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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 575
M 2,6160 0 22 M 4,9602 0 -35 4,4645 0,3975 a0 -‘.\./-
3M 2,5530 1 21 3M 4,8537 0 -42 4,4310 0,3337
6M 2,4860 1 -16 6M 4,6821 -1 -45 4,3143 0,2900 3.25
12M 2,3700 0 -19 12M 6,0414 8 31 4,1559 0,2950 ol @&
™M 3M 6M 12M
INTEREST RATE SWAPS @ EURIBOR & USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 2,3518 3 -16 2,1835 2,3655 2,4373 Zona Euro 2,90 CURVA FORWARD
2y 2,2694 5 -14 2,2452 2,3830 2,4565 EUA 4,50 275
3y 2,2807 6 -15 2,2820 2,4020 2,4820 Reino Unido 4,50
4y 2,3015 6 -16 2,3165 2,4195 2,5010 Japao 0,50 250
5Y 2,3207 5 -16 2,3366 2,4415 2,5205 Canada 3,00
7Y 2,3578 5 -16 2,3820 2,4800 2,5500 Suica 0,75 225
10Y 2,4149 4 -16 2,4400 2,5190 2,5543 China 5,75
15Y 2,4673 4 -15 2,4755 2,4895 2,4610 Brasil 13,25 200
20Y 2,4193 4 -14 2,4050 2,3800 2,3248 Australia 435
30Y 2,2340 4 11 2,2140 2,1800 2,1300 india 4,00 ~—EURIBOR3M ——— EURIBOR6M  —— EURIBOR 12M
usb LAST 1D (bps) 1M (bps) 1y 3y 5Y 450 INTEREST RATE SWAPS
1y 4,3070 6 4 4,1540 4,1870 4,2440 4] e -
2y 4,2326 10 0 4,1590 4,2080 4,2590 490
3y 4,2131 12 -4 4,1680 4,2200 4,2580 350
4y 4,2090 12 -6 4,1830 4,2330 4,2620 325
5Y 42115 13 7 4,1940 4,2370 4,2730 b
7Y 4,2251 13 -6 4,2120 4,2520 4,3070 D S —— S, S
10Y 4,2454 13 -6 4,2420 4,2930 4,3370 228
15Y 4,2902 13 -4 4,2800 4,2960 4,3050 Ty I a v o ™ 107 sy | 2oy aov
20Y 4,2808 12 3 4,2520 4,2310 4,1990 —s—ER  —s—uUsD
30Y 4,1191 12 -1 4,0770 4,0200 3,9510
COMMODITIES  LAST  Var.1D Var.1M | BONDS MED) 1D (bps) 1M (bps) SWAP 10y-2y 020
BRENT 75,88 -1,12 2,97 oT 2Y 2,089 0,04 2230 575
JETFUEL 773,50 12,00 11,75 OT 5Y 2,347 0,05 -17,10 \W 015
DIESEL 744,75 15,75 9,75 OT 10Y 2,912 0,03 416,70 450 0.10
COBRE 9.356,50 -89,50 266,50 BUND 10Y 2,347 4,47 1350 o s
ZINCO 2.776,77 26,63  -7547 SCHATZ2Y 2,500 4,93 -10,90 :
OURO 2.899,05 1,14 209,29 T-NOTE10Y 4,948 8,92 -12,10 200 +
TRIGO 581,50 4’50 50’75 T-NOTE 2Y 4,658 8,54 -1,60 14/01 16/01 18/01 20/01 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02 07/02 09/02 11/02
LICENCA C02 80,68 -1,91 5,83 GILT 10Y 4,956 5,22 -44,20 — usD —GEP —EURRHS)
CAMBIAL
FW 3M FW6M ___FW 12V EURUSD
EUR/USD 1,037  045%  1,69% 1,0418 1,0475 1,0599 106
EUR/GBP 0,83338  0,02%  0,99% 0,8373 0,8416 0,8504
EUR/JPY 159,22  -1,22%  0,63% 159,21 159,20 159,19
EUR/CHF 0,9477  -0,14%  -0,89% 0,9422 0,9370 0,9270 105
EUR/BRL 59794  -0,06%  4,18% 6,1068 6,2734 6,6409
EUR/PLN 4,1688  0,09%  2,43% 4,2026 4,2413 4,3163
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF S| DKK CAD AUD BRL NOK
EUR - 1,0370 0,8334 159,22 0,9477 11,3086  7,4588 1,4832 1,65285 59794 11,6951
usD 0,9640 - 0,8044 154,405 0,9134 10,8948  7,1906 1,4295 15941 57663 11,2691
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,925 0,34 11,16 Titulo Variacéo % PSI 6.528,05 -0,53% 2,36%  6.993,53  6.050,03
BCP 0,506 -0,39 8,97 NOS 1,39 CAC40 8.042,19 0,17% 896%  8259,19  7.029,91
CORT. AMORIM 8,390 0,12 4,22 IBERSOL 0,25 ESTX50 PR 540565 0027% 10,41% 5.394,86  4.473,94
CTT 6,220 0,16 15,19 XTRADAX  22.148,03 0,50% 11,25% 22.046,41 16.831,53
EDP 2,896 0,92 6,31 S&P 500 6.028,20 -0,67% 2,49%  6.128,18  4.920,31
EDP R 8,475 0,88  -1559 IBEX 35 12.911,50 1,07% 11,35% 12.778,30  9.841,60
GALP 16,130  -0,15 1,13 REN -0,83 NIKKEI 225  38.963,70 0,42% -2,33% 42.426,77 31.156,12
J MARTINS 19,430  -1,32 531 EDP R 0,88
MOTA ENGIL 2,874 -1,78 -1,37 EDP 0,92 -
NAVIGATOR 3510 074  -2.23 JMARTINS 1,32 EVOLUGAO MENSAL (BASE 100%)
NOS 3,650 1,39 9,61 MOTA ENGIL -1,78 100%
REN 2,400 -0,83 5,26 o7
SEMAPA 15,900  -0,13 12,13 psI
SONAE SGPS 0,927 -0,43 1,42 105%
IBERSOL 8,040 0,25 7,49 6575
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14/01 21/01 28/01 04/02 11/02 PSI20  ———CAC40 Eurostoxx50  ———DAX
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