708 3 3 2,4000 2,6860 2,9397 EUA 3,75 250
3y 2,3360 3 0 2,4720 2,7480 2,9980 Reino Unido 3,75
4y 2,4050 3 3 2,5400 2,8094 3,0530 Japgo 0,75
5Y 2,4717 2 5 2,6058 2,8690 3,1040 Canada 2,25 225
7Y 2,5967 A -8 2,7260 2,9750 3,1870 Suica 0,75
10Y 2,7663 A -1 2,8855 3,1030 3,2729 China 5,75
15Y 2,9665 0 13 3,0570 3,2048 3,3030 Brasil 15,00 2,00 4
20Y 3,0465 1 15 3,1072 3,2027 3,2560 Australia 3,85
30Y 3,0235 2 17 3,0580 3,1070 3,1270 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y 400 INTEREST RATE SWAPS
1Y 3,5113 1 2 3,1570 3,3800 3,7120 a5
2y 3,3400 1 5 3,1820 3,4570 3,7790 350 M
3y 3,2986 1 12 3,2460 3,5400 3,8460 325
4y 3,3170 1 16 3,3160 3,6120 3,9020 300
5Y 3,3587 1 -19 3,3890 3,6820 3,9550 275
7Y 3,4702 1 22 3,5270 3,7990 4,0600 250
10Y 3,6320 1 24 3,6995 39570  4,1740 s
15Y 3,8527 1 -25 3,9070 4,0920 4,2450 Ty 2y 3y 4y 5Y 7v 107 15Y 20v 30Y
20Y 3,9593 0 26 3,9910 41220  4,2240 —e—ER —eusD
30Y 3,9604 0 26 3,9670 4,0380  4,0820
650 SWAP 102y o0
BRENT 80,83  -0,57 12,08 oT2Y 2,171 -0,04 3,20 V\\ 060
JETFUEL 122225 226,00 463,75  OT5Y 2,557 0,02 6,40 5% 050
DIESEL 1.014,75 128,00 321,25 OT10Y 3,122 -0,02 9,60 400 040
COBRE 12.964,50 -153,00 -523,00 BUND 10Y 2,636 3,04 12,80 o
ZINCO 325933 -47,07 -70,10 SCHATZ2Y 2476 -4,20 250 27 o0
OURO 5.151,09 71,64 252,84 T-NOTE 10Y 4,393 1,45 17,20 150 4 000
TRIGO 566,00 -8,00 29,75 T-NOTE2Y 3,732 2,39 -4,60 03/02 1002 17z 24102 03103
LICENGAC02 7042  -291 -1250 GILT10Y 4,998 10,15 18,00  USD ——GBP — EURGRHS)
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 1,1649  0,37% -1,45%  1,1701 1,1748 1,1828 20
EUR/GBP 08705 0,14% -1,02%  0,8743 0,8777 0,8841
EUR/PY 183,02  -0,02% 1,16% 183,01 183,01 183,00
EUR/CHF 09076  0,07% 1,11%  0,9025 0,8974 0,8877
EUR/BRL 6,0632 1,01% 2,12%  6,2195 6,3765 6,6522 1,19
EUR/PLN 42679  052% -1,12%  4,2873 43055  4,3405
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1649 0,8705 183,02 0,9076 10,6588 7,4715  1,5900 1,64548  6,0632 11,2096
uUsb  0,8593 - 0,7483 157,16 0,7800 91801  6,4205  1,3662 14147 52005 96444
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4585 0,11 1,89 Titulo Variago % PSI 893127 0,59% 8,08% 9.329,12 6.194,45
BCP 0,845 2,85 571 NOS 7,60 CAC40 8.167,73 0,79% 0,22% 8.642,23 6.76376
CORT.AMORIM 6,400 0,93  -3,18 BCP 2,85 ESTX50 PR 5870,92 1,72% 1,37% 6.199,78 4.540,22
cTT 6,800 000  -8,48 MOTAENGIL | 2,03 XTRADAX 24.20536 1,74% -1,16% 25.507,79 18.489,91
EDP 4,258 009 876 TEIX. DUART | 1,47 S&P 500  6.864,31 0,77% 0,34% 7.00228 4.83504
EDP R 12,730 1,27 573 IBERSOL 1,40 IBEX35  17.487,00 2,49% 1,04% 18.573,80 11.583,00
GALP 18,730  -3,63 28,02 JMARTINS -0,09 NIKKEI 225 54.24554 -3,61% 7,76% 59.332,43 30.792,74
IBERSOL 10,850 1,40 9,60 ALTRI 0,11
J MARTINS 21,360 0,09 543 CORT.AMOF | -0,93 EVOLUGAO MENSAL (BASE 100%)
MOTAENGIL 4,724 2,03 -4,53 NAVIGATOR | -1,02 o
NAVIGATOR 3,286 1,02 465 GALP -3,63 o
NOS 5,380 7,60 34,00
REN 3,705 044 1524 psi 104%
SEMAPA 22,050 0,00 5,50 o500 102%
SONAE SGPS 1,926 094 1948 g 100%
TEIX. DUARTE 0,483 1,47 2406 o100 o8 \/
9000 96%
8900 94% +
8800 03/02 10/02 17/02 24/02 03/03
8700 +
03/02 10/02 17102 24/02 03/03 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI

A informagdo mencionada é meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendag&o para a pratica de qualquer acto.
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