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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) GBPLIBOR CHF LIBOR 20 =

M -0,3670 0 0 M 2,4818 0 0 0,7296 -0,7838 150

3M -0,3100 0 0 3M 2,6253 1 6 0,8446 -0,7034

6M -0,2310 0 0 6M 2,6718 -1 -8 0,9650 -0,6478 050

12M -0,1090 0 0 12M 2,8405 -1 -7 1,1156 -0,5060 os0 | m———R/—— & 1w

INTEREST RATE SWAPS —aEURBOR = USDLIBOR

EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL

1Y -0,2231 0 0 -0,1236 0,2615 0,6769 Zona Euro 0,00 CURVA FORWARD

2y -0,1730 0 2 -0,0333 0,3624 0,7852 EUA 2,50 025

3y -0,0930 0 3 0,0644 0,4689 0,8882 Reino Unido 0,75 }

4y -0,0020 0 3 0,1649 0,5720 0,9891 Japao 0,10 000

5Y 0,0950 0 -4 0,2666 0,6769 1,0770 Canada 175 B M
v 0,2940 0 5 0,4698 0,8680 1,2329 Suica 0,75 025

10Y 0,5880 0 7 0,7513 1,0019 1,3826 China 5,75

15Y 0,9420 0 7 1,0516 1,2855 1,4780 Brasil 6,50 050

20Y 1,1150 0 6 1,1918 1,3547 1,4823 Austrélia 1,50

30Y 1,1990 0 3 1,2429 1,3428 1,4193 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS

1Y 2,6500 -1 6 2,4743 2,3680 2,5735 R —
2y 2,5560 2 -10 2,4208 2,4155 2,6250 225

3y 2,4880 2 11 2,3865 2,4675 2,6892 175

4y 2,4620 3 12 2,4080 2,5170 2,7130 125

5Y 2,4640 -3 12 2,4390 2,5660 2,7751 ors
7Y 2,5100 -3 -1 2,5351 26722 2,8140 oz
-3 -9 2,6240 2,7643 2,8861 ‘

1ov 26080 o) m——% N v 5% 7v 107 15Y 20y 30v
15Y 2,7280 2 7 2,7290 2,8275 2,8840 :
20Y 2,7760 2 5 2,7610 2,8429 2,8962 —e—ER  —eUsD
30Y 2,7930 2 -4 2,7955 2,8289 2,8360
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 086
BRENT 67,41 0,25 0,91 oT 2y -0,261 -0,01 410 o o
JETFUEL 640,75  -025  -10,50 oT5Y 0,204 -0,02 -17,20 020
DIESEL 60825 0,00 -13,75 oT 10Y 1,256 -0,05 31,80 % 078
COBRE 643150 27,00 24300 BUND10Y  -0,315 -0,80 1,90 040 ora
ZINCO 2.813,00 -43,00 15200 SCHATZ2Y 0,083 0,46 0,70 o020 oz
OURO 1.303,08 0,41 2353 T-NOTE10Y 3,291 0,49 T B B0
TRIGO 457,25 500  -49,75 T-NOTE2Y 2,778 0,58 -3,10 15002 22002 01/03 08/03 15103
LICENGA C02 21,50 -0,97 1,49 GILT 10Y 1,123 2,22 4,50 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1349  036%  0,19% 1,1437 1,1524 1,1701 s
EUR/GBP 0,8566  -0,29%  2,29% 0,8593 0,8622 0,8684
EUR/JPY 126,54  -0,30%  -1,04% 126,54 126,54 126,54
EUR/CHF 1,1342  0,06%  0,15% 1,1332 1,1321 1,1299
EUR/BRL 43124 019%  -1,97% 43743 4,4417 45727 115
EUR/PLN 42909  0,19%  0,91% 43121 4,3328 4,3760
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1349  0,8566 126,54 1,1342 10,4736 7,4622 1,5125 159696  4,3124 9,6975
usD 0,8816 - 0,7553 111,545 1,0016 9,2304 6,5782 1,3331 1,4082 3,8047 85411
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,340 2,26 26,55 Titulo Variagao % PSI 20 5.280,99  0,72% 11,54%  5.801,45  4.551,84
BCP 0,232 1,27 0.87 NOS 2,26 CAC40 5.411,98  0,11% 14,39% 5.657,44  4.555,99
CORT. AMORIM 10,840 1,88 20,44 CORT. AMORI! 1,88 ESTX50 PR 3.387,43  0,04% 12,86%  3.596,20  2.908,70
CTT 2,758 0,79 6,38 EDP 1,63 XTRADAX  11.657,76 -0,22% 10,43% 13.204,31  10.279,20
EDP 3,365 1,63 10,36 NOVABASE 1,59 S&P 500 2.824,57  0,06% 12,66%  2.940,91  2.346,58
EDP R 8,620 -1,20 11,25 GALP 1,57 IBEX 35 9.401,20  0,63% 10,09% 10.291,40  8.286,20
GALP 14,565 1,57 5,36 NIKKEI 225  21.584,50 0,62%  7,84%  24.448,07 18.948,58
IBERSOL 8,000 0,76 1,27 NAVIGATOR -0,28
J MARTINS 13,310 0,30 28,72 cTT 0,79 . .
MOTAENGIL 2210 068 36,96 EDPR 1.20 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,286 0,28 19,00 ALTRI 2,26 oo
NOS 5,645 2,26 6,61 Loack
NOVABASE 2,550 1,59 26,24 PSI20 103%
PHAROL 0,191 0,53 17,03 102%
REN 2,658 0,08 9,29 5275 101%
SEMAPA 15,060 0,40 14,96 5225 100%
SONAE CAP. 0,890 0,23 4,83 5175 99%
SONAE SGPS 0,958 1,48 18,52 989% +
B ~ ~ N 5125 15/02 2202 01/03 08/03 15/03
- - - - 50751.%/02 22/02 01/03 08/03 15/03 PSI20 ~——— CAC40 Eurostoxx50 ————DAX S&P500 —— IBEX ——— NIKKEI
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