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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 2,4716 0 -1 0,7315 -0,7888 150
3M -0,3100 0 0 3M 2,5921 0 -1 0,8185 -0,7146
6M -0,2310 0 0 6M 2,6446 0 -4 0,9469 -0,6516 050
12M -0,1120 0 0 12M 2,7511 1 -13 1,0761 -0,4990 os0 | m———R/—— & 1w
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2345 0 -1 -0,1655 0,1969 0,6130 Zona Euro 0,00 CURVA FORWARD
2y -0,1950 0 6 -0,0808 0,3012 0,7200 EUA 2,50 025
3y -0,1270 0 8 0,0116 0,4052 0,8270 Reino Unido 0,75 l
4y -0,0430 0 -10 0,1106 0,5110 0,9270 Japao 0,10 000
5Y 0,0480 1 -12 0,2106 0,6154 1,0145 Canada 1,75 Q&W
v 0,2420 1 -14 0,4145 0,8086 1,1590 Suica 0,75 025 ‘/
10Y 0,5320 1 17 0,6927 1,0209 1,3010 China 5,75
15Y 0,8760 0 -18 0,9811 1,2057 1,3926 Brasil 6,50 050
20Y 1,0430 -1 -18 1,1144 1,2704 1,3873 Austrélia 1,50
30Y 1,1200 2 -18 1,1563 1,2513 1,3207 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y - INTEREST RATE SWAPS
1Y 2,5810 0 -10 2,3181 2,2470 2,4600 ' — . . . 4 2w "
2y 2,4460 0 21 2,2400 2,3040 2,4970 228
3y 2,3710 -1 24 2,2480 2,3515 2,5600 175
4y 2,3510 3 23 2,2695 2,4306 2,6192 125
5Y 2,3490 -1 25 2,3369 2,4754 2,6551 075
v 2,3940 2 26 2,4152 2,5507 2,7143 025
10Y 2,4810 2 26 2,5005 2,6115 2,7370 o p~ ~ — p~ - -~
15Y 2,5920 2 26 2,6258 2,7091 2,7887 :
20Y 2,6410 2 25 2,6695 2,7281 2,7560 —e—ER —e—uUsD
30Y 2,6590 2 25 2,6610 2,6980 2,7300
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 080
BRENT 71,05 0,71 5,39 oT 2y 0,320 0,00 390 o o7
JETFUEL 663,67 8,26 23,98 oT 5y 0,155 0,02 -6,00
DIESEL 631,17 7,51 21,23 oT 10Y 1,225 0,03 11,70 % w 070
COBRE 6.397,50 -50,00  -77,00  BUND 10Y 0,396 0,07 B R —
ZINCO 297400 22,00 17500 SCHATZ2Y 0,034 0,69 300 o2 060
OURO 1.297,69 598 046 T-NOTE10Y 3,230 0,81 8,90 o001 055
TRIGO 469,50 1,75 30,00  T-NOTE 2Y 2,704 0,78 -10,70 08/03 15/03 22/03 29/03 05/04
LICENGA C02 24,38 0,22 1,36 GILT 10Y 1,036 0,73 -5,80 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1246  0,12%  0,21% 1,1333 1,1420 1,1596 11
EUR/GBP 0,86183 -0,28%  -0,32% 0,8645 0,8673 0,8734
EUR/IPY 12536  0,06%  -0,51% 125,36 125,36 125,36
EUR/CHF 1,1255  -0,30%  0,61% 1,1244 1,1234 1,1211
EUR/BRL 4344 008%  -0,06% 4,4098 4,4803 4,6124
EUR/PLN 42876  0,04%  0,31% 4,3091 4,3310 4,3765 114
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1246  0,8618 125,36 1,1255 10,4205 7,4651 1,4996 158082  4,3440 9,6267
uUsD 0,8879 - 0,7665 111,385 0,9991 9,2551 6,6286 1,3326 1,4040 3,8710 8,5538
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,275 0,41 25,43 Titulo Variagdo % PSI 20 5310,95  0,03% 12,25% 580145  4.551,84
BCP 0,240 -0,66 4,58 SONAE CAP. 2,28 CAC40 5.471,78  -0,08% 1567% 5.657,44  4.55599
CORT. AMORIM 10,180 -1,93 13,11 GALP 1,45 ESTX50 PR 3.438,06  -0,27% 14,55%  3.596,20  2.908,70
cTT 2,622 0,54 -11,00 IBERSOL 1,01 XTRADAX 1196340 -0,39% 13,30% 13.204,31 10.279,20
EDP 3,515 0,20 15,28 SEMAPA 0,83 S&P 500 2.888,83  -0,13% 1524%  2.940,91  2.346,58
EDP R 8,560 0,82 10,10 EDPR 0,82 IBEX 35 9.437,70  -0,76% 10,51% 10.291,40  8.286,20
GALP 14,355 1,45 4,06 NOVABASE -0,40 NIKKEI 225  21.761,65 -0,21% 8,73%  24.448,07 18.94858
IBERSOL 8,040 1,01 1,77 NOS 0,50
J MARTINS 13,560 -0,66 31,14 J MARTINS -0,66 B 5
MOTAENGIL 2282 018 4174 BCP 0,66 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,158 0,05 15,50 CORT.AMORIl v  -1,93 o
NOS 5,950 -0,50 12,37
NOVABASE 2470 040 22,28 PSI20 100%
PHAROL 0,186 0,11 14,09 103% —
REN 2,545 0,00 4,56 5325 102%
SEMAPA 14,660 0,83 11,91 5275 1019%
SONAE CAP. 0,898 2,28 5,77 225 100%
SONAE SGPS 0,935 0,16 15,37 99%
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