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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR B
1M -0,3670 0 0 M 2,4928 0 -2 0,7281 -0,7838 150
3M -0,3080 0 0 3M 2,6006 1 -10 0,8431 -0,7052
6M -0,2320 0 0 6M 2,6828 -1 -8 0,9858 -0,6524 050
12M -0,1090 0 0 12M 2,8761 -1 -7 1,1248 -0,5026 050 MM @ 1o
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2275 0 -1 -0,1294 0,3017 0,6771 Zona Euro 0,00 CURVA FORWARD
2y -0,1600 -1 -1 -0,0353 0,3249 0,7740 EUA 2,50 025
3y -0,0760 2 2 0,0590 0,4425 0,8731 Reino Unido 0,75 w
ay 0,0210 -2 -2 0,1560 0,5500 0,9731 Japéo 0,10 0.00
5Y 0,1240 2 2 0,2593 0,6535 1,0630 Canada 1,75 O RO I P =S i
7v 0,3380 -2 -4 0,4597 0,8496 1,2124 Suica -0,75 025
10Y 0,6470 2 -4 0,7386 1,0692 1,3593 China 5,75
15Y 1,0100 -2 -3 1,0319 1,2599 1,4543 Brasil 6,50 050
20Y 1,1830 2 2 1,1677 1,3259 1,4503 Austrélia 1,50
30Y 1,2600 -1 0 1,2137 1,3100 1,3785 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
UsD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,6790 0 5 2,5036 2,4220 2,6105 s e e e
2y 2,6330 -2 -3 2,4466 2,4460 2,6784 225
3y 2,5850 -3 -3 2,4393 2,5216 2,7282 175
Y 2,5650 -3 -2 2,4566 2,5540 2,7530 125
5Y 2,5700 -3 2 2,4914 2,6178 2,8150 075
7v 2,6200 -3 -1 2,5669 2,7120 2,8757 025
10Y 2,7170 -3 0 2,6595 2,7998 2,9208 o R o ~ S
15Y 2,8300 -2 2 2,7801 2,8634 2,9394
20Y 2,8720 2 3 2,8185 2,8721 2,9280 —=—ER —eUsD
30Y 2,8840 -2 4 2,8249 2,8579 2,8906
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 086
BRENT 64,68 -1,62 2,65 oT 2y -0,269 0,01 5,90 o oz
JETFUEL 639,69 -10,66 2581 OT5Y 0,222 0,01 2430 080
DIESEL 609,94 -10,66 29,06 oT 10Y 1,348 0,01 31,40 oz
COBRE 6.43500 -44,50 177,50 BUND10Y  -0,329 0,73 -10,80 %% 074
ZINCO 274250 -64,00 600 SCHATZ2Y 0,078 1,38 B —— oz
OURO 129883 1321  -1567 T-NOTE10Y 3,308 -1,14 6,30 000 + | 068
TRIGO 440'00 1’75 _79’50 T-NOTE 2Y 2'797 -1,36 _3’50 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 07/03
LICENCA C02 23,01 -0,26 0,64 GILT 10Y 1,122 2,86 -4,10 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1222  -0,43%  -1,09% 1,1309 1,1396 1,1574 16
EUR/GBP 0,85905 -0,03%  1,85% 0,8618 0,8646 0,8708
EUR/IPY 12472 1,00%  -0,12% 124,72 124,72 124,72
EUR/CHF 1,1324  -0,02%  0,01% 1,1313 1,1302 1,1280
EUR/BRL 43455 -0,26%  -2,75% 4,4096 4,4779 4,6102 115
EUR/PLN 42983  037%  0,27% 4,3194 4,3404 4,3846
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1222  0,8591 124,72 1,1324 10,6146  7,4600 1,5087 150496  4,3455 9,8524
uUsD 0,8902 - 0,7676 111,14 1,0078 9,4530 6,6409 1,3438 1,4206  3,8591 8,7762
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 7,230 2,17 24,66 Titulo Variacéo % PSI 20 518105 -1,12% 9,50% 580145  4.551,84
BCP 0,228 -2,49 -0,87 NOS 1,13 CAC40 523122 -0,70% 10,58% 5.657,44  4.55599
CORT.AMORIM 10,720  -0,56 19,11 EDP R 0,77 ESTX50PR  3.28360 -0,76% 9,40%  3.596,20  2.908,70
cTT 2,766 0,14 -6,11 XTRADAX  11.457,84 -052% 8,51% 13.204,31 10.279,20
EDP 3,230 0,31 594 S&P 500 272842 -0,75% 883% 294091 234658
EDP R 8,520 0,77 9,58 IBEX 35 9.129,30  -1,30% 6,90% = 10.291,40  8.286,20
GALP 14,405  -2,60 4,42 J MARTINS -1,93 NIKKEI 225 ~ 21.025556 -2,01% 505% 24.448,07 18.948,58
IBERSOL 8,060 -0,25 2,03 ALTRI 2,17
J MARTINS 12,975  -1,93 25,48 MOTA ENGIL 2,31 R .
MOTA ENGIL 2,115 2,31 31,37 BCP 2,49 o7 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,298 1,74 19,39 GALP -2,60
NOS 5,365 1,13 1,32 105%
NOVABASE 2,500 0,00 23,76 PSI20 1036
PHAROL 0,186 -1,80 13,97 5300
REN 2,658 0,37 9,20 <050 1019% —
SEMAPA 14,900  -1,06 13,74 o200 5o
SONAE CAP. 0,887 -0,67 4,48 aiso
SONAE SGPS 0,957 -1,29 18,15
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