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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 | ————"
M -0,3670 0 0 M 2,4809 0 -3 0,7291 -0,7838 150
3M -0,3080 0 0 3M 2,6066 0 -13 0,8478 -0,7040
6M -0,2320 0 0 6M 2,6848 0 -9 0,9835 -0,6404 050
12M -0,1080 0 0 12M 2,8836 0 -10 1,1395 -0,5070 os0 ] M——®—— & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2200 -1 0 -0,0946 0,3098 0,7737 Zona Euro 0,00 CURVA FORWARD
2y -0,1390 0 1 0,0066 0,4286 0,8821 EUA 2,50 025
3y -0,0430 -1 1 0,1084 0,5442 0,9930 Reino Unido 0,75 l
ay 0,0600 -1 1 0,2179 0,6544 1,0965 Japdo 0,10 000
5v 0,1670 -1 0 0,3282 0,7644 1,1891 Canada 1,75 & M =
7v 0,3860 -1 -1 0,5440 0,9665 1,3418 Suica 0,75 025
10Y 0,6970 -1 2 0,8398 1,1891 1,4891 China 5,75
15Y 1,0570 0 2 1,1397 1,3799 1,5805 Brasil 6,50 050
20Y 1,2250 0 -1 1,2764 1,4442 1,5721 Australia 1,50
30Y 1,2970 0 1 1,3176 1,4210 1,4969 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1v 2,6830 1 4 2,5751 2,4665 2,6685 R
2y 2,6400 1 -4 2,5040 2,5319 2,7220 225
3y 2,5990 1 -3 2,5136 2,5570 2,7720 175
4y 2,5840 1 -3 2,5045 2,6100 2,8150 125
5Y 2,5940 1 -3 2,5345 2,6615 2,8733 075
7v 2,6460 0 -3 2,6363 2,7455 2,9090 026
10Y 2,7420 0 -1 2,7225 2,8375 2,9520 o = — —
15Y 2,8520 0 1 2,8200 2,8920 2,9650 i
20Y 2,8920 0 2 2,8530 2,9010 2,9490 —e—ER  —e—uUsD
30Y 2,9000 -1 2 2,8530 2,8810 2,9353
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 086
BRENT 65,59 0,27 2,85 oT2Y -0,255 -0,01 5,00 oo 084
JETFUEL 651,79 1,30 30,22 oT5Y 0,262 0,03 -20,50 082
DIESEL 620,17  -157 34,60 oT 10Y 1,422 0,04 2350 % 080
COBRE 6.483,00 69,00 24500 BUND10Y  -0,266 -4,62 6,40 040 078
ZINCO 2.804,25 3475 5125 SCHATZ2Y 0,094 -1,84 1,80 020 076
OURO 1.286,86 3,76 2563 T-NOTE 10Y 3,368 -3,29 230 ol —m——— |
TRIGO 451,50 _11’25 _77’25 T-NOTE 2Y 2'864 _2’92 2,80 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03 03/03 05/03
LICENCA C02 22,10 0,84 -1,60 GILT 10Y 1,165 7,07 -5,60 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1305  -0,21%  -0,78% 1,1394 1,1481 1,1660 16
EUR/GBP 0,8597  0,45%  2,21% 0,8625 0,8653 0,8715
EUR/JPY 1264  032%  -1,07% 126,40 126,40 126,40
EUR/CHF 1,1360 -0,03%  0,30% 1,1348 1,1338 1,1315
EUR/BRL 43212 -0,64%  -2,67% 4,3848 4,4514 4,5879 115
EUR/PLN 42981  0,06%  0,04% 4,3192 4,3400 4,3846
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1305  0,8597 126,40 1,1360 10,5186  7,4609 1,5209 1,61068  4,3212 9,8084
usD 0,8836 - 0,7604 111,735 1,0041 9,2886 6,5923 1,3421 14231  3,7772 8,6654
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,560 0,13 30,34 Titulo Variagéo % PSI 20 5.297,53  0,39% 11,96% 5801,45  4.551,84
BCP 0,246 1,19 715 CORT.AMORI 2,81 CAC40 5.288,81 -0,16% 11,80% 5.657,44  4.555,99
CORT. AMORIM 10,980 2,81 22,00 BCP 1,19 ESTX50PR  3.324,67 -0,08% 10,77%  3.596,20  2.908,70
cTT 2,826 0.71 -4,07 GALP 0,95 XTRADAX  11.587,63 -0,28% 9,74%  13.204,31 10.279,20
EDP 3,224 0,06 5,74 PHAROL 0,84 S&P 500 2772,40  -0,60% 10,61% 294091  2.346,58
EDP R 8,400 0,00 8,04 crT 0,71 IBEX 35 9.296,70  0,42% 8,86%  10.291,40  8.286,20
GALP 14,920 0,95 8,16 SONAE CAP. 0,11 NIKKEI 225  21.596,81 -0,60% 7,90%  24.448,07 18.948,58
IBERSOL 8,040 -0,50 1,77 NOVABASE 0,40
J MARTINS 13230  -045 27,95 JMARTINS 0,45 - 5
MOTAENGIL 2225  -0.89 3820 IBERSOL 0,50 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,450 0,41 23,61 MOTA ENGIL -0,89
NOS 5,350 -0,09 1,04 103%
NOVABASE 2,490 -0,40 23,27 pSI20 ot e ——
PHAROL 0,191 0,84 17,28 <300
REN 2,658 0,38 9,20 w250 9%
SEMAPA 15,580 0.39 18,93 o200 -
SONAE CAP. 0,894 0,11 5,30 s
SONAE SGPS 0,971 0.41 19,81 a5 |
B B _ _ 5100 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02 21/02 23/02 25/02 27/02 01/03 03/03 05/03
- - - - 505005/02 12/02 19/02 26/02 05/03 PSI20  ——— CAC40 Eurostoxx§0  ——— 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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