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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 2,4814 -1 -3 0,7295 -0,7780 150
3M -0,3080 0 0 3M 2,6939 1 9 0,8673 -0,7184
6M -0,2320 0 0 6M 2,7440 0 11 0,9898 -0,6518 050
12M -0,1080 0 1 12M 2,9168 0 -9 1,1294 -0,5124 os0 ] MW & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2161 0 1 -0,0983 0,3246 0,7786 Zona Euro 0,00 CURVA FORWARD
2y -0,1570 0 1 0,0006 0,4408 0,8900 EUA 2,50 025
3y -0,0720 1 -1 0,1078 0,5530 1,0016 Reino Unido 0,75 w
4y 0,0260 1 3 0,2191 0,6649 1,1047 Japao 0,10 000
5Y 0,1310 1 -6 0,3297 0,7754 1,1949 Canada 175 B M =
v 0,3500 0 -10 0,5497 0,9751 1,3441 Suica 0,75 025
10Y 0,6630 0 -13 0,8421 1,1917 1,4836 China 5,75
15Y 1,0190 0 -14 1,1339 1,3703 1,5622 Brasil 6,50 050
20Y 1,1800 0 -14 1,2607 1,4228 1,5433 Austrélia 1,50
30Y 1,2410 0 -15 1,2011 1,3915 1,4595 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7090 1 -6 2,6082 2,4805 2,6907 275 o g g e e
2y 2,6630 2 3 2,5525 2,5518 2,6870 225
3y 2,6140 3 -1 2,5170 2,5973 2,7280 175
4y 2,5950 2 -1 2,5150 2,6030 2,8015 125
5Y 2,6010 2 0 2,5520 2,6757 2,8373 075
v 2,6420 2 0 2,6035 2,7200 2,8605 028
10Y 2,7260 2 1 2,7306 2,7970 2,8940 o = - - p— o> p— -
15Y 2,8210 2 1 2,7845 2,8520 2,8930 :
20Y 2,8520 2 1 2,8170 2,8505 2,9229 —e—ER  —e—uUsD
30Y 2,8540 2 1 2,8337 2,8597 2,8410
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 120
BRENT 65,83 1,26 5,05 oT 2y 0,234 0,01 12,30 oo 100
JETFUEL 648,00 17,25 46,75 oT 5Y 0,363 0,01 22,40 e T e
DIESEL 619,00 18,50 59,25 oT 10Y 1,563 0,01 2260 % 060
COBRE 6.137,00 12,00 240,00  BUND 10Y 0,477 0,29 1380 0O\ — 0 o
ZINCO 2.589,00  -7,00 88,00 SCHATZ2Y 0,060 0,46 3,50 020 020
OURO 1.31584 1,63 27,76 T-NOTE10Y 3,381 1,15 370 o lore———
TRIGO 504,75 _5’75 _11’25 T-NOTE 2Y 2'881 1’75 _0'20 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 14/02
LICENGA C02 20,38 0,60 2,24 GILT 10Y 1,407 1,80 -13,50 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,126 -007%  -1,44% 1,1346 1,1435 1,1619 116
EUR/GBP 0,87938  0,01%  1,24% 0,8821 0,8850 0,8912
EUR/IPY 12445  054%  -0,35% 124,45 124,45 124,45
EUR/CHF 1,1342  0,09%  -0,73% 1,1331 1,1321 1,1297
EUR/BRL 41831  043%  1,39% 4,2434 4,3095 4,4395 115
EUR/PLN 43290 0,16%  -0,80% 4,3507 4,3726 4,4179
EURGBP EURJPY
1,14
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1260  0,8794 124,45 1,1342 10,4649 7,4617 1,4959 158243  4,1831 9,7472
uUsD 0,8877 - 0,7785 110,535 1,0067 9,2914 6,6238 1,3281 1,4044 3,7187 8,6576
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,330 0,41 26,38 Titulo Variagdo % PSI 20 51419  1,07% 868% 580145  4.551,84
BCP 0,235 343 2,40 NOVABASE 16,43 CAC40 5.153,19  1,79% 893%  5.657,44  4.55599
CORT. AMORIM 9,790 1,77 8,78 BCP 3,43 ESTX50 PR 3.241,25  1,84% 7,99%  3.596,20  2.908,70
cTT 3,080 0,39 4,55 IBERSOL 3,05 XTRADAX  11.299,80 1,89%  7,02%  13.204,31 10.279,20
EDP 3,248 0,37 6,53 GALP 2,75 S&P 500 2.766,47  0,76% 10,36%  2.940,91  2.346,58
EDP R 8,090 1,51 4,05 CORT. AMORII 1,77 IBEX 35 912320  1,91% 6,83%  10.291,40  8.286,20
GALP 14,385 2,75 4,28 NIKKEI 225  20.900,63 -1,13% 4,43%  24.448,07 18.94858
IBERSOL 8,100 3,05 2,53
J MARTINS 12,745  -0,16 23,26 REN 0,15 -
MOTAENGIL 1886 096  17.14 JMARTINS 016 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,222 1,25 17,28 EDP 0,37 o7
NOS 5,350 0,85 1,04
NOVABASE 2,480 16,43 22,77 PSI120 105%
PHAROL 0,181 0,67 10,91 5025 o
REN 2,598 0,15 6,74 e
SEMAPA 15,300 1,46 16,79 . 10196
SONAE CAP. 0,895 0,00 5,42 o
SONAE SGPS 0,906 0,50 11,79 99
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PSI20  —— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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