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RENDA FIXA
INTERBANK OFFERED RATES 650 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF o2 .\.\/
™M 1,9510 -2 1 1M 4,9602 0 -35 3,7324 -0,0700 '
3M 1,9990 2 2 3M 4,8537 0 42 3,6253 0,0125 400
6M 2,1470 2 0 6M 4,6821 - -45 3,5479 0,0300 275
12M 2.2480 0 0 12M 60414 8 31 3,4620 0,0800 e ——
1M 3M &M 12M
INTEREST RATE SWAPS —8—EURIBOR —#— USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1Y 2,1518 0 -2 2,2080 2,6096 2,9130 Zona Euro 2,15 CURVA FORWARD
2Y 2,1799 -2 -6 2,3170 2,6853 2,9810 EUA 3,75 250
3y 2,2606 -2 -8 2,4120 2,7600 3,0450 Reino Unido 3,75
4y 2,3449 -3 -9 2,4960 2,8290 3,1020 Japao 0,75 225
5Y 2,4238 -3 -10 2,5745 2,8960 3,1576 Canada 2,25
7Y 2,5728 -3 -9 2,7180 3,0110 3,2450 Suiga 0,75 2,00
10Y 2,7650 -3 9 2,8960 3,1490 3,3347 China 575
15Y 2,9870 -3 -9 3,0860 3,2620 3,3748 Brasil 15,00 175 4
20Y 3,0820 -3 -8 3,1530 3,2730 3,3433 Australia 3,85
30Y 3,0844 -3 -8 3,1270 3,1970 3,2290 india 3,00 TTTEURBORSM  —— EURIBOR &M  ——EURIBOR 120
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 400 INTEREST RATE SWAPS
1Y 3,4017 -3 -10 3,0440 3,4100 3,7630 375
2y 3,2296 -5 14 3,1290 3,4930 3,8410 350
3y 3,2251 -6 -16 3,2190 3,5800 3,9080 325
4y 3,2682 6 17 3,3040 3,6620 3,9690 3,00
5Y 3,3257 -5 -18 3,3890 3,7330 4,0260 275
7Y 3,4584 -5 -18 3,5440 3,8590 4,1270 250
10Y 3,6398 5 19 3,7310 4,0170 4,2440 2
15Y 3,8728 -4 -20 3,9500 4,1580 4,3180 Ty 2y 3y avy % 7v 10Y 15Y 20Y 30Y
20Y 3,9860 -4 -20 4,0400 4,1870 4,2930 —e—ER —eUSD
30Y 3,9920 -4 -19 4,0160 4,0990 4,1450
COMMODITIES LAST  Var.1D Var.1M | BONDS E) 1D (bps) 1M (bps) [ SWAP 10y-2y 068
BRENT 67,70 0,18 2,95 oT 2y 2,079 0,01 5,00 066
JETFUEL 750,25 2525 37,75 oT 5Y 2,521 0,02 9,70 525 064
DIESEL 68525  -2425 54,00 oT 10Y 3,118 0,02 390 400 062
COBRE 12.855,50 -291,00 -334,00 BUND 10Y 2,648 2,36 -7,40 -
ZINCO 334595 4624 151,19 SCHATZ2Y 2,390 1,48 -490 7 056
OURO 501421 92,02 427,69 T-NOTE10Y 4,359 -4,52 8,30 1504 | 054
TR'GO 549175 -8,75 28,00 T-NOTE 2Y 3,674 _5’57 -8,20 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02
LICENCA C02 70,82 4,72 19,92 GILT 10Y 5,062 4,34 13,40 — USD —GEP —EURRHS)
CAMBIAL
CAMBIAL FIXNG Var.1D Var.1iM| FW3M  FW6M  FW12M | EURUSD
EUR/USD 1,1862  -0,10%  1,78% 1,1912 1,1959 1,2039 120
EUR/GBP 0,8716  -0,06%  -0,64% 0,8752 0,8785 0,8851
EURIJPY 181,83 0,38% 1,81% 181,82 181,82 181,81
EUR/CHF 0,9121 011%  2,26% 0,9073 0,9024 0,8926
EUR/BRL 6,2108  -0,40%  0,76% 6,3664 6,5278 6,8104 1,19
EUR/PLN 4,2119 0,00%  0,03% 4,2304 4,2466 4,2782
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1862 0,8716 181,83 0,9121 10,6123  7,4710 1,6165 1,67963  6,2108 11,2899
usD 0,8436 - 0,7345 153,08 0,7699 8,9469 6,3030 1,3630 14160 52361 9,5237
ACCIONISTA
TITULO COTACAO 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,790 0,00 6,44 Titulo Variacdo % PSI 8.998,95 -0,30% 8,90%  9.097,88  6.194,45
BCP 0,859 2,52 -4,20 NOS 2,54 CAC40 831174 -0,35% 1,99%  8437,35 6.763,76
CORT.AMORIM 7,020 0,28 6,20 REN 1,62 ESTX50 PR 598523 -0,43% 3,35%  6.099,07  4.540,22
cTT 7,150 0,42 3,77 TEIX. DUARTE 1,15 XTRADAX  24.914,88 025% 1,73% 25.507,79 18.489,91
EDP 4,289 1,63 9,55 IBERSOL 0,90 S&P 500 6.857,52  0,35% 0,17%  7.002,28  4.83504
EDP R 13,360 0,30 10,96 J MARTINS 0,85 IBEX 35 17.672,40 -1,25% 2,11% 18.271,20 11.583,00
GALP 17,685 0,81 20,88 CORT.AMORI | -0,28 NIKKEI 225  56.941,97 -1,21% 13,12% 58.015,08 30.792,74
IBERSOL 11,250 0,90 13,64 SONAE SGPS |  -0,52
J MARTINS 21,240 0,85 4,84 GALP 0,81 5 )
MOTA ENGIL 4,952 0,24 0,08 EDP 1,63 - EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,388 0,24 7,90 BCP 2,52
NOS 4,850 2,54 20,80 105%
REN 3,755 1,62 16,80 PSI 103%
SEMAPA 23,450 0,00 12,20 101%
SONAESGPS 1,914 052 1873 o oo o
TEIX. DUARTE 0,526 115 17,30 8850 ~
8750 9%
8650 95%
8550 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02
501.‘5/01 22/01 29/01 05/02 12/02 PSI20  ———CAC40 Eurostoxx50 ~ ——— DAX S&P500  ———IBEX  — NIKKEI
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