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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 1,9580 1 1 ™M 4,9602 0 -35 3,7259 -0,1500 '
3M 2,1570 0 16 3M 4,8537 0 -42 3,7219 -0,0109 400
6M 2,3120 2 16 6M 4,6821 A -45 3,7761 0,0400 e R ——
12M 2,5400 2 30 12M 6,0414 8 31 3,8888 0,2100 1,50
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,4870 2 33 696 2,8162 3,0390 Zona Euro 2,15 CURVA FORWARD
2y 2,5905 5 41 2,7128 2,8665 3,0950 EUA 3,75 275
3y 2,6340 6 37 2,7460 2,9220 3,1530 Reino Unido 3,75
4y 2,6786 5 33 2,7870 29776 3,2000 Japgo 0,75 250
5Y 2,7233 5 30 2,8350 3,0330 3,2443 Canada 2,25
7Y 2,8219 5 25 2,9350 3,1260 3,3200 Suica 0,75 225
10Y 2,9656 -4 20 3,0680 3,2400 3,3864 China 5,75
15Y 3,1317 -4 15 3,2040 3,3063 3,3740 Brasil 15,00 2,00
20Y 3,1719 3 10 3,2160 3,2701 3,2980 Australia 3,85
30Y 3,0980 2 2 3,1180 3,1350 3,1310 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1Y 3,621 A 21 3,3940 3,4990 3,8400 400
2y 3,5105 2 27 3,3860 3,5800 3,9070 375 M
3y 3,4675 2 24 3,4220 3,6640 3,9770 350
4y 3,4741 2 20 3,4790 3,7380  4,0385 325
5Y 3,5089 2 18 3,5460 3,8090  4,0850 300
7Y 3,6152 2 15 3,6770 3,9270 4,1880 275
10Y 3,7723 2 13 3,8420 40830  4,3030 -
15Y 3,9860 -1 11 4,0440 4,2150 4,3655 Ty 2v 3y ay 5Y 7v 10Y 15Y 207 307
20Y 4,0847 0 9 4,1200 42370 43350 —e—ER —eusD
30Y 4,0704 0 7 4,0820 41410  4,1820
650 SWAP 102y o0
BRENT 10225  -0,89 34,28 oT2Y 2,466 -0,05 37,50 060
JETFUEL 162600 -14,25 87850  OT5Y 2,818 20,05 27,50 % m 050
DIESEL 1.234,25 24,25 547,25 OT10Y 3,383 0,05 24,80 400 040
COBRE 12.735,50 -219,00 -100,50 BUND 10Y 2,945 2,33 17,10 o
ZINCO 327417 -4,37 -58,34 SCHATZ2Y 2,781 2,24 3420 27 o0
OURO 499484 24,65 3,03 T-NOTE10Y 4,526 -4,04 10,90 150 1 000
TRIGO 602,00 -11,75 53,50 T-NOTE2Y 3918 -4,00 25,00 18002 20102 21102 06/03 18103
LICENGACO02 6874  -042 -044 GILT10Y 5429 -8,45 30,80  USD ——GBP — EURGRHS)
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 1,1478  0,02% -3,18%  1,1528 1,1572 1,1643 20
EUR/GBP 086408 0,11% 0,57%  0,8679 0,8716 0,8787
EUR/PY 182,66  0,10% -0,48% 182,65 182,65 182,63
EUR/CHF 09056 -0,28% 0,71%  0,9005 0,8952 0,8847 110
EUR/BRL 6,0496 0,43% 251%  6,2050 6,3680 6,6603
EUR/PLN 42719 013% -1,35%  4,2915 4,3111 4,3515 118
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1478 08641 182,66 0,9056 10,7518 74723 15724 162895 6,0496 11,1248
UsD 08704 - 0,752 159,135  0,7881 93663  6,5038  1,3670 14159 52702 9,7010
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,660 1,27 3,56 Titulo Variago % PSI 9.129,84 -0,15% 10,48% 9.329,12 6.194,45
BCP 0,795 035 -11,34 ctT 1,49 CAC40 793597 0,31% -2,62% 8.642,23 6.76376
CORT.AMORIM 6,370 063  -3,63 IBERSOL 0,93 ESTX50 PR 5.739,01 0,39% -0,90% 6.199,78 4.540,22
cTT 6,790 149 8,61 CORT.AMOF | 0,63 XTRADAX 2356401 0,50% -3,78% 25.507,79 18.489,91
EDP 4,379 048 11,85 JMARTINS 0,63 S&P 500  6.694,59 095% -2,20% 7.00228 4.83504
EDP R 13370 1,69 11,05 SEMAPA 0,47 IBEX35  17.089,40 0,18% -1,26% 18.573,80 11.583,00
GALP 20,700 029 41,49 MOTAENGIL ~ -0,68 NIKKEI 225 53.751,15 -0,13% 6,78% 59.332,43 30.792,74
IBERSOL 10,850 0,93 9,60 ALTRI 1,27
J MARTINS 22460 063 10,86 TEIX. DUART | 1,35 EVOLUGAO MENSAL (BASE 100%)
MOTAENGIL 4,368 0,68 11,72 NAVIGATOR | -1,45
NAVIGATOR 3,268 1,45 4,08 EDPR 1,69 104%
NOS 5,370 019 33,75 102%
REN 385 026 19,91 psi 100% —
SEMAPA 21550 0,47 3,11 )
SONAESGPS 1976 010 22,58 oo
TEIX. DUARTE 0,439 4,35 30,97 o7 9%
9075 94%
92%
8975 13102 20/02 27/02 06/03 13/03
8875 +
13/02 20/02 27/02 06/03 13/03 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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