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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 2,1230 -3 22 1M 4,9602 0 -35 4,2451 0,1400 50 -\.\/
3M 2,1510 1 -17 3M 4,8537 0 -42 4,1558 0,0785
6M 2,1510 1 -11 6M 4,6821 -1 -45 3,9932 0,0400 325
12M 2,0390 -1 -20 12M 6,0414 8 31 3,7716 0,0800 2001 = 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 2,0010 0 -11 1,8765 2,3554 2,6423 Zona Euro 2,40 CURVA FORWARD
2y 1,9394 -1 -9 2,0150 2,4333 2,7023 EUA 4,50 250
3y 2,0102 -1 -9 2,1290 2,5020 2,7640 Reino Unido 4,50
4y 2,0938 -3 -9 2,2215 2,5655 2,8100 Japao 0,50 225
5Y 2,1737 -3 -10 2,2978 2,6210 2,8301 Canada 2,75 200
7v 2,3170 -3 12 2,4470 2,7110 2,8760 Suica -0,75
10Y 2,4830 2 -12 2,5833 2,7880 2,8864 China 5,75 L7s
15Y 2,6187 -2 12 2,6743 2,7769 2,7998 Brasil 14,25 150 4
20Y 2,6116 -1 -11 2,6378 2,6870 2,6760 Austrélia 4,10
30Y 2,4896 -1 -10 2,5040 2,5310 2,5200 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 3,9284 2 12 3,2510 3,5390 3,8840 400
2y 3,5980 1 8 3,3080 3,6160 3,9390 3 M
3y 3,5207 1 6 3,3820 3,7020 3,9910 325
Y 3,5240 1 6 3,4560 3,7720 4,0360 300
5Y 3,5579 2 7 3,5360 3,8325 4,0770 S
7v 3,6588 2 10 3,6685 3,9330 4,1540 225 .\-X/—.\'
10y 3,7975 3 14 3,8200 4,0510 4,2250 2
15Y 3,9590 3 17 3,9755 4,1290 4,2400 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,0152 3 19 4,0140 4,1060 4,1600 —e—EUR  —=—UsD
30Y 3,9308 3 20 3,9080 3,9420 3,9415
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 070
BRENT 59,77 -1,52 -5,18 oT 2Y 1,810 -0,01 21990 515 P e a—
JETFUEL 637,00 -9,00 -108,50 oT 5Y 2,287 0,03 -20,60 050
DIESEL 597,50 -4,75 -95,50 OT 10Y 3,052 -0,03 -14,10 450 2‘;2
COBRE 9.356,00 159,50 -335,00 BUND 10Y 2,457 0,29 1200 o 020
ZINCO 2581,30 30,02 -194,76 SCHATZ2Y 2,157 0,24 -13,20 010
OURO 331190 71,41 273,66 T-NOTE10Y 4,603 0,74 18,10 2004 000
TRIGO 537,25 -5,75 -550  T-NOTE2Y 4,086 -0,40 15,80 04104 11/04 1804 25004 02105
LICENCA C02 67,57 -1,19 3,75 GILT 10Y 4871 0,00 0,00 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,1343  0,00%  3,43% 1,1410 1,1477 1,1595
EUR/GBP 0,8515  021%  0,51% 0,8561 0,8607 0,8692
EUR/JPY 163,19  0,45%  -1,60% 163,18 163,18 163,17 L4
EUR/CHF 09321  026%  0,63% 0,9270 0,9222 0,9132
EUR/BRL 6,41  -028%  0,63% 6,5905 6,7856 7,1422 112
EUR/PLN 42683  0,12%  0,57% 4,3023 4,3333 4,3875
EURGBP EURJPY 1,10
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1343  0,8515 163,19 0,9321 10,9364  7,4623 1,5622 1,74822  6,4100 11,7601
uUsD 0,8820 - 0,7515 143,78 0,8219 9,6348 6,5819 1,3812 15430 56550 10,3771
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 6,150 -0,16 15,38 Titulo Variacéo % PSI 6.999,68  0,49% 9,76%  7.026,93  6.194,45
BCP 0,577 -1,10 2417 IBERSOL 3,04 CAC40 772793  -055% 4,70%  8.259,19  6.763,76
CORT. AMORIM 7,630 0,00 -5,22 EDP R 2,64 ESTX50PR 528305 -0,04% 7.91% 556819  4.473.94
cTT 7,720 0,00 42,96 EDP 1,30 XTRADAX  23.344,54 1,12% 17,26% 23.476,01 17.024,82
EDP 3,265 1,30 5,63 NOS 0,95 S&P 500 566515 -0,37% -3,68%  6.147,43  4.835,04
EDP R 8,370 2,64 -16,63 SEMAPA 0,93 IBEX 35 1351800 053% 16,58% 13.515,10 10.298,70
GALP 13,755 0,47 -13,76 JMARTINS -0,09 NIKKEI 225  36.830,69 1,04% -7,68% 42.426,77 30.792,74
J MARTINS 21,280 -0,09 15,34 ALTRI -0,16
MOTA ENGIL 3,694 -0,65 26,77 NAVIGATOR 0,24 . .
NAVIGATOR 3,386 0,24 -5,68 MOTA ENGIL -0,65 EVOLUGAG MENSAL (BASE 100%)
NOS 3,700 0,95 12,61 BCP -1,10 113% _——
REN 2,880 017 26,32 110%
SEMAPA 17,364 093 22,45 . 107%
SONAE SGPS 1,134 0,53 24,07 1000 104%
IBERSOL 9,500 3,04 27,01 101%
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