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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
M -0,4800 -1 -2 M 1,6501 0 -3 0,7100 -0,7708 100
3M -0,4110 0 2 3M 1,7038 0 -13 0,7553 -0,6970
6M -0,3570 1 3 6M 1,7254 0 -15 0,8144 -0,6450 025
12M -0,2870 0 -4 12M 1,8128 1 -15 0,8950 -0,5086 o0 @— m =
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLEOR
EUR FIXING 1D (bps) 1M (bps) 1Y 3y 5Y
1y -0,3760 0 5 -0,3705 -0,2267 -0,0368 Zona Euro 0,00 CURVA FORWARD
2y -0,3630 -1 6 -0,3373 -0,1804 0,0182 EUA 1,75 025
3y -0,3390 0 -8 -0,3002 -0,1325 0,0815 Reino Unido 0,75 N
ay -0,3050 0 -10 -0,2586 -0,0818 0,1448 Japdo 0,10 N
5Y -0,2660 1 -12 -0,2142 -0,0240 0,2047 Canada 1,75 §/
7v -0,1730 1 -15 -0,1131 0,0948 0,3163 Suica 0,75
10Y -0,0080 2 -17 0,0539 0,2565 0,4452 China 5,75
15Y 0,2360 2 -19 0,2755 0,4189 0,5425 Brasil 4,25 050
20Y 0,3690 2 -19 0,3784 0,4678 0,5409 Australia 0,75
30Y 0,4060 3 -19 0,3863 0,4249 0,4519 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,5810 2 -16 1,3636 1,4102 1,5540 175
2y 1,4500 3 18 1,2940 1,4360 1,5630 150 e —
3y 1,4250 5 -16 1,3160 1,4905 1,6401 Lo
4y 1,4570 3 -19 1,3470 1,5130 1,6749 075
5Y 1,4090 3 -22 1,3800 1,5634 1,7097 st "
7Y 1,4710 -6 -18 1,4420 1,6320 1,7589 000
10Y 1,5360 3 -30 1,5810 1,6805 1,8070 gvggﬁ ¥ jov o1svoo20vaov
15Y 1,6610 -6 -20 1,6425 1,7783 1,8475 -
20Y 1,7840 6 -12 1,7195 1,8002 1,8462 —e—ER  —eUsD
30Y 1,7290 3 -31 1,7539 1,7630 1,7595
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 56,23 0,44 -7,25 oT2Y -0,430 -0,01 450 oo M 040
JETFUEL 536,86 20,71  -96,92 oT5Y -0,118 0,00 -1,30
DIESEL 51325 17,60  -85,00 oT 10Y 0,295 0,01 1300 ¥ 030
COBRE 5.763,00 19,00  -43400 BUND10Y  -1,015 -1,16 21,80 02 020
ZINCO 214150 -0,50  -241,50 SCHATZ2Y  -0,011 -0,69 5,90 o0 M\J 010
OURO 1577,15 8,89 27,39 T-NOTE10Y 2505 -0,61 -15,70 0| |
TRIGO 542,25 _6’25 _22’50 T-NOTE 2Y 1'929 0100 _11'10 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02
LICENCA C02 24,39 0,51 0,25 GILT 10Y 0,571 4,19 -7,70 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,0867 -043%  -2,33% 1,0926 1,0985 1,1100 s
EUR/GBP 0,83375  0,82%  2,86% 0,8363 0,8389 0,8440
EUR/JPY 11921  0,69%  2,55% 119,21 119,21 119,21
EUR/CHF 1,0619  0,18%  1,76% 1,0611 1,0601 1,0584 112
EUR/BRL 47018  069%  -1,86% 47421 4,7841 4,8892
EUR/PLN 42471 0,12%  -0,28% 4,2682 4,2908 4,3386
EURGBP EURJPY e
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0867  0,8338 119,21 1,0619 10,4970  7,4720 1,4382 161252  4,7018 10,0459
usD 0,9220 - 0,766 109,805 0,9785 9,6711 6,8890 1,3255 1,4857  4,3271  9,2600
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,510 -1,43 2,99 Titulo Variagéo % PSI 20 5.331,96  032% 226% 542932  4.699,20
BCP 0,194 1,84 -4,59 EDPR 1,98 CAC40 6.093,14 -0,19% 193%  6.109,81  5.059,50
CORT.AMORIM 10,780  -1,10 -4,60 BCP 1,84 ESTX50 PR 3.846,74 -0,20% 271%  3.854,43  3.17571
cTT 2,890 0,41 -9,40 J MARTINS 1,03 XTRADAX  13.74543 -0,03% 3,75%  13.758,70 11.018,95
EDP 4,655 0,22 20,47 REN 0,37 S&P 500 337956  0,00% 4,61%  3.381,47 272227
EDP R 12,360 1,98 17,71 EDP 0,22 IBEX 35 9.909,80 -0,31% 3,78%  9.946,60  8.409,20
GALP 14,000 0,00 6,04 SONAE SGPS -0,89 NIKKEI 225  23.827,73 -0,14% 0,72% 24.11595 20.110,76
IBERSOL 8,800 0,00 10,00 MOTA ENGIL -1,01
J MARTINS 16,660 1,03 13,60 NOS -1,03 -
MOTAENGIL 1663  -1,01  -11.07 CORT.AMORIl |  -1,10 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,236 0,06 -6,16 ALTRI -1,43 Lo
NOS 4,438 -1,03 -7.54
PHAROL 0,100 0,00 0,10 pSI20 102%
RAMADA 5,600 0,00 -4.11
REN 2,735 0,37 0,55 5325 100%
SEMAPA 12520  -0.48 -8,75 o8
SONAE CAP. 0,763 0,13 1,33 o275
SONAE SGPS 0,835 -0,89 -8,24 5225
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