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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 20| B "
M -0,3680 0 0 M 2,5041 -1 -1 0,7321 -0,7794 150
3M -0,3080 0 0 3M 2,6978 0 -8 0,8828 -0,7098
6M -0,2320 0 0 6M 2,7419 2 11 1,0065 -0,6534 050
12M -0,1090 0 1 12M 2,9358 -1 -8 1,1418 -0,5160 os0 ] MW & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2141 0 1 -0,1056 0,2971 0,7839 Zona Euro 0,00 CURVA FORWARD
2y -0,1590 -1 0 -0,0136 0,4147 0,9027 EUA 2,50 025
3y -0,0800 2 3 0,0893 0,5372 1,0170 Reino Unido 0,75 w
4y 0,0140 3 6 0,1995 0,6578 1,1207 Japao 0,10 000
5Y 0,1160 3 9 0,3151 0,7733 1,2090 Canada 1,75 & M D)
v 0,3360 -4 -14 0,5453 0,9783 1,3552 Suica 0,75 025
10Y 0,6500 -4 -16 0,8410 1,1937 1,4918 China 5,75
15Y 1,0080 3 -16 1,1342 1,3735 1,5709 Brasil 6,50 050
20Y 1,1740 3 -16 1,2628 1,4268 1,5511 Austrélia 1,50
30Y 1,2380 2 -15 1,2899 1,3902 1,4640 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,6860 2 -8 2,5589 2,4760 2,6759 W —— e ==
2y 2,6050 2 9 2,4790 2,5366 2,7091 225
3y 2,5460 3 9 2,5040 2,5420 2,7235 175
4y 2,5240 3 9 2,5010 2,6202 2,7620 125
5Y 2,5280 3 9 2,5060 2,6592 2,8220 05
v 2,5700 3 8 2,5925 2,7100 2,8490 028
10Y 2,6550 3 7 2,7105 2,7885 2,8830 o " - ~ p— o> p— -
15Y 2,7530 3 6 2,7700 2,8330 2,8900 :
20Y 2,7860 3 5 2,7940 2,8360 2,8750 —s—ElR  —s—uUsD
30Y 2,7900 3 -4 2,7910 2,8130 2,8638
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 120
BRENT 61,32 0,78 0,69 oT 2y -0,209 0,00 270 oo 100
JETFUEL 612,18  -1,70 2,57 oT 5Y 0,428 0,01 -4,60 - |
DIESEL 580,68  -0,20 9,93 oT 10Y 1,655 0,00 610 % 060
COBRE 6.201,50 -36,00 304,00 BUND 10Y 0,462 3,29 B LT ) e ———
ZINCO 2.707,00 -22,50 211,00 SCHATZ2Y 0,046 0,92 1,40 020 020
OURO 1.309,73  -5,29 19,44 T-NOTE10Y 3,367 1,80 510 o l—monrce | 0
TRIGO 512,50  -4,75 7,00  T-NOTE 2Y 2,848 2,53 -4,70 11/01 18/01 25/01 01/02 08/02
LICENGA C02 22,33 0,04 0,41 GILT 10Y 1,410 2,56 -8,90 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1309  -0,33%  -1,94% 1,1395 1,1485 1,1667 116
EUR/GBP 0,87615 -0,14%  2,74% 0,8788 0,8817 0,8879
EUR/IPY 124,63  -0,05%  0,22% 124,63 124,63 124,63
EUR/CHF 1,1326  0,02%  -0,38% 1,1316 1,1305 1,1281
EUR/BRL 4249  -055%  0,18% 4,3090 4,3769 4,5163 115
EUR/PLN 43245  -0,30% -0,71% 4,3459 4,3691 4,4156
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1309  0,8762 124,63 1,1326 10,4881 7,4626 1,5000 159693  4,2490 19,8374
uUsD 0,8870 - 0,7773 110,395 1,0042 9,2999 6,6189 1,3309 1,4154 3,7652  8,7197
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,300 0,55 25,86 Titulo Variagdo % PSI 20 5.093,82  0,05% 7,66% 580145  4.551,84
BCP 0,232 0,74 1,00 IBERSOL 2,73 CAC40 5.014,47  1,06% 6,00% 565744  4.55599
CORT. AMORIM 10,000 0,91 11,11 GALP 1,46 ESTX50PR  3.16567  0,96% 547%  3.596,20  2.908,70
cTT 3,120 0,78 591 CORT. AMORII 0,91 XTRADAX 1101459 0,99% 4,32%  13.204,31 10.279,20
EDP 3,158 0,19 3,57 cTT 0,78 S&P 500 2.707,08  -0,01% 801% 294091  2.346,58
EDP R 7,835 0,32 0,77 BCP 0,74 IBEX 35 8.939,30  0,93% 4,68%  10.291,40  8.286,20
GALP 13,585 1,46 -1,52 EDPR 0,32 NIKKEI 225  20.333,17 -2,01% 1,59%  24.448,07 18.94858
IBERSOL 8,280 2,73 4,81 MOTA ENGIL 0,54
J MARTINS 12,950  -0,92 25,24 J MARTINS 0,92 - 5
MOTAENGIL 1830  -054  13.66 NOS 126 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,182 0,14 16,17 NOVABASE -1,38 oo
NOS 5,500 -1,26 3,87 105
NOVABASE 2,140 -1,38 594 PSI20 0a%
PHAROL 0,181 0,44 11,15 103%
REN 2,620 0,00 7,64 5200 1029%
SEMAPA 14940 027 1405 et 101%
SONAE CAP. 0,901 0,22 6,12 5050 100%
SONAE SGPS 0,910 0,61 12,28 5000 99%
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PSI20  —— CAC40

Eurostoxx50 S&P500  ——IBEX  —— NIKKEI
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