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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 T S
M -0,4550 0 -1 M 1,6619 1 -10 0,7080 -0,7734 100
am -0,3930 0 1 am 1,7511 1 -16 0,7648 -0,6900
6M -0,3380 0 2 6M 1,7453 2 17 0,8195 -0,6408 025
12m -0,2900 -1 5 12M 1,8066 2 -19 0,8793 -0,5060 Y L

M 3m &M 12M
INTEREST RATE SWAPS —sEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,3655 0 -4 -0,3800 -0,2465 -0,0640 Zona Euro 0,00 CURVA FORWARD
2y -0,3620 0 6 -0,3530 -0,2060 -0,0040 EUA 1,75 025
3y -0,3410 0 9 -0,3170 -0,1585 0,0560 Reino Unido 0,75 PR P S SRS P
ay -0,3110 1 -12 -0,2790 -0,1050 0,1215 Japdo 0,10 e
5Y -0,2750 1 -15 -0,2360 -0,0485 0,1850 Canada 1,75 \/
7Y -0,1880 1 -18 -0,1350 0,0725 0,2915 Suica 0,75 \/\//
10Y -0,0270 1 21 0,0340 0,2305 0,4175 China 5,75
15Y 0,2090 2 24 0,2514 0,3922 0,5100 Brasil 4,50 050
20Y 0,3370 2 24 0,3519 0,4407 0,5100 Austrélia 0,75
30Y 0,3730 2 24 0,3596 0,3973 0,4235 india 4,00 ———EURIBORIM  ——— EURIBOR 6  —— EURIBOR 124
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1y 1,5880 2 -19 1,2963 1,2940 1,4590 200
2y 1,4250 -1 -26 1,2535 1,3410 1,4970 150 W
3y 1,6480 7 4 1,2890 1,3780 1,5340
ay 1,4570 3 -19 1,2940 1,4316 1,5884 1o
5Y 1,3510 -12 -34 1,3405 1,4692 1,6254 050
7y 1,7440 9 7 1,4009 15270 1,6650 000 "
10Y 1,8400 9 9 1,4970 1,6120 1,7170 MOJ v o e 1y 1y v sy
15Y 1,9530 9 9 1,6060 1,6910 1,7640 ’
20v 2,0120 11 12 1,6610 1,7190 1,7830 —e—ER  —eUsD
30Y 2,0370 10 11 1,6770 1,7080 1,7290
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060

BRENT 55,08 -1,54 -12,68 oT 2y -0,433 0,01 10,70

0,50
JETFUEL 536,08  -2,05  -119,71 oT 5Y -0,129 0,01 000 ¥ A/\ 040
DIESEL 502,00  -1,00 -120,75  OT10Y 0,280 0,01 1370 ¥

0,30

COBRE 5.560,50 -20,50 -607,00 BUND 10Y -1,059 1,08 -24,70 020 0,20
ZINCO 2.209,00 8,75 -68,75  SCHATZ 2Y -0,037 0,23 -6,50 0.10 0,10

OURO 157656 -12,60 24,36 T-NOTE10Y 2,441 2,40 27,10 oo 000
TRIGO 54950  -425 500 T-NOTE2Y 1853 3,61 -18,50 03101 1001 w7101 24101 3oL
LICENGACO2 2310  -0,78  -188  GILT 10Y 0,436 0,86 -27,40 o ——EUR®HS)
CAMBIAL
CAMBIAL FIXING _ Var.1D Var.IM | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1066  0,13%  -0,73% 1,127 1,1187 1,1302 s
EUR/GBP 084775 -0,71%  0,40% 0,8504 0,8529 0,8579 '
EUR/IPY 1201 021%  0,37% 120,10 120,10 120,10
EURICHF 1,0684  0,06%  157% 1,0676 1,0668 1,0651
EUR/BRL 46893  1,28%  -3,41%  4,7320 4,7757 4,8853 112
EUR/PLN 43001 -008% -1,30% 43218 4,3446 4,3018
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1066  0,8478 120,10 1,0684 10,6783 7,4729 1,4682 1,65275  4,6893 10,2617
usD 0,9044 - 0,7683 108,695 0,9659 9,6527 6,7589 1,3264 1,4938 4,2382 19,2728
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,650 1,25 0,53 Titulo Variagdo % PSI 20 5.230,49 -0,41% 0,31% 542932  4.699,20
BCP 0,192 0,21 5,28 ALTRI 1,25 CAC40 5.840,98  0,60% -2,29%  6.109,81  4.946,14
CORT. AMORIM 10,760 0,55 -4,78 J MARTINS 0,32 ESTX50PR  3.661,82  0,57% -2,23%  3.813,80  3.124,62
cTT 2,910 -0,61 -8,78 IBERSOL 0,23 XTRADAX  13.05553 0,57% -1,46% 13.640,06 10.863,56
EDP 4,499 -0,55 16,43 BCP 0,21 S&P 500 3.257,20 0,98% 0,82%  3.337,77  2.681,83
EDP R 12,000 0,00 14,29 NAVIGATOR 0,06 IBEX 35 9.41580  051% -1,40%  9.709,90  8.409,20
GALP 13,410 -1,69 -10,00 MOTA ENGIL 0,95 NIKKEI 225  22.971,94 -1,01% -2,89% 24.11595 20.110,76
IBERSOL 8,600 0,23 7,50 SONAE CAP. -0,95
J MARTINS 15,595 0,32 6,34 NOS -1,03

MOTAENGIL 1673 095  -10.53 GALP 1,69 EVOLUGAO MENSAL (BASE 100%)

NAVIGATOR 3242 006  -599 PHAROL 2,95 o
NOS 4634 103 346 /\«I’\/\

NOVABASE 2680 074 3,88 pSI20 Lo
PHAROL 0099  -2,95 -1,00 soos 100%
RAMADA 5680  -070 274 0%

REN 12,500 -0.64 -8.89 5275 98%
SEMAPA 0,769 0,00 2,12 97%
SONAE CAP. 0,832 -0,95 -8.63 5225 96% +
SONAE SGPS 5,680 20,70 274 03/01 10/01 17/01 24/01 31/01
- - - - 51750‘3/01 10/01 17/01 24/01 31/01 PSI20  ——— CAC40 Eurostoxxs0  ———DAX S&PS00  ——IBEX  ——— NIKKEI
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