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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 R R s S
M -0,4710 -1 -1 M 1,6653 -1 -3 0,7033 -0,7628 100
3M -0,3970 0 0 3M 1,7309 0 -15 0,7524 -0,6886
6M -0,3460 -1 -1 6M 1,7404 -1 -14 0,8116 -0,6326 025
12M -0,2690 0 2 12M 1,8349 -1 -12 0,8771 -0,4836 o0 B — —a———a—=n

M 3m M 12m
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,3640 -1 -3 -0,3640 -0,2382 -0,0542 Zona Euro 0,00 CURVA FORWARD
2y -0,3580 -1 -4 -0,3391 -0,1976 0,0042 EUA 1,75 025
3y -0,3360 -1 -6 -0,3055 -0,1492 0,0690 Reino Unido 0,75 NN
ay -0,3040 2 7 -0,2680 -0,0957 0,1319 Japdo 0,10 N
5Y -0,2660 2 -8 -0,2251 -0,0372 0,1780 Canada 1,75 §/
7v -0,1740 -3 -11 -0,1232 0,0800 0,3026 Suica 0,75 w/
10Y -0,0110 -4 -13 0,0422 0,2450 0,4270 China 5,75
15Y 0,2310 -4 -14 0,2605 0,4026 0,5230 Brasil 4,25 050
20Y 0,3620 -4 -14 0,3646 0,4534 0,5240 Australia 0,75
30Y 0,3990 -4 -14 0,3732 0,4117 0,4393 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,6080 -3 -11 1,2882 1,3020 1,4740 175
2y 1,4730 4 14 1,2540 1,3455 155110 10 e ——————
3y 1,4250 5 -16 1,2720 1,3890 1,5470 Lo
4y 1,4570 3 -19 1,2990 1,4290 1,5977 075
5Y 1,4280 -5 -7 1,3330 1,4660 1,6329 st e
7v 1,4710 -6 -18 1,4179 1,5390 1,6730 000
10Y 1,5530 -6 -20 1,5030 1,6361 1,7220 o2 j y jov o1svoo20vaov
15Y 1,6610 -6 -20 1,6242 1,6940 1,7815 -
20Y 1,7840 6 -12 1,6784 1,7210 1,7670 —e—ER —e—UsD
30Y 1,7430 -6 -20 1,6800 1,7070 1,7250
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060
BRENT 53,44 -1,03  -10,81 oT2Y -0,402 -0,02 7,60 050

JETFUEL 518,59  -9,64  -115,19 oT 5Y 0,111 -0,02 170 ® /’\/v\ 040
DIESEL 497,87  -959  -100,38  OT 10Y 0,294 0,02 11,10 ¥

0,30

COBRE 5.655,00 -72,00 -486,00 BUND 10Y -1,042 -3,04 -23,90 020 0,20
ZINCO 214250 -69,75  -212,50 SCHATZ2Y -0,009 0,00 -4,60 0.10 0,10

OURO 157677 633 1443 T-NOTE10Y 2,450 2,26 23,60 oo 000
TRIGO 55525  -350 925 T-NOTE2Y 1868 2,28 -16,80 1001 17101 24 aoL avioz
LICENGACO2 2316  -016  -1,05  GILT 10Y 0,464 -1,82 -29,00 L Uso B EUR®HS)
CAMBIAL
CAMBIAL FIXING _ Var.1D Var.IM | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,0951 -0,16%  -126%  1,1011 1,1068 1,1180 s
EUR/GBP 084628 0,11%  0,22% 0,8489 0,8514 0,8564 '
EUR/IPY 12018  027%  1,18% 120,18 120,18 120,18
EURICHF 1,0665  0,33%  1,41% 1,0658 1,0650 1,0632
EUR/BRL 47165 021%  -3,35%  4,7589 4,8013 4,9107 112
EUR/PLN 42717 0,04%  -081% 42028 4,3148 4,3615
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0951  0,8463 120,18 1,0665 10,5509 7,4724 1,4546 1,63504  4,7165 10,1478
uUsD 0,9155 - 0,7738 109,725 0,9772 9,6643 6,8412 1,3321 1,4972 43137 9,2794
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,735 0,88 0,97 Titulo Variagdo % PSI 20 5.282,06 -0,15% 1,30% 542932  4.699,20
BCP 0,188 -3.49 -7.30 IBERSOL 4,65 CAC40 6.01567 -0,23% 0,63%  6.109,81  4.946,14
CORT. AMORIM 10,540 0,76 6,73 J MARTINS 2,04 ESTX50 PR 3.793,18 -0,14% 1,28%  3.813,80  3.124,62
cTT 2,892 -1,50 9,34 EDP 1,31 XTRADAX 1349403 -0,15% 1,85%  13.640,06 10.863,56
EDP 4,646 1,31 20,24 RAMADA 1,07 S&P 500 3.336,24  0,26% 327%  3.347,96  2.681,83
EDP R 12,320 0,16 17,33 ALTRI 0,88 IBEX 35 9.816,00  0,05% 2,79%  9.820,40  8.409,20
GALP 13,560 -1,42 -8,99 REN 0,37 NIKKEI 225  23.685,98 -0,60% 0,12% = 24.11595 20.110,76
IBERSOL 9,000 4,65 12,50 GALP -1,42
J MARTINS 16,230 2,04 10,67 cTT -1,50 B 5
MOTAENGIL 1672 018  -10.59 NOS 2.80 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,304 0,85 4,19 BCP -3,49 Lo
NOS 4,442 2,80 -7.46
PHAROL 0,00  -0,30 0,10 PSI20 Lo
RAMADA 5,680 1,07 2,74 so2s 100%
REN 2,720 0,37 0,00 9%
SEMAPA 12,480 0,16 9,04 5275 98%
SONAE CAP. 0,764 0,39 1,46 7%
SONAE SGPS 0,833 0,42 -8,46 5225 969% +
10/01 17/01 24/01 31/01 07/02
) ) B B 5175 +
- - - - 10/01 17/01 24/01 31/01 07/02 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ———IBEX  — NIKKEI
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