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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 250] @ "

M -0,3670 0 0 M 2,4878 1 0 0,7320 -0,7848 150

3M -0,3100 0 0 3M 2,6326 1 -1 0,8460 -0,7092

6M -0,2320 0 0 6M 2,6706 0 -8 0,9675 -0,6494 050

12M -0,1090 0 0 12M 2,8176 2 -9 1,1129 -0,5068 os0 | m———R/—— & 1w

INTEREST RATE SWAPS —aEURBOR = USDLIBOR

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

1Y -0,2237 0 0 -0,1200 0,2640 0,6885 Zona Euro 0,00 CURVA FORWARD

2y -0,1740 0 2 -0,0260 0,3670 0,7970 EUA 2,50 025

3y -0,0950 0 2 0,0710 0,4740 0,9010 Reino Unido 0,75 }

4y -0,0060 0 3 0,1705 0,5810 1,0015 Japao 0,10 000

5Y 00890 -1 -4 0,2735 0,6855 1,0955 Canada 1,75 & M .
v 0,2870 -1 6 0,4815 0,8800 1,2415 Suica 0,75 025

10Y 0,5770 -1 8 0,7630 1,1080 1,3890 China 5,75

15Y 0,9330 -1 -8 1,0700 1,3051 1,4870 Brasil 6,50 050

20Y 1,1070 -1 7 1,2055 1,3680 1,4875 Austrélia 1,50

30Y 1,1920 -1 -4 1,2545 1,3530 1,4235 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 2,4810 2,3510 2,5565 R —
2y 2,5560 2 -10 2,3930 2,3960 2,6140 225

3y 2,4880 2 11 2,3810 2,4470 2,6620 175

4y 2,4620 3 12 2,3960 2,4995 2,7080 125

5Y 2,4640 -3 -12 2,4240 2,5525 2,7680 ors
7Y 2,5100 -3 -11 2,5060 2,6420 2,8140 oz
2,6175 2,7370 2,8610 ‘

10Y 2,6080 -3 -9 o TR
15Y 2,7280 2 7 2,7270 2,8040 2,8790 : & N oY " 0¥ i 20v sov
20Y 2,7760 2 5 2,7640 2,8150 2,8710 —e—ER  —s—UsD
30Y 2,7930 2 -4 2,7740 2,8090 2,8470
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 086
BRENT 67,42 -0,12 0,95 oT 2y -0,255 0,01 200 o o84
JETFUEL 640,75  -025  -10,50 oT5Y 0,240 0,04 1220 080
DIESEL 60825 0,00 -13,75 oT 10Y 1,301 0,04 26,10 % oz
COBRE 6.43300 -600 150,00 BUND10Y  -0,291 2,55 0,00 0% 07
ZINCO 2.807,50 -550 15500 SCHATZ2Y 0,090 0,92 170 o2 oz
OURO 1.306,59 3,28 3406 T-NOTE 10Y 3,306 0,65 460 o0t —i—7(—— 5
TRIGO 455,00 _1’75 _37’25 T-NOTE 2Y 2'799 1’17 _3'50 18/02 20/02 22/02 24/02 26/02 28/02 02/03 04/03 06/03 08/03 10/03 12/03 14/03 16/03 18/03
LICENGA C02 21,15 -0,67 0,94 GILT 10Y 1,130 1,02 3,10 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.IM | FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1358  0,08%  0,57% 1,1446 1,1535 1,1712 e
EUR/GBP 085548  0,13%  1,91% 0,8582 0,8611 0,8673 '
EUR/JPY 126,59  -0,04%  -1,18% 126,59 126,59 126,59
EUR/CHF 1,1343  0,02%  0,11% 1,1332 1,1321 1,1299
EUR/BRL 42903  022%  -1,61% 4,3498 4,4162 4,5429 115
EUR/PLN 42869  0,06%  1,03% 4,3078 4,3292 4,3727
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1358  0,8555 126,59 1,1343 10,4509 7,4624 15112 1,6008 4,2903 9,6876
uUsD 0,8811 - 0,7541 111,39 0,9995 9,1929 6,5750 1,3270 1,4082 3,7845 8,5289
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,340 0,00 26,55 Titulo Variagdo % PSI 20 530051  0,34% 12,05% 580145  4.551,84
BCP 0,231 0,35 0,65 PHAROL 7,33 CAC40 542590  0,22% 14,67% 5.657,44  4.55599
CORT. AMORIM 10,720 1,11 19,11 SONAE SGPS 1,25 ESTX50 PR 3.409,41  0,63% 13,59%  3.596,20  2.908,70
cTT 2,772 0,51 5,91 GALP 1,06 XTRADAX 1178841  1,13% 11,65% 13.204,31 10.279,20
EDP 3,345 0,59 9,71 SEMAPA 0,93 S&P 500 2.848,14  0,54% 13,62%  2.940,91  2.346,58
EDP R 8,650 0,35 11,25 JMARTINS 0,90 IBEX 35 9.499,50  0,96% 11,24% 10.291,40  8.286,20
GALP 14,720 1,06 6,71 NIKKEI 225  21.566,85 -0,08% 7,75%  24.448,07 18.94858
IBERSOL 8,000 0,00 1,27 REN 0,30
J MARTINS 13,475 0,90 30,32 BCP 0,35 N .
MOTAENGIL 2210 000  37.27 EDP 0,59 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,310 0,56 19,72 CORT.AMORIl v -1,11 oo
NOS 5,655 0,18 6,80 Loack
NOVABASE 2,560 0,39 26,73 PSI20 103%
PHAROL 0,205 7,33 25,61 so2s 102%
REN 2,650 -0,30 8,87 101%
SEMAPA 15,200 0,93 16,03 5275 100%
SONAE CAP. 0,892 0,22 5,06 5225 99%
SONAE SGPS 0,970 1,25 19,75 178 % +
~ ~ _ _ 18/02 20/02 22/02 24/02 26/02 28/02 02/03 04/03 06/03 08/03 10/03 12/03 14/03 16/03 18/03
- - - - 5125ll!/OZ 25/02 04/03 11/03 18/03 PSI20 ~——— CAC40 Eurostoxx50 ————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
recolhida de fontes consideradas fidveis, néo se responsabilizando, no entanto, o CaixaBl por quaisquer incorrecgdes que as mesmas possam conter. Para mais informagdes, contactar a Sala de Mercados (Assessoria
e Gestéo de Risco a Empresas) do CaixaBl.
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