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RENDA FIXA
INTERBANK OFFERED RATES 650 CURIBORvs.USDLIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF
1M 1,9070 -4 -5 1™ 4,9602 0 -35 3,7387 -0,0800 5251 -\-\./I
3M 2,1350 0 12 3M 4,8537 0 -42 3,8708 0,0000 4,00 1
6M 2,5020 -2 37 6M 4,6821 -1 -45 4,0673 0,0700 275 - -/././-
12M 2,8200 1 60 12M 6,0414 8 31 4,2680 0,3150 150 ‘ | |
iM 3M 6M 12M
INTEREST RATE SWAPS —=—EURIBOR  —8— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,8030 4 64 3,0689 2,9950 3,1433 Zona Euro 2,15 CURVA FORWARD
2Y 2,9342 9 75 3,0140 3,0240 3,1830 EUA 3,75 3,25 -
3y 2,9415 1 69 3,0070 3,0570 3,2290 Reino Unido 3,75 200 |
4y 2,9540 1 63 3,0160 3,0978 3,2710 Jap3o 0,75 ’
5Y 2,9729 1 58 3,0400 3,1420 3,3105 Canada 2,25 2,75 1
7Y 3,0270 1 50 3,1020 3,2210 3,3790 Suica 0,75 2,50 -
10Y 3,1293 1 42 3,2020 3,3160 3,4330 China 5,75 2,25 -
15Y 3,2550 1 33 3,3030 3,3541 3,3879 Brasil 14,75 2,00
20Y 3,2580 10 24 3,2790 3,2863 3,2823 Australia 4,10
30Y 3,1290 7 12 3,1320 3,1101 3,0794 india 3,00 ——EURIBOR3M ——— EURIBOR 6M EURIBOR 12M
USD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y 425 INTEREST RATE SWAPS
1Y 3,8352 4 38 3,7230 3,6880 3,9720
2Y 3,7803 7 52 3,6580 3,7660 4,0250 40 _\.\'_1/'/_/-/./.\.
3y 3,7202 8 50 3,6670 3,8320 4,0710 375
4y 3,7132 8 46 3,7100 3,8900 4,1160 3,50 |
5Y 3,7372 8 44 3,7580 3,9420 4,1680 325 |
7Y 3,8114 7 40 38530 40410  4,2750 oo ] 4___./_’./-/'_'\-
10Y 3,9293 6 34 3,9920 4,1870 4,3740 . ./' | - | | | | | | |
15Y 41137 5 29 4,1630 4,2940 4,4170 ' 1Y 2y 3y ay 5Y 7v 10Y 15Y 20Y 30Y
20Y 4,1922 5 25 4,2160 4,2970 4,3700 —=—EUR  —#—USD
30Y 4,1439 4 20 4,1470 4,1780 4,1970
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 00
BRENT 108,62 6,40 37,78 OT 2Y 2,775 0,11 70,20 | 0.50
JETFUEL 1.465,75 -110,50 667,50 OT 5Y 3,032 0,13 55,70 5% 1 | 0.40
DIESEL 1.296,00 -98,50 557,00 OT 10Y 3,552 0,13 49,70 g0 | [ 030
COBRE 12.283,00 221,00 -1.001,00 BUND 10Y 3,073 11,20 37,50 [ 020
ZINCO 3.073,76 39,40 -307,73 SCHATZ2Y 3,085 10,53 66,80 2" L 0,10
OURO 4.384,87 -121,43 -800,10 T-NOTE 10Y 4,698 7,05 34,40 150 EEE ——————— 0,00
TR|GO 604,75 7,00 30,25 T-NOTE 2Y 4’202 8,65 55,00 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03
LICENCA C02 71,59 0,85 0,62 GILT 10Y 5,675 20,06 76,30 UsD - EUR (RHS)
CAMBIAL
CAMBIAL FIXNG Var.1D Var.iM| FW3M  FW6M  FW12M | EURUSD
EUR/USD 1,1539  -0,46%  -2,33% 1,1588 1,1627 1,1694 120
EUR/GBP 0,86515  0,05%  0,78% 0,8691 0,8730 0,8808
EUR/JPY 184,19 0,04%  0,10% 184,18 184,18 184,16
EUR/CHF 0,9163  -0,14% -0,33% 0,9110 0,9051 0,8935 119 -
EUR/BRL 6,0526  -0,17%  0,19% 6,2043 6,3650 6,6583
EUR/PLN 4,2758 0,00% -1,25% 4,2955 4,3139 4,3526 118
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1539  0,8652 184,19 0,9163 10,8798 7.4718 1,5972 1,67208  6,0526 11,1728
usD 0,8661 - 0,7485 159,56 0,7930 9,3984 6,4713 1,3838 1,4465 5,2344  9,6472
ACCIONISTA
TITULO COTAGCAO INDICE LAST Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,750 -0,11 5,56 Titulo Variagdo % PSI 8.997,09 -0,19% 8,88%  9.32912  6.194,45
BCP 0,817 1,16 -8,86 J MARTINS 2,15 CAC40 7.769,31  -0,98% -4,67% 8.642,23  6.763,76
CORT. AMORIM 6,420 -0,16 -2,87 NOS 4 1,33 ESTX50 PR 556593 -1,48% -3,89% 6.199,78  4.540,22
CTT 5,900 -1,50 -20,59 NAVIGATOR 0,67 XTRADAX 2261297 -1,50% -7,67% 25.507,79 18.489,91
EDP 4,413 0,05 12,72 GALP 0,58 S&P 500 6.520,42  -1,07% -4,74% 7.002,28  4.835,04
EDP R 13,430 -0,89 11,54 EDP 0,05 IBEX 35 16.962,90 -1,21% -1,99% 18.573,80 11.583,00
GALP 20,900 0,58 42,86 BCP -1,16 NIKKEI 225  53.603,65 -0,27% 6,48% 59.332,43 30.792,74
IBERSOL 10,800 1,37 9,09 IBERSOL 1,37
J MARTINS 20,900 2,15 3,16 CTT -1,50 i .
MOTAENGIL 4282  -1,88  -13,46 MOTAENGIL | -1,88 o EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,296 0,67 4,97 REN v 2,14
NOS 5,330 1,33 32,75 9% 1
REN 3,660 214 13,84 ps| o7
SEMAPA 21,700 -0,69 3,83 95% 1
SONAE SGPS 1,868 -0,85 15,88 9250 - 93% 1
TEIX. DUARTE 0,415 -0,72 -34,75 9150 - 91% 1
9050 - 89%
8950 87% ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ |
8850 25/02 27/02 01/03 03/03 05/03 07/03 09/03 11/03 13/03 15/03 17/03 19/03 21/03 23/03 25/03
875025/02 04‘1/03 1"1/03 15/03 . 25‘-3/03 PSI20 CAC40 Eurostoxx50 DAX S&P500 IBEX —— NIKKEI
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