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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 - & =
M -0,5530 -1 1 M 0,1111 0 -2 0,0421 -0,7996 0,00
3M -0,5430 0 1 3M 0,1824 0 -4 0,0591 -0,7570 050
6M -0,5170 0 1 6M 0,1969 0 -4 0,0764 -0,7088 ' F— & & i
12M -0,4940 0 1 12M 0,2910 -1 2 0,1280 -0,6000 100
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,5128 0 2 -0,4833 -0,2201 0,0948 Zona Euro 0,00 CURVA FORWARD
2y -0,4980 0 3 -0,4315 -0,1395 0,1691 EUA 0,25 025
3y -0,4585 1 5 -0,3607 -0,0619 0,2419 Reino Unido 0,10 N
4y -0,3985 2 8 -0,2852 0,0150 0,3074 Japao 0,10 )
5Y -0,3300 2 12 -0,2093 0,0870 0,3665 Canada 0,25 050
v -0,1869 3 18 -0,0607 0,2245 0,4666 Suica 0,75
10Y 0,0190 4 24 0,1383 0,3800 0,5711 China 5,75
15Y 0,2660 4 29 0,3499 0,5074 0,6279 Brasil 2,00 075
20Y 0,3810 4 32 0,4336 0,5315 0,6010 Austrélia 0,10
30Y 0,3970 4 35 0,4240 0,4713 0,4994 india 3,00 ~——EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 0,1706 0 2 0,2428 1,0414 1,8540 175
2y 0,2029 0 0 0,3961 1,2900 1,9300 125
3y 0,3200 2 5 0,5980 1,4339 1,9860
4y 0,5105 3 12 0,8108 1,6140 2,1080 078
5Y 0,7108 4 19 0,9970 1,6690 2,1885 025 e
v 1,0606 5 26 1,2820 1,8440 2,1910 o025 | 1v - - ov oy 2ov v
10Y 1,4200 6 32 1,6452 2,0559 2,2040 s
15Y 1,7174 6 34 1,7890 2,0650 2,2320 '
20Y 1,8412 6 34 1,9110 2,1473 2,2145 —eER  —euUsD
30Y 1,9175 6 33 1,9085 2,0790 2,1250

COMMODITIES LAST Var.1D  Var. 1M BONDS YIELD 1D (bps) 1M (bps)

SWAP 10y-2y

125 0,60

BRENT 63,46 0,47 7,62 oT 2y -0,549 0,00 1010 \/—//\_///\J 050
JETFUEL 533,50  -9,80 61,25 oT 5Y -0,207 0,00 22,90 \/_/J__,\/\/ 040
DIESEL 52250  -6,50 67,25 oT 10Y 0,248 0,01 2240 % 030
COBRE 8.606,00 163,00 581,50 BUND 10Y -1,012 3,38 21,90 068 \—/_//_vf/\/ 020
ZINCO 284300 3925 167,00 SCHATZ2Y  -0,098 0,23 2,80 045 010
OURO 1.783,60 7,47 59,22 T-NOTE 10Y 2,053 3,18 13,40 25 | ! 000
TRIGO 659175 _5’50 _13’75 T-NOTE 2Y 0'702 0100 _1,80 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02
LICENGA C02 37,58 0,74 4,49 GILT 10Y 0,853 6,72 37,20 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,2139  0,46%  0,06% 1,2162 1,2184 1,2236 ™
EUR/GBP 0,86508  0,04%  3,00% 0,8664 0,8679 0,8709
EUR/JPY 127,81 -0,09%  -1,29% 127,81 127,81 127,81
EUR/CHF 1,0859  -0,27%  -0,77% 1,0853 1,0847 1,0835 128
EUR/BRL 65338  0,54%  -0,62% 6,5688 6,6192 6,7715
EUR/PLN 44819  0,26%  1,13% 4,4870 4,4939 4,5135
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY DKK CAD AUD BRL NOK
EUR - 1,2139  0,8651 127,81 1,0859 10,0359 7,4368 1,5293 1,5415 6,5338 10,2541
usD 0,8246 - 0,7135 105,635 0,8952 8,2748 6,1322 1,2610 1,2720 53778  8,4447
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,005 3,80 16,38 Titulo Variagdo % PSI 20 4.821,44  2,47% -1,57% 545421  3.500,02
BCP 0,125 3,75 1,14 SEMAPA 28,42 CAC40 578360 0,96% 4,18%  6.111,41  3.632,06
CORT. AMORIM 10,860 1,12 6,38 IBERSOL 5,20 ESTX50PR  3.71872  1,02% 4,67%  3.867,28  2.302,84
cTT 2,445 2,30 4,04 NAVIGATOR 4,74 XTRADAX  14.006,97 0,86% 2,10%  14.169,49  8.255,65
EDP 4,771 0,52 7,47 EDPR 4,41 S&P 500 392889  037% 4,59%  3.950,43  2.191,86
EDP R 19,900 4,41 12,72 NOVABASE 435 IBEX 35 8.166,80  1,35%  1,15% = 10.100,20  5.814,50
GALP 9,446 013 7,90 NIKKEI 225  30.017,92 -0,72% 9,38%  30.714,52  16.358,19
IBERSOL 5,260 5,20 2,59
J MARTINS 13,005 0,23 5,90 5
MOTA ENGIL 1436 213 5.28 EVOLUGCAO MENSAL (BASE 100%)
NAVIGATOR 2,784 474 11,45 EDP 0,52 105%
NOVABASE 3,840 435 19,63 103% s
NOS 2,728 0,74 -4,55 PSI20 Lo
PHAROL 0,126 0,96 1,28 s | S
REN 2,320 0,87 -1,90 5000 o
SEMAPA 12,200 28,42 35,56
SONAE SGPS 0,691 1,84 4,38 4900 95%
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Eurostoxxs0  ——— DAX S&P500  —— IBEX
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