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RENDA FIXA
INTERBANK OFFERED RATES 100 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o5 % ././_/'
1M -0,5600 0 2 1M 0,1081 0 1 0,4352 -0,7000 ’
3M -0,5510 0 2 3M 0,3106 1 10 0,5338 -0,6775 0,00 ‘ ‘ ‘
6M -0,4990 0 4 6M 0,5231 -1 18 0,7314 -0,6000 0,50 J = ’ g8
12M -0,4230 1 8 12M 0,9297 0 35 1,0302 -0,7000 1,00 M M &M 12M
TAXA DE REFERENCIA —=— EURIBOR = USD LISOR
EUR LAST 1D (bps) 1M (bps) 1Y 3Y 5Y BANCO CENTRAL
1Y -0,3241 7 16 0,4330 0,6593 0,6328 Zona Euro 0,00
2Y 0,0527 14 33 0,5465 0,6440 0,6480 EUA 0,25 075 - CURVA FORWARD
3Y 0,2547 15 38 0,5633 0,6310 0,7070 Reino Unido 0,50 050 ] /
4y 0,3540 14 38 0,5870 0,6470 0,7360 Jap3o 0,10 0.25 |
5Y 0,4095 13 36 0,6030 0,6710 0,7490 Canada 0,25 000 L /
7Y 0,4765 11 31 0,6370 0,7240 0,8150 Suica -0,75 025 |8 S NN
10Y 0,5760 8 24 0,7020 0,8035 0,8260 China 5,75 050 NN N
15Y 0,6798 5 15 0,7590 0,7990 0,7660 Brasil 10,75 075 |
20Y 0,6702 3 9 0,7150 0,7270 0,6680 Australia 0,10
30Y 0,5397 2 3 0,5800 0,5430 0,5135 india 4,00 EURIBOR 3M EURIBOR 6M EURIBOR 12M
USD LAST 1D (bps) 1M (bps) 1Y 3Y 5Y INTEREST RATE SWAPS
1Y 0,8923 4 35 1,8193 1,9670 2,0280 2,00 |
2Y 1,3614 5 40 1,9031 1,9570 2,0190 150 |
3Y 1,5703 5 35 1,9260 1,9815 2,0280
4Y 1,6702 5 31 1,9320 1,9890 2,0285 1,00 1
5Y 1,7327 5 28 1,9500 1,9990 2,0695 050 - ‘/_/__,_.’_./-/'—'\-
7Y 1,8182 5 25 1,9871 2,0180 2,0800 0.00 | ‘ | | | | | | |
10Y 1,8926 5 21 2,0120 2,0825 2,1080 H/ZY 3Y 4Y 5Y Y 10v 15Y 20vY 30Y
15Y 1,9846 4 18 2,0600 2,0930 2,1080 0507
20Y 2,0170 4 16 2,0610 2,0834 2,0610 —aEUR  —=—USD
30Y 1,9713 4 14 1,9885 1,9680 1,9390
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 070
BRENT 89,89 0,42 11,32 OT 2Y -0,321 0,19 32,70 . - 0,60
JETFUEL 846,64 4,49 133,91 OT 5Y 0,150 0,18 41,20 - 0,50
DIESEL 801,89 3,00 120,89 OT 10Y 0,878 0,17 37,40 %% - 0.40
COBRE 9.863,00 143,00 119,00 BUND10Y  -0,505 12,55 27,60 0401 oo
ZINCO 3.620,50 -3,00 58,00 SCHATZ2Y 0,207 12,67 23,00 020 oo
OURO 1.807,14 0,34 569 T-NOTE 10Y 2,815 5,28 16,70 000 - 0.00
TR|GO 748'00 _7’00 _10’00 T_NOTE 2Y 1’785 5’12 37,50 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02
LICENCA C02 94,60 0,39 10,59  GILT 10Y 1,677 10,87 25,40 UsD - EUR (RHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,1286  -0,33%  -0,61% 1,1312 1,1350 1,1444 "
EUR/GBP 0,83208 0,22%  1,11% 0,8346 0,8383 0,8463 ’
EUR/JPY 129,63  -0,20%  0,72% 129,63 129,63 129,63
EUR/CHF 1,0516  -1,19%  -1,25% 1,0511 1,0507 1,0494
EUR/BRL 6,067  -1,85%  5,68% 6,2305 6,4160 6,7951 114 |
EUR/PLN 45341  0,14%  0,99% 4,5775 4,6349 4,7547
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1286  0,8321 129,63 1,0516 10,4124  7,4419 1,4485 1,59947  6,0670 9,9791
USD  0,8758 - 0,7347 114,895 0,9190 9,1133 6,5170 1,2679 1,3987 52847 18,7536
ACCIONISTA
INDICE____ LAST _ Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,625 -1,06 0,27 Titulo Variagdo % PSI 20 5576,95 -0,73% 0,31%  5.83545  4.617,86
BCP 0,169 4,01 19,73 BCP 4,01 CAC40 7.004,19 -157% -2,09%  7.384,86  5.554,09
CORT.AMORIM 10,400  -0,95 -7,80 IBERSOL 4 1109 ESTX50 PR  4.141,61 -1,88% -3,62%  4.41523  3.599,36
CTT 4,410 0,57 -3,07 GALP 0,70 XTRADAX  15.368,76 -1,55% -3,23% 16.290,19 13.664,71
EDP 4,433 -1,27 -8,26 cTT 0,57 S&P 500 452599 -1,39% -5,05%  4.818,62  3.723,34
EDP R 18,340  -3,78  -16,26 RAMADA 0,56 IBEX 35 8.687,20 -0,30% -0,31%  9.310,80  7.921,30
GALP 9,798 0,70 15,00 EDP -1,27 NIKKEI 225  27.241,31 -1,06% -5,38% 30.795,78 26.044,52
IBERSOL 5,100 1,19 -1,54 NAVIGATOR -1,43
J MARTINS 20,640  -3,55 2,69 PHAROL 2,24 i
MOTAENGIL 1,254  -063  -1,72 I MARTINS 3,55 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,302 -1,43 -1,43 EDP R v -3,78
NOVABASE 4,910 -1,01 -4,10 99% -
NOS 3,496 0,06 2,35 bSI20 o7% -
PHAROL 0,088 2,24 15,98 o5 | ;//4\\
RAMADA 7,200 0,56 1,69 5700 1 N /\
REN 2525  -098  -0,79 2680 ] o
SEMAPA 11,660  -0,68 -0,34 oe60 91% |
SONAE SGPS 1,027 -0,48 2,39 5500 - 89% ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ : : : : : : ‘
_ _ _ _ 5450 - 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02
- - - - 540005/01 12/01 1(1:)/01 26/01 0‘2/02 PSI20 CAC40 Eurostoxx50 DAX S&P500 IBEX —— NIKKEI
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