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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 2,5650 -4 -17 1M 4,9602 0 -35 4,4601 0,3775 50 -\.\/
3M 2,5300 1 -11 3M 4,8537 0 -42 4,4253 0,3100
6M 2,4070 -1 -17 6M 4,6821 -1 -45 4,3326 0,2900 325
12M 2,4170 1 -8 12M 6,0414 8 31 4,2108 0,3250 P H e S s—.
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,2808 -2 -19 2,0990 2,3211 2,4160 Zona Euro 2,90 CURVA FORWARD
2y 2,1910 -3 -19 2,1652 2,3477 2,4419 EUA 4,50 275
3y 2,2045 -3 -19 2,2150 2,3710 2,4733 Reino Unido 4,50
4y 2,2327 -3 17 2,2540 2,3930 2,5010 Japao 0,50 250
5Y 2,2600 -3 -16 2,2847 2,4222 2,5236 Canada 3,00 225
7v 2,3095 -3 -14 2,3448 2,4690 2,5570 Suica -0,75
10Y 2,3844 -3 -12 2,4192 2,5219 2,5766 China 5,75 200
15Y 2,4584 -3 -9 2,4733 2,5060 2,4907 Brasil 13,25 175 |
20Y 2,4225 -4 -7 2,4152 2,4071 2,3655 Austrélia 4,10
30Y 2,2555 -4 -3 2,2390 2,2170 2,1763 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1095 5 -3 3,7280 3,8000 3,8750 400 w
2y 3,9236 -9 -12 3,7300 3,8270 3,8980 375
3Y 3,8635 -10 -16 3,7530 3,8430 3,9130 i'ig
Y 3,8491 -11 -17 3,7770 3,8610 3,9310 200
5Y 3,8483 -11 -18 3,7950 3,8765 3,9500 275
7v 3,8620 -11 -18 3,8310 3,9110 3,9880 250 S — e
10Y 3,8949 -11 -18 3,8830 3,9630 4,0280 ol
15Y 3,9565 -11 -16 3,9430 3,9850 4,0130 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,9591 -10 -15 3,9320 3,9320 3,9180 —e—EUR  —=—UsD
30Y 3,8175 -10 -13 3,7760 3,7360 3,6810
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 025
BRENT 72,92 -1,86 -4,63 oT 2Y 2,036 -0,03 23,40 515 020
JETFUEL 73875  -475  -26,00 oT 5Y 2,429 -0,04 -1,80
DIESEL 72325  -550  -3,75 oT 10Y 2,981 0,03 050 450 M 015
COBRE 9.502,00 -64,50 218,50 BUND 10Y 2,317 -1,33 1230 o 010
ZINCO 2.822,20 -80,77 859  SCHATZ2Y 2441 -1,48 -18,80 005
OURO 2.89596 -5576 12538 T-NOTE10Y 4,670 -7,82 24,80 200 + ! 000
TRIGO 586,00 _7’50 27’25 T-NOTE 2Y 4,372 -7,89 _17'20 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 24/02
LICENCA C02 71,56 210  -10,11  GILT 10Y 4,868 -7,20 -17,10 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0497  0,30%  -0,31% 1,0546 1,0602 1,0711 L6
EUR/GBP 0,82908 -0,09%  1,45% 0,8332 0,8376 0,8464
EUR/JPY 157,19  -0,24%  3,19% 157,18 157,17 157,16
EUR/CHF 09375 0,17%  0,94% 0,9323 0,9273 0,9181 105
EUR/BRL 6,0591  -0,29%  2,22% 6,1932 6,3631 6,7183
EUR/PLN 41417 0,05%  1,72% 4,1757 4,2135 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 - 1,0497  0,8291 157,19 0,9375 11,1358  7,4592 1,5024 1,65883  6,0591 11,6836
uUsD 0,9527 - 0,7903 149,075 0,8936 10,6104  7,1062 1,4293 15793 57619 11,1248
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,075 0,33 13,98 Titulo Variacéo % PSI 6.91899  147% 849%  6.99353  6.050,03
BCP 0,573 2,61 23,31 GALP 6,83 CAC40 8.051,07 -049% 9,08%  8259,19  7.029,91
CORT. AMORIM 8,300 0,00 3,11 BCP 2,61 ESTX50 PR 544790 -0,11% 1127% 5.544,12  4.473,94
cTT 6,960 41,00 28,89 EDP 1,40 XTRADAX 2241027 -0,07% 12,56% 22.93506 17.024,82
EDP 3,179 1,40 2,85 NAVIGATOR 1,22 S&P 500 591897 -1,06% 0,65%  6.147,43  4.953,56
EDP R 9,275 0,71 -7,62 EDP R 0,71 IBEX 35 13.116,80 0,80% 13,12% 13.158,60 10.001,00
GALP 15,960 6,83 0,06 JMARTINS -0,39 NIKKEI 225 ~ 38.237,79 -1,39% -4,15% 42.426,77 31.156,12
J MARTINS 20,440  -0,39 10,79 REN -0,60
MOTA ENGIL 2,950 2,06 1,24 IBERSOL 0,94 . .
NAVIGATOR 3,330 1,22 7,24 cTT -1,00 o EVOLUGAG MENSAL (BASE 100%)
NOS 3,900 -0,26 17,12 MOTA ENGIL 2,06 oo
REN 2,475 -0,60 8,55
SEMAPA 15620 039 10,16 psi 106%
SONAE SGPS 0,969 -0,10 6,02 104%
IBERSOL 8,460 0,94 13,10 o850 102% \,//’_/\’/\
6750 100% = v/
98%
6650
6550 o 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 24/02
645021//01 03/02 10/02 17/02 24/02 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&P500  ———IBEX  — NIKKEI
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