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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR w0 "
M -0,3680 0 0 M 2,4791 -1 2 0,7290 -0,7786 150
3M -0,3100 0 0 3M 2,6386 -1 -11 0,8598 -0,7178
6M -0,2300 0 1 6M 2,6931 -1 -14 0,9951 -0,6512 050
12M -0,1080 0 1 12M 2,8831 -1 -15 1,1365 -0,5112 os0 ] M———®—— @ 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2137 0 1 -0,0912 0,3083 0,7648 Zona Euro 0,00 CURVA FORWARD
2y -0,1540 0 1 0,0030 0,4179 0,8820 EUA 2,50 025
3y -0,0690 0 0 0,1044 0,5320 0,9908 Reino Unido 0,75 w
ay 0,0270 0 2 0,2094 0,6480 1,0939 Japdo 0,10 000
5v 0,1300 0 -3 0,3183 0,7586 1,1830 Canada 1,75 & M 3
7v 0,3440 0 6 0,5392 0,9610 1,3310 Suica 0,75 025
10Y 0,6490 0 -7 0,8312 1,1814 1,4730 China 5,75
15Y 1,0040 0 7 1,1287 1,3668 1,5590 Brasil 6,50 050
20Y 1,1700 0 -6 1,2616 1,4250 1,5470 Australia 1,50
30Y 1,2370 0 5 1,2966 1,3969 1,4690 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,6660 -1 -12 25115 2,4482 2,6130 s ey AR
2y 2,6070 2 -14 2,4583 2,4715 2,6630 225
3y 2,5550 -3 -14 2,4320 2,5200 2,7090 175
4y 2,5380 -3 -13 2,4540 2,5650 2,7490 125
5Y 2,5420 -3 -13 2,4850 2,6110 2,8067 ors
7v 2,5850 -3 -13 2,5580 2,6910 2,8460 026
10Y 2,6720 -3 -11 2,6620 2,7780 2,8860 = = — —
15Y 2,7750 -3 -10 2,7590 2,8320 2,9000 i
20Y 2,8120 -3 -9 2,7900 2,8601 2,9109 —e—ER  —eUsD
30Y 2,8180 -3 -8 2,8111 2,8423 2,8460
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 002
BRENT 65,31 0,55 3,72 oT2Y -0,252 -0,01 710 oo 0%
JETFUEL 639,75 -1533 31,84 oT5Y 0,271 0,03 -21,20 086
DIESEL 612,00 -1483 3934 OT 10Y 1,432 0,03 21,70 %% oo
COBRE 6.48550 2,00 424,00 BUNDI10Y  -0,463 0,72 8,90 040 gz
ZINCO 274025 525 4975 SCHATZ2Y 0,069 0,69 2,50 020 076
OURO 132708 073 2936 T-NOTE10Y 3,362 2,30 890 oo ors
TRIGO 467,75 _5’00 _59’25 T-NOTE 2Y 2'864 _1’56 _7'40 28/01 30/01 01/02 03/02 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02
LICENCA C02 19,61 0,37 -4,32 GILT 10Y 1,426 1,62 -10,70 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1361  0,05%  -0,50% 1,1449 1,1537 1,1716 16
EUR/GBP 0,86055 0,90%  0,97% 0,8632 0,8660 0,8721
EUR/JPY 12593  -0,14%  -0,79% 125,93 125,93 125,93
EUR/CHF 1,1379  -0,19%  -0,41% 1,1368 1,1357 1,1333
EUR/BRL 42785  -0,47%  0,61% 4,3403 4,4069 4,5389 115
EUR/PLN 43241 030% -0,71% 4,3452 4,3667 4,4103
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1361  0,8606 125,93 1,1379 10,5825  7,4614 1,4997 158481 42785 9,7614
usD 0,8806 - 0,7557 110,745 1,0008 9,3165 6,5703 1,3198 1,3942  3,7611 8,6009
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,210 0,98 24,31 Titulo Variagéo % PSI 20 5.163,63  0,20% 9,13%  5801,45  4.551,84
BCP 0,233 0.09 1,70 SONAE SGPS 2,10 CAC40 524579  027% 10,89% 5.657,44  4.555,99
CORT.AMORIM 9,440 0,75 4,89 SONAE CAP. 1,76 ESTX50PR  3.29265 0,39% 9,70%  3.596,20  2.908,70
cTT 2,784 0.07 -5,50 ALTRI 0,98 XTRADAX  11.550,65 0,39% 9,39%  13.204,31 10.279,20
EDP 3,174 -0,81 4,10 GALP 0,82 S&P 500 2.80053 0,17% 11,73% 294091  2.346,58
EDP R 8,275 0,00 6.43 CORT.AMORIl | 0,75 IBEX 35 9.22940  027% 807% 10.291,40  8.286,20
GALP 14,710 0,82 6,63 NIKKEI 225  21.449,39 -0,37% 7,17%  24.448,07 18.948,58
IBERSOL 7,940 0.25 0,51
J MARTINS 13,120 0,19 26,89 X
MOTAENGIL 2025 000  25.78 NOS 0,56 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,410 0,59 22,50 EDP -0,81 107%
NOS 5,310 -0,56 0,28 Lo
NOVABASE 2,460 0,41 21,78 pSI20
PHAROL 0,186 0.11 13,85 103%
REN 2,600 0,00 6,82 5200 101%
SEMAPA 15,380 0,13 17.40
SONAE CAP. 0,869 1,76 2,36 o150 9%
SONAE SGPS 0,925 2,10 14,20 5100
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PSI20  —— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI

Ainformacédo mencionada é meramente indicativa e reflecte o mercado pelas 16h30. As opinides emitidas ndo podem ser entendidas como conselho ou recomendacéo para a pratica de qualquer acto. A informacé&o foi
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