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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 2,4560 -3 -19 1M 4,9602 0 -35 4,4575 0,2400 50 -\.\/
3M 2,5290 2 0 3M 4,8537 0 -42 4,4120 0,2955
6M 2,4080 1 -6 6M 4,6821 -1 -45 4,3240 0,2800 325
12M 2,4810 3 10 12M 6,0414 8 31 4,2140 0,3700 20/ W #——a——a
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3544 2 6 2,3226 2,6553 2,7915 Zona Euro 2,65 CURVA FORWARD
2y 2,3381 1 16 2,4268 2,7005 2,8225 EUA 4,50 275
3y 2,4007 1 22 2,5020 2,7301 2,8484 Reino Unido 4,50
ay 2,4628 1 27 2,5590 2,7575 2,8751 Japéo 0,50 250
5Y 2,5159 2 31 2,6038 2,7880 2,9013 Canada 3,00
7v 2,5973 3 36 2,6772 2,8386 2,9325 Suica -0,75 225
10Y 2,6953 3 39 2,7618 2,8890 2,9437 China 5,75
15Y 2,7810 4 42 2,8176 2,8646 2,8482 Brasil 13,25 2,00 +
20Y 2,7465 5 44 2,7573 2,7587 2,7143 Austrélia 4,10
30Y 2,5800 5 47 2,5767 2,5650 2,5187 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,9699 -2 -27 3,5040 3,6800 3,8260 a5 '\_\.____/4/./"—"\.
2y 3,7409 5 -39 3,5360 3,7120 3,8530 250
3y 3,6862 7 -40 3,5820 3,7490 3,8760 azs
Y 3,6833 -7 -39 3,6200 3,7800 3,8990 200
5Y 3,6953 7 37 3,6580 3,8070 3,9210 s
7v 3,7359 -7 -33 3,7220 3,8550 3,9670 250 Mﬂ
10Y 3,7974 -6 -28 3,7990 3,9230 4,0120 225 |
15Y 3,8850 -5 -24 3,8820 3,9540 4,0000 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,8998 -4 21 3,8820 3,9080 3,9090 —e—EUR  —=—UsD
30Y 3,7751 -3 -17 3,7410 3,7220 3,6805
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 040
BRENT 70,38 0,92 -3,88 oT 2Y 2,237 -0,05 21,00 575 035
JETFUEL 704,75 12,25  -40,00 OT 5Y 2,711 -0,01 46,90 post
DIESEL 676,25 9,00 -30,25 oT 10Y 3,356 0,01 55,70 480 020
COBRE 9.689,00 149,00 457,50 BUND 10Y 2,795 -6,10 4900 . o
ZINCO 2.901,90 50,69 107,86 SCHATZ2Y 2,585 -4,46 22,20 005
OURO 291455 275 53,48 T-NOTE10Y 4,590 -4,80 417,30 200 + ! 000
TRIGO 551'25 _2’75 _44’25 T-NOTE 2Y 4,084 _5’42 -27,80 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02 22/02 24/02 26/02 28/02 02/03 04/03 06/03
LICENCA C02 68,36 104  -13,92  GILT 10Y 4,996 9,87 19,70 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0857 0,57%  4,63% 1,0910 1,0962 1,1054 109
EUR/GBP 0,84088 -0,35%  -0,87% 0,8451 0,8495 0,8577
EUR/IPY 160,35 -0,69%  -1,61% 160,34 160,33 160,32 108
EUR/CHF 09520  0,14%  -1,28% 0,9466 0,9415 0,9322
EUR/BRL 6,2821 -1,03%  -4,50% 6,4374 6,6147 6,9671 107
EUR/PLN 41723 0,08%  0,50% 4,2076 4,2446 4,3109
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0857  0,8409 160,35 0,9520 10,9242  7,4588 1,5627 1,72411  6,2821 11,7606
uUsD 0,9200 - 0,774 147,56 0,8787 10,0543  6,8622 1,4361 15840 57653 10,8224
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,065 -0,57 13,79 Titulo Variacao % PSI 6.820,82  1,95% 6,96%  6.99353  6.050,03
BCP 0,554 2,44 19,17 REN 5,60 CAC40 8.120,80 -0,94% 10,03% 8.259,19  7.029,91
CORT. AMORIM 8,270 0,12 2,73 EDP 4,74 ESTX50 PR 546841 -0,94% 11,69% 5.568,19  4.473,94
cTT 7,000 0,57 29,63 EDP R 3,59 XTRADAX  23.008,94 -175% 1557% 23.47588 17.024,82
EDP 3,113 4,74 0,71 BCP 2,44 S&P 500 5.682,40 -1,01% -3,42% 6.147,43  4.953,56
EDP R 8,230 3,59 -18,03 SONAE SGPS 2,12 IBEX 35 13.257,10 0,17% 14,33% 13.446,40 10.164,80
GALP 14,880 0,34 6,71 NIKKEI 225  36.887,17 -2,17% -7,54% 42.426,77 31.156,12
J MARTINS 20,200 0,80 9,49 NAVIGATOR -0,25
MOTA ENGIL 3,230 -0,98 10,84 ALTRI -0,57 . .
NAVIGATOR 3,232 -0,25 9,97 SEMAPA -0,65 . EVOLUGAG MENSAL (BASE 100%)
NOS 4,530 1,57 36,04 MOTA ENGIL -0,98 1096
REN 2,640 5,60 15,79
SEMAPA 15,240  -0,65 7,48 psi 103%
SONAE SGPS 1,012 212 10,72 2000 1o
IBERSOL 8,680 0,46 16,04 99%
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