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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR .ASTPRICE 1D (bps) 1M (bps)  GBP CHF w25 .‘.\./-
Y 1,9420 2 1 ™M 4,9602 0 -35 3,7318 -0,0475 '
3M 2,1480 Kl 14 3M 4,8537 0 -42 3,7343 0,0175 400
6M 2,3330 2 17 6M 4,6821 A -45 3,7896 0,0600 Sl I ————
12M 2,5470 1 33 12M 6,0414 8 31 3,8950 0,2050 1,50 1
™M 3M &M 12M
INTEREST RATE SWAPS 8 EURBOR = USDLBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,4835 0 32 26663  2,7657 29895 Zona Euro 2,15 CURVA FORWARD
2y 2,5750 A 39 26795 28116  3,0460 EUA 3,75 275
3y 2,6141 2 35 27110 28710  3,1080 Reino Unido 3,75
4y 2,6520 2 31 27450  2,9260  3,1580 Japgo 0,75
5Y 2,6910 3 27 27918 2,9820  3,1997 Canada 2,25 250
7Y 2,7869 3 22 2,8930 3,810  3,2810 Suica 0,75
10Y 2,9285 3 18 3,0253 3,990  3,3520 China 5,75
15Y 3,1006 3 13 3,1696 32760  3,3520 Brasil 15,00 225 |
20Y 3,1485 2 9 3,1892 3,2470  3,2810 Australia 4,10
30Y 3,0813 A 3 3,1000 3,1180  3,1190 india 3,00 —— EURIBOR 3M —— EURIBOR 6 —— EURBOR 12M
usb LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1Y 3,6116 A 18 3,3540 34440 38170 400
2y 3,4831 2 23 3,3405 35250  3,8900 375
3y 3,4337 -3 19 3,3740 36190  3,9510 350
4y 3,4375 -3 15 3,4300 3,7010  4,0090 325
5Y 3,4716 -3 13 3,5020 37710 4,0630 300
7Y 3,5800 -3 11 3,6370 3,8940 4,1690 275
10Y 3,7410 2 9 3,8090 40575  4,2885 -
15Y 3,9640 -1 9 4,0190 4,1960 4,3560 Ty 2v 3y ay 5Y 7v 10Y 15Y 207 307
20Y 4,0679 A 8 41000  4,2220  4,3290 —e—ER —eusD
30Y 4,0601 0 7 40690 41320 41780
650 SWAP 102y o0
BRENT 102,20 1,99 3533  OT2Y 2,444 -0,02 36,60 060
JETFUEL 168850 62,50 927,25  OT5Y 2,772 005 2510 5% N 050
DIESEL 1.248,00 13,75 556,75 OT10Y 3,321 -0,06 20,30 400 040
COBRE 12.918,50 7500 500 BUND10Y 2,904 -3,53 16,50 o
ZINCO 324675 -27,42 -37,82 SCHATZ2Y 2,763 1,99 3510 27 o0
OURO 5.002,97 11,59 137,63 T-NOTE 10Y 4,490 2,01 11,80 150 1 000
TRIGO 590,75 6,50 48,25 T-NOTE2Y 3,884 1,80 28,10 Tei02 23102 02103 09/03 16103
LICENGACO02 66,64  -236 -344 GILT10Y 5326 9,77 26,40  USD ——GBP — EURGRHS)
CAMBIAL
[T FIXING Var.1D Var.1M| FW3M FW6M FW12M EURUSD
EUR/USD 11531  0,46% -2,49%  1,1583 1,1626 1,1696 20
EUR/GBP 0,8643 -0,03% 1,04%  0,8683 08718 08788
EUR/PY 183,29  -0,34% -1,22% 183,28 183,28 183,26
EUR/CHF 09050 0,14% 0,88%  0,8997 08945  0,8842 110
EUR/BRL 59944  0,40% 3,46% 6,505  6,3093 65986
EUR/PLN 42592 0,20% -0,99% 42792 42980  4,3359 118
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD  GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 11531 0,8643 183,29 0,050 10,7109 74726  1,5792 1,62289 59944 11,0587
UsD  0,8669 - 0,7491 158,89 0,7860 92695 64779  1,3699 14079 51983 9,5077
ACCIONISTA
TITULO  COTAGAO 1D% YTD % INDICE LAST _ Var.1D YTD% MAX Anual MIN Anual
ALTRI 4565 2,04 1,44 Titulo Variago % PSI 917524 0,50% 11,03% 9.329,12 6.194,45
BCP 0,796 015  -11,20 GALP 2,32 CAC40  7.97449 049% -2,15% 8.64223 6.763,76
CORT.AMORIM 6,330  -0,63  -4,24 EDPR 2,02 ESTX50 PR 576925 0,53% -0,38% 6.199,78 4.540,22
cTT 6,700  -1,33  -9,83 EDP 1,58 XTRADAX 23.730,92 0,71% -3,10% 25.507,79 18.489,91
EDP 4,448 1,58 13,61 MOTAENGIL | 1,05 S&P 500  6.723,67 0,38% -1,76% 7.002,28 4.835,04
EDP R 13,640 2,02 13,29 NOS 0,74 IBEX35  17.247,10 0,92% -0,35% 18.573,80 11.583,00
GALP 21180 2,32 4477 IBERSOL -0,46 NIKKEI 225 53.700,39 -0,09% 6,68% 59.332,43 30.792,74
IBERSOL 10,800  -0,46 9,09 CORT.AMOF | -0,63
J MARTINS 21,880 2,58 8,00 ctT 4,33 EVOLUGAO MENSAL (BASE 100%)
MOTAENGIL 4,414 1,05  -10,79 ALTRI 2,04 o
NAVIGATOR 3,282 043 452 J MARTINS 2,58
NOS 5,410 0,74 34,74 102% TN
REN 3,865 0,26 20,22 psi 100%
SEMAPA 21550 0,00 3,11 o8%
SONAE SGPS 1,970 0,30 2221 % -
TEIX. DUARTE 0,439 0,00 -30,97 o5 i
9075 94%
92%
8975 16/02 23/02 02/03 09/03 16/03
8875 +
16/02 23/02 02/03 09/03 16/03 PSI20 ——— CAC40 Eurostoxx50  ——— DAX S&P500 ———IBEX — NIKKEI
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