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RENDA FIXA
INTERBANK OFFERED RATES 600 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 500 //*
1M 2,4030 1 39 M 4,6043 1 9 3,9325 0,9450 '
3M 2,6930 1 24 3m 4,9281 1 11 4,1335 1,2200 400
6M 3,1980 0 28 6M 52710 1 17 4,3484 1,2400 300 /
12M 3,6420 2 30 12M 5,6194 -2 27 4,5290 1,5900 200 1
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,5830 -1 27 35157 2,8783 2,8520 Zona Euro 3,00 CURVA FORWARD
2y 3,5473 -1 31 3,2785 2,8667 2,8605 EUA 4,75 400
3y 3,3828 -1 34 3,1460 2,8620 2,8860 Reino Unido 4,00 375
4y 3,2622 -2 34 3,0780 2,8640 2,9100 Japao 0,10 350
5Y 3,1835 2 33 3,0347 2,8770 2,9360 Canada 4,50 325
7v 3,0964 -3 30 2,9990 2,9140 2,9690 Suica 0,75 300
10Y 3,0661 -3 27 3,0090 2,9510 2,9522 China 575 275
15Y 3,0380 -3 26 2,9710 2,8470 2,7480 Brasil 13,75 250 4
20Y 2,8800 -3 25 2,7960 2,6500 2,5340 Austrélia 3,35
30Y 2,5420 -4 26 2,4640 2,3330 2,2320 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 50 INTEREST RATE SWAPS
1Y 5,4659 0 38 4,5896 3,5698 3,4520
2y 5,0257 1 55 4,1210 3,5190 3,4750 500
3y 4,6043 -2 57 3,9493 3,4980 3,4830 450
4y 4,3610 2 56 3,8290 3,4980 3,4930 400
5Y 4,1992 -2 54 3,7590 3,4980 3,5331 350
7Y 4,0183 2 49 3,7045 3,5309 3,5380 300 -_—-\‘\“"\l—\————_‘\_\
10Y 3,8972 -3 42 3,6620 3,5440 3,5590 250 ]
15Y 3,8240 -3 33 3,6480 3,5386 3,5080 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,7397 -3 27 35710 3,4410 3,3700 ——ER —e—usD
30Y 3,4861 -3 21 3,3421 3,1960 3,1048
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 81,72 1,12 -6,44 oT2Y 2,994 -0,03 34,00 010
JETFUEL 843,97  -2307 -23587 oT 5Y 3,051 -0,05 48,90 > 020
DIESEL 80501  -26,49 -210,17  OT 10Y 3,347 -0,07 33,30 400 030
COBRE 9.137,00 -88,50 -212,00 BUND 10Y 2,103 -4,66 32,20 040
ZINCO 3.068,75 -80,75 -360,75 SCHATZ2Y 3,196 -1,76 2730 1T o~ o
OURO 182168 -3,70 -109,36 T-NOTE10Y 4,572 -1,84 42,40 200 + Iy
TRIGO 752’75 2’75 24'75 T-NOTE 2Y 5'030 -0,82 60,30 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 20/02 22/02
LICENCA C02 96,92 0,15 11,73 GILT 10Y 3,747 -2,99 32,30 USD ——CBP ——EUR®HS)
CAMBIAL
SVEN FW6M ____FW 12M EURUSD
EUR/USD 1,0616  -0,26%  -2,35% 1,0673 1,0724 1,0827 110
EUR/GBP 0,8814  -0,22%  -0,19% 0,8844 0,8868 0,8915
EUR/IIPY 143,32 -0,06% -1,17% 143,31 143,30 143,27
EUR/CHF 0,9888 -0,11%  1,35% 0,9845 0,9796 0,9699 100
EUR/BRL 54463  045%  3,69% 55734 5,6912 5,9166
EUR/PLN 47293  048%  -0,47% 4,7841 4,8320 4,9308
EURGBP EURIPY 108
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0616 0,8814 143,32 0,9888 11,0602  7,4444 1,4361 155988 54463 10,9399
usD 0,9439 - 0,8317 134,855 0,9336 10,4284  7,0261 1,3550 1,4692 51297 10,3085
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,542 0,40 -9,25 Titulo Variacio % PSI 598137 087% 4,46%  6.370,78  5.128,86
BCP 0,222 522 51,37 BCP 5,22 CAC40 731743  0,25% 13,03% 7.387,29  5.628,42
CORT. AMORIM 9,630 0,21 10,44 GALP 1,71 ESTX50 PR 4.258,16  0,36% 12,25% 4.316,17  3.249,57
cTT 3,685 1,24 19,64 cTT 1,24 XTRADAX 1547569 0,49% 11,15% 15.658,56 11.862,84
EDP 4,757 -0,02 2,17 SEMAPA 0,90 S&P 500 398498 -0,11% 3,84%  4.637,30  3.49158
EDP R 19,370 0,86 -5,88 EDP R 0,86 IBEX 35 9.230,40 0,63% 12,17% 9.369,10  7.189,60
GALP 11,575 1,71 -8,21 NAVIGATOR -0,18 NIKKEI 225  27.104,32 -1,34% 3,87% 29.222,77 24.681,74
GREENVOLT 7,210 -1,50 -7,56 J MARTINS -0,62
J MARTINS 19,350  -0,62 4,11 NOS -0,82 R .
MOTA ENGIL 1,798 -2,49 53,68 GREENVOLT -1,50 105% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,258 -0,18 -5,67 MOTA ENGIL -2,49 104%
NOS 421.126 -g,gg 9,30 o
REN 535 X 0,60 psI /q/
SEMAPA 13,500 0,90 9,22 w025 10236 /&\\/J
SONAE SGPS 1,004 0,65 7,38 101% —
5975 100% ==
99%
5925 98% -+
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 20/02 22/02
587521’)/01 01/02 08/02 15/02 22102 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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