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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) GBP CHF 500
1M 2,3610 4 46 M 4,5883 2 19 3,9289 0,8000 200
3M 2,6020 4 35 3M 4,8431 1 3 4,0529 1,1200
6M 3,0290 2 22 6M 5,1397 8 -6 4,1955 1,3000 300 /
12M 3,4350 3 11 12M 5,4044 15 -15 4,2366 1,5700 200
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,3910 3 13 3,2178 2,7050 2,7203 Zona Euro 3,00 CURVA FORWARD
2y 3,3053 3 6 2,9930 2,7163 2,7362 EUA 4,75 375
3y 3,1318 3 5 2,8990 2,7200 2,7700 Reino Unido 4,00 250
4y 3,0290 4 6 2,8610 2,7310 2,8025 Japao 0,10
5Y 2,9770 5 6 2,8339 2,7500 2,8310 Canada 4,50 825
7v 2,9120 4 5 2,8250 2,7970 2,8630 Suica 0,75 3,00
10Y 2,9050 3 4 2,8560 2,8340 2,8383 China 5,75 275
15Y 2,8884 3 5 2,8220 2,7250 2,6316 Brasil 13,75 250
20Y 2,7333 3 7 2,6510 2,5240 2,4133 Austrélia 3,35
30Y 2,4000 1 12 2,3260 2,2070 2,1050 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) % 3y 5Y INTEREST RATE SWAPS
1Y 5,2548 -2 19 4,1841 31711 3,2085 525
2y 47222 2 21 3,6995 3,1714 3,2365 475
3y 4,2628 -4 20 3,5250 3,1902 3,2614 425
ay 4,0049 -4 18 3,4568 3,2069 3,2750 375
5Y 3,8491 -4 16 3,3955 3,2230 3,3161 25
7Y 3,6908 -3 14 3,3784 3,2640 33525 s M.—._.\\
10Y 3,6048 -2 13 3,3780 3,3229 3,3800 n2s
15Y 3,5722 -1 10 3,4060 3,3438 3,3634 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,5196 -1 9 3,3646 3,2700 3,2325 ——ER —e—usD
30Y 3,2997 0 10 3,1643 3,0483 2,9813
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 83,35 2,36 4,60 oT2Y 2,703 0,06 2,40 500 010
JETFUEL 867,28  -889  -68,26 oT5Y 2,785 0,04 8,70 020
DIESEL 814,36  -589  -77,22 oT 10Y 3,188 0,05 2,40 400 030
COBRE 8.899,50 -109,00 282,00 BUND 10Y 1,939 2,92 760 Lo /\/\r_/_\// 040
ZINCO 3.146,00 -111,50 113,00 SCHATZ2Y 2,965 1,25 -0,50 050
OURO 1.876,54 9,06 10,85 T-NOTE10Y 4,325 0,18 840 2004 Iy
TRIGO 752’50 2’25 9'00 T-NOTE 2Y 4'751 0’41 25'20 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 04/02 06/02
LICENGA C02 90,44 -0,44 13,05  GILT 10Y 3,424 7,15 -24,80 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ____FW 12M EURUSD
EUR/USD 1,07 -0,71%  0,04% 1,0757 1,0810 1,0014 110
EUR/GBP 0,89338 -0,07%  -1,44% 0,8964 0,8989 0,9032
EUR/IIPY 141,3  0,79%  0,04% 141,29 141,28 141,25
EUR/CHF 0,9887  0,71%  0,02% 0,9847 0,9799 0,9707 100
EUR/BRL 55501 -0,39%  1,69% 5,6677 5,7963 6,0509
EUR/PLN 47569  -0,23%  -1,29% 4,8126 4,8638 4,9708
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0700  0,8934 141,30 0,9887 11,3530  7,4417 1,4376 154504 55501 11,0937
usD 0,9353 - 0,8327 131,265 0,9237 10,6258  6,9606 1,3453 1,4464 51905 10,3851
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,614 -0,52 -7,81 Titulo Variacio % PSI 592357 0,28% 345% 6.370,78  5.128,86
BCP 0,204 2,05 39,21 MOTA ENGIL 2,88 CAC40 713235 -0,07% 10,17% 723394  5.628,42
CORT. AMORIM 9,360 -0,43 7,34 BCP 2,05 ESTX50 PR 4.209,31  0,09% 10,96% 4.257,98  3.249,57
cTT 3,760 0,53 22,08 GALP 1,47 XTRADAX  15.320,88 -0,16% 10,04% 15.614,47 11.862,84
EDP 4,659 -0,30 0,06 SEMAPA 0,96 S&P 500 411639  0,14% 7,22%  4.637,30  3.491,58
EDP R 19,850  -1,64 -3,55 NAVIGATOR 0,55 IBEX 35 9.16490 0,06% 11,37% 9.281,40  7.189,60
GALP 12,110 1,47 -3,97 EDP -0,30 NIKKEI 225  27.685,47 -0,03% 6,10% 29.222,77 24.681,74
GREENVOLT 7,690 0,39 1,41 NOS -0,40
J MARTINS 19,540 -0,10 -3,17 CORT. AMORI -0,43 i 5
MOTA ENGIL 1,928 2,88 64,79 ALTRI -0,52 Loos6 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,284 0,55 -4,92 EDP R -1,64
NOS 3,936 -0,40 4,02 106%
REN 2,530 0,20 0,40 psI Lom
SEMAPA 12,560 0,96 1,62 5050
SONAE SGPS 0,938 0,27 0,32 102%
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