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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
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EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR } - & =
M -0,5600 -1 1 M 0,1084 0 -1 0,0480 -0,8000 0,00
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INTEREST RATE SWAPS TAXA DE REFERENCIA = EURIBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,5095 0 2 -0,4645 -0,2238 0,0929 Zona Euro 0,00 CURVA FORWARD
2y -0,4863 1 4 -0,4138 -0,1421 0,1695 EUA 0,25 025
3y -0,4453 2 5 -0,3493 -0,0636 0,2386 Reino Unido 0,10 P
4y -0,3888 3 7 -0,2766 0,0137 0,3054 Japao 0,10 b
5Y -0,3230 4 9 -0,2027 0,0859 0,3680 Canada 0,25 050 ’/_//
v -0,1810 5 13 -0,0555 0,2217 0,4724 Suica 0,75
10Y 0,0237 6 17 0,1423 0,3827 0,5774 China 5,75
15Y 0,2757 7 20 0,3595 0,5146 0,6318 Brasil 2,00 075
20v 0,3898 8 21 0,4410 0,5370 0,6038 Austrélia 0,10
30Y 0,4017 8 22 0,4267 0,4744 0,5031 india 3,00 EURIBOR 3M EURIBOR oM EURIBOR 124
INTEREST RATE SWAPS FORWARDS
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 0,1925 1 1 0,2855 1,3050 2,0160 175
2y 0,2368 2 4 0,4860 1,4965 2,1467 125
3y 0,4049 3 13 0,7290 1,6875 2,2165
4y 0,6307 4 21 0,9860 1,8050 2,2662 o7
5Y 0,8412 5 27 1,2116 1,9298 2,3038 025 e
Yy 1,1996 5 33 1,4905 2,0701 2,3626 025 1v 2y 3y 10v 157 20v 30v
10Y 1,5401 6 35 1,7525 2,1827 2,3932 o
15Y 1,8230 5 35 1,9620 2,2310 2,3460 -
20Y 1,9315 4 33 2,0305 2,2445 2,3403 —=—EUR  —=—USD
30Y 1,9908 4 31 2,0475 2,1926 2,2210
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 060
BRENT 64,23 1,53 6,06 oT 2y 0,538 0,03 1390 050
JETFUEL 528,10  -3,80 39,06 oT 5Y 0,191 0,05 25,90 . 040
DIESEL 51585  -4,05 39,31 OT 10Y 0,282 0,06 2490 " 030
COBRE 9.276,50 126,50 1.393,50 BUND 10Y 0,990 5,48 22,50 07 M 020
ZINCO 283525 33,50 276,25 SCHATZ2Y  -0,096 1,14 4,60 050 010
OURO 1.718,39 -1841 -117,60 T-NOTE10Y 2,289 517 29,60 2 1 ' 000
TRIGO 652,25 _14’00 1150 T-NOTE 2Y 0,748 2’04 3'90 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02 22/02 24/02 26/02 28/02 02/03
LICENGA C02 37,48 0,87 0,05 GILT 10Y 1,030 7,30 44,20 CUsD ——GBP ——EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,2048  0,17%  0,26% 1,2073 1,2096 1,2148 1o
EUR/GBP 0,86351  0,10%  2,08% 0,8650 0,8665 0,8696 '
EUR/IPY 12881  -0,18%  -1,99% 128,81 128,81 128,81
EUR/CHF 1,1083  -0,23%  -2,36% 1,1078 1,1072 1,1061 12
EUR/BRL 6,9562  -1,58%  -6,97% 7,0039 7,0727 7,2580
EUR/PLN 45461  -0,11%  -1,30% 4,5523 4,5600 4,5799
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,2048  0,8635 128,81 1,1083 10,1463 7,4361 1,5227 1,54605  6,9562 10,2334
usD 0,8283 - 0,7157 106,985 0,9174 8,4023 6,1590 1,2627 1,2823 57552  8,4835
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,135 0,33 18,90 Titulo Variacéo % PSI 20 467370 -2,11% -4,59%  5317,89  3.500,02
BCP 0,120 0,25 2,35 IBERSOL 1,00 CAC40 5.830,06 0,35% 502% 587143  3.632,06
CORT. AMORIM 11,040 0,36 -4.83 SEMAPA 0,84 ESTX50 PR  3.71278  0,14% 451% 374253  2.302,84
cTT 2,560 0,59 8,94 GALP 0,70 XTRADAX  14.080,03 0,29% 2,63%  14.197,49  8.255,65
EDP 4,550 -4,63 11,75 crT 0,59 S&P 500 3.861,11 -0,23% 2,80%  3.950,43  2.191,86
EDP R 16,880  -9,93 -25,96 PHAROL 0,49 IBEX 35 8.329,30  -0,32% 3,17%  9.014,30  5.814,50
GALP 9,740 0,70 11,26 REN 0,44 NIKKEI 225  29.559,10 051% 7,71%  30.714,52 16.358,19
IBERSOL 6,080 1,00 12,59 MOTA ENGIL 0,81
J MARTINS 12,950 -0,04 -6,30 NOVABASE -2,48 <
MOTA ENGIL 1,470 -0,81 7,77 EDP -4,63 EVOLUGAOC MENSAL (BASE 100%)
NAVIGATOR 2,842 0,42 13,77 EDPR -9,93 1079%
NOVABASE 3,540 2,48 10,28 1055
NOS 2,744 0,22 -3,99 PSI120
PHAROL 0,122 0,49 2,24 103%
REN 2,275 0,44 3,81 4850 1019 ~
SEMAPA 12,020 0,84 33,56 4800 ~
SONAE SGPS 0,681 0.29 2,95 9%
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