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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) GBPLIBOR CHF LIBOR 250
M -0,3680 0 -1 M 2,5169 0 1 0,7316 -0,7794 150
3M -0,3080 0 0 3M 2,6970 -4 -10 0,8969 -0,7114
6M -0,2330 0 0 6M 2,7650 -1 -8 1,0149 -0,6528 050
12M -0,1090 0 1 12M 2,9483 -1 5 1,1646 -0,5142 os0 ] MW & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2150 0 0 -0,1070 0,2740 0,7510 Zona Euro 0,00 CURVA FORWARD
2y -0,1500 0 2 -0,0199 0,3886 0,8703 EUA 2,50 025
3y -0,0610 0 1 0,0767 0,5090 0,9835 Reino Unido 0,75 w
4y 0,0400 0 -1 0,1829 0,6270 1,0858 Japao 0,10 000
5Y 0,1480 0 3 0,2958 0,7415 1,1660 Canada 1,75 & M -
v 0,3730 -1 7 0,5214 0,9425 1,3189 Suica 0,75 025
10Y 0,6860 -1 9 0,8125 1,1607 1,4575 China 5,75
15Y 1,0410 -1 -10 1,1058 1,3418 1,5381 Brasil 6,50 050
20Y 1,2040 -1 -10 1,2347 1,3965 1,5204 Austrélia 1,50
30Y 1,2590 -1 -10 1,2635 1,3618 1,4297 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7320 1 3 2,5354 2,4275 2,6205 A gy e
2y 2,6660 -1 2 2,4425 2,4850 2,6565 225
3y 2,6100 -1 4 2,4380 2,5210 2,6960 175
4y 2,5880 -1 -15 2,4895 2,5918 2,7410 125
5Y 2,5910 -1 4 2,5202 2,6065 2,8008 05
v 2,6320 -1 3 2,5590 2,6800 2,8250 028
10Y 2,7150 -1 2 2,6650 2,7710 2,8710 o " - - p— o> p— -
15Y 2,8080 -1 2 2,7711 2,8080 2,8770 :
20v 2,8390 -1 2 2,7760 2,8210 2,8620 —e—ER  —e—uUsD
30Y 2,8400 0 2 2,7760 2,8233 2,8140
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 120
BRENT 61,50 0,13 2,61 oT 2y -0,205 0,01 1,40 oo 100
JETFUEL 613,88 3,85 21,01 oT 5Y 0,438 -0,02 -8,60 - |l
DIESEL 580,88 4,60 31,66 oT 10Y 1,649 0,01 12,40 %% 060
COBRE 6.253,50 -33,00 323,00 BUND 10Y 0,493 2,58 B ) e —————
ZINCO 272950 1550 214,50 SCHATZ2Y 0,041 0,00 0,20 020 020
OURO 1.314,04 313 27,57 T-NOTE10Y 3,344 -1,48 740 o l—me——
TRIGO 519,50 6,25 1’75 T-NOTE 2Y 2,813 _2’34 -8,20 10/01 12/01 14/01 16/01 18/01 20/01 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02 07/02
LICENGA C02 22,36 -1,12 0,48 GILT 10Y 1,384 2,85 9,00 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1346  0,01%  -0,82% 1,1433 1,1522 1,1704 116
EUR/GBP 0,8749  0,30%  2,58% 0,8776 0,8805 0,8866
EUR/JPY 12457  -0,13%  -0,09% 124,57 124,57 124,57
EUR/CHF 1,1327  0,34%  -0,82% 1,1317 1,1305 1,1281
EUR/BRL 42317  -0,30%  0,36% 4,2924 4,3578 4,4935 115
EUR/PLN 43130 -0,11% -0,38% 4,3342 4,3564 4,4020
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1346  0,8749 124,57 1,1327 10,4951 7,4632 1,5038 159733 42317 9,7800
uUsD 0,8828 - 0,7726 109,73 1,0005 9,2685 6,5881 1,3274 1,4103 3,7294  8,6240
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,260 0,28 25,17 Titulo Variagdo % PSI 20 5.091,06 -0,88% 7,60% 580145  4.551,84
BCP 0,230 0,78 0,26 SONAE CAP. 1,46 CAC40 4.961,64 -048% 4,88% 565744 455599
CORT. AMORIM 9,910 0,51 10,11 PHAROL 0,89 ESTX50PR  3.13562  -0,48% 4,47%  3.596,20  2.908,70
cTT 3,096 -0,06 5,09 CORT. AMORII 0,51 XTRADAX  10.906,78 -1,05% 3,29%  13.204,31 10.279,20
EDP 3,164 -1,40 3,77 SEMAPA 0,40 S&P 500 268593  -0,72% 7,16% = 2.940,91  2.346,58
EDP R 7,860 0,19 1,09 ALTRI 0,28 IBEX 35 8.856,80  -0,91% 3,71%  10.291,40  8.286,20
GALP 13,390  -2,76 2,94 J MARTINS -1,10 NIKKEI 225  20.333,17 -2,01% 1,59%  24.448,07 18.94858
IBERSOL 8,060 -1,23 2,03 IBERSOL 1,23
J MARTINS 13,070  -1,10 26,40 EDP -1,40 - 5
MOTAENGIL 1840  -108  14.29 NAVIGATOR | -1,41 oo EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 4,188 -1,41 16,33 GALP 2,76 Lo, Za\
NOS 5570 009 519 p—/
NOVABASE 2,170 0,00 7,43 PSI20 100% \
PHAROL 0,181 0,89 10,66 103%
REN 2,620 -0,38 7,64 5200 102%
SEMAPA 14980 040 1435 o 101%
SONAE CAP. 0,903 1,46 6,36 5050 100%
SONAE SGPS 0,904 0,00 11,60 5000
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PSI20  —— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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