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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
1M 2,6000 1 -14 1M 4,9602 0 -35 4,4625 0,3700 50 -\.\/
3M 2,5210 0 -12 3M 4,8537 0 -42 4,4391 0,3150
6M 2,4210 -3 -16 6M 4,6821 -1 -45 4,3456 0,3000 325
12M 2,4310 3 7 12M 6,0414 8 31 4,2285 0,3550 P B . m—
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3019 -3 -18 2,1283 2,3429 2,4450 Zona Euro 2,90 CURVA FORWARD
2y 2,2155 -2 -19 2,1905 2,3687 2,4720 EUA 4,50 275
3y 2,2281 2 -18 2,2405 2,3960 2,4995 Reino Unido 4,50
4y 2,2560 -1 17 2,2770 2,4185 2,5260 Japao 0,50 250
5Y 2,2825 -1 -16 2,3090 2,4463 2,5513 Canada 3,00 225
7v 2,3338 0 -13 2,3690 2,4950 2,5860 Suica -0,75
10Y 2,4081 -1 -11 2,4437 2,5477 2,6046 China 5,75 200
15Y 2,4840 0 -8 2,5001 2,5349 2,5224 Brasil 13,25 175
20Y 2,4511 1 5 2,4450 2,4385 2,3994 Austrélia 4,10
30Y 2,2891 1 0 2,2740 2,2535 2,2139 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1699 -1 -1 3,8710 3,9220 4,0100 a0 e o . e e e
2y 4,0236 -2 -8 3,8760 3,9340 4,0240 375
3Y 3,9766 2 -12 3,8910 3,9590 4,0380 i'ig
Y 3,9638 -3 -14 3,9040 3,9770 4,0510 200
5Y 3,9628 -3 -15 3,9240 3,9940 4,0660 275
7v 3,9771 -3 -15 3,9570 4,0240 4,1010 250 P
10Y 4,0087 -3 -15 4,0030 4,0740 4,1390 o
15Y 4,0688 -3 -14 4,0590 4,0950 4,1230 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,0699 -3 -12 4,0460 4,0410 4,0260 —e—EUR  —=—UsD
30Y 3,9270 -3 -10 3,8880 3,8430 3,7880
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 025
BRENT 74,78 0,35 2,77 oT 2Y 2,068 -0,02 1420 515 020
JETFUEL 74350  -19,00 -37,25 oT 5Y 2,462 0,13 3,10
DIESEL 728,75  -18,25  -14,50 oT 10Y 3,007 0,09 350 450 W\/_\/ 015
COBRE 951550 -4,50 274,50 BUND 10Y 2,339 0,67 720, 0.10
ZINCO 2.902,97 9,71 1,40  SCHATZ2Y 2463 -1,23 -11,90 005
OURO 294165 559 171,07 T-NOTE10Y 4,763 0,75 16,60 200 + 000
TRIGO 589,50  -14,50 30,75 = T-NOTE 2Y 4,469 -0,61 -8,90 24101 s o7l 14/02 210z
LICENCA C02 73,81 -0,09 7,86 GILT 10Y 4,959 -1,34 -8,30 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0466  0,01%  -0,06% 1,0516 1,0571 1,0683 106
EUR/GBP 0,8283 -0,08%  1,91% 0,8324 0,8368 0,8456
EUR/IPY 156,81  0,41%  4,52% 156,80 156,79 156,78
EUR/CHF 0,9395  0,02%  1,23% 0,9342 0,9293 0,9201 105
EUR/BRL 6,001  -0,12%  3,39% 6,1344 6,2978 6,6485
EUR/PLN 41418  047%  1,70% 4,1761 4,2136 4,2861
1,04
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0466  0,8283 156,81 0,9395 11,1596  7,4604 1,4894 164718  6,0010 11,6357
uUsD 0,9555 - 0,7925 149,24 0,8969 10,6575  7,1282 1,4238 15743 57313 11,1194
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,055 -0,25 13,60 Titulo Variacao % PSI 6.819,07 1,62% 6,93%  6.99353  6.050,03
BCP 0,558 1,56 20,16 EDP R 3,48 CAC40 8.090,99 -0,78% 9,62%  8.259,19  7.029,91
CORT. AMORIM 8,300 1,84 3,11 EDP 3,33 ESTX50PR 545376 -0,39% 11,39% 5.544,12  4.473,94
cTT 7,030 0,86 30,19 NOS 3,17 XTRADAX 2242593 0,62% 12,64% 22.93506 17.024,82
EDP 3,135 333 1,42 JMARTINS 2,70 S&P 500 6.016,62 0,06% 2,30%  6.147,43  4.953,56
EDP R 9,210 3,48 -8,27 SONAE SGPS 1,89 IBEX 35 13.012,90 047% 12,23% 13.158,60 10.001,00
GALP 14,940  -0,73 -6,33 NIKKEI 225 ~ 38.776,94 0,26% -2,80% 42.426,77 31.156,12
J MARTINS 20520 2,70 11,22
MOTA ENGIL 3,012 0,27 3,36 ALTRI 0,25 . .
NAVIGATOR 3,290 0,24 -8,36 GALP 0,73 Lo% EVOLUGAG MENSAL (BASE 100%)
NOS 3,910 3,17 17,42 SEMAPA -1,27 Lo
REN 2,490 1,63 9,21
SEMAPA 15560  -1,27 9,73 psI 106%
SONAE SGPS 0,970 1,89 6,13 104%
IBERSOL 8,540 0,95 14,17 75 i;:

6650

6550

6450 +

24/01

31/01

07/02

14/02

21/02

98%
96%

24/01

PSI20

—— CAC40

31/01

Eurostoxxs0

07/02 14/02

——DAX S&P500

—— IBEX.

21/02

NIKKE!
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