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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 0 M 2,4804 0 -3 0,7299 -0,7768 150
3M -0,3080 0 0 3M 2,6829 El 9 0,8699 -0,7176
6M -0,2320 0 0 6M 2,7538 1 -9 0,9881 -0,6508 050
12M -0,1080 0 1 12M 2,9060 -1 -10 1,1240 -0,5098 os0 ] MW & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2192 0 0 -0,1059 0,3220 0,7950 Zona Euro 0,00 CURVA FORWARD
2y -0,1550 0 2 -0,0045 0,4409 0,9038 EUA 2,50 025
3y -0,0680 0 1 0,1045 0,5550 1,0145 Reino Unido 0,75 w
4y 0,0300 0 -1 0,2175 0,6680 1,1180 Japao 0,10 000
5Y 0,1340 0 3 0,3318 0,7800 1,2070 Canada 1,75 N M =
v 0,3470 0 -8 0,5546 0,9820 1,3545 Suica 0,75 025
10Y 0,6550 -1 12 0,8485 1,2065 1,4945 China 5,75
15Y 1,0070 -1 -14 1,1498 1,3923 1,5765 Brasil 6,50 050
20Y 1,1700 -1 -14 1,2769 1,4421 1,5595 Austrélia 1,50
30Y 1,2310 -1 -14 1,3058 1,4081 1,4765 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7070 0 5 2,6282 2,5038 2,6828 e —— o e —a——a———n
2y 2,6530 2 -4 2,5637 2,5397 2,7246 225
3y 2,6000 2 -4 2,5442 2,5878 2,7531 175
4y 2,5790 2 -4 2,5528 2,6309 2,7913 125
5Y 2,5830 2 3 2,5774 2,6652 2,8257 075
v 2,6210 2 -4 2,6342 2,7392 2,8811 028
10Y 2,7020 2 -4 2,7252 2,8163 2,9181 o = - ~ p— o> p— -
15Y 2,7960 1 -4 2,8075 2,8651 2,9282 :
20Y 2,8280 1 -4 2,8335 2,8722 2,9136 —s—ElR  —s—uUsD
30Y 2,8310 1 -4 2,8300 2,8524 2,8768
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 120
BRENT 66,49 0,24 3,90 oT 2y 0,233 0,00 8,60 (o 100
JETFUEL 651,25 3,25 34,75 oT 5Y 0,335 0,03 23,70 e 0 e
DIESEL 622,00 3,00 44,25 oT 10Y 1,511 -0,05 2460 % 060
COBRE 6.224,00 51,00 268,00 BUND 10Y 0,468 0,72 -15,00 040 040
ZINCO 2.651,50 62,50 182,00 SCHATZ2Y 0,053 0,92 1,60 020 020
OURO 1.326,04 833 43,36 T-NOTE 10Y 3,391 0,82 480 gl —orr e | 0
TRIGO 507,00  -3,50 9,00  T-NOTE2Y 2,883 0,19 -1,90 18/01 25001 01102 08102 15/02
LICENGA C02 20,03 0,39 -4,83 GILT 10Y 1,410 0,00 -14,90 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1328  0,60%  -0,65% 1,1414 1,1503 1,1686 116
EUR/GBP 0,8762  0,36%  0,58% 0,8789 0,8818 0,8880
EUR/IPY 12523  -0,62%  -0,36% 125,23 125,23 125,23
EUR/CHF 1,1356  -0,04%  -0,42% 1,1346 1,1334 1,1311
EUR/BRL 42274 -1,08%  0,98% 4,2869 4,3540 4,4848 115
EUR/PLN 43303  0,06%  -0,96% 4,3515 4,3737 4,4186
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1328  0,8762 125,23 1,1356 10,4622 7,4612 1,4963 158692  4,2274 9,7352
uUsD 0,8844 - 0,7736 110,595 1,0042 9,2577 6,5992 1,3239 1,4011 3,7393  8,6120
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,280 -0,68 25,52 Titulo Variagdo % PSI 20 514368 0,03% 871% 580145  4.551,84
BCP 0,232 -1,15 1,22 MOTA ENGIL 2,55 CAC40 516854  0,30% 9,26% 565744  4.55599
CORT. AMORIM 9,770 0,20 8,56 NOVABASE 1,61 ESTX50 PR  3.24479  0,11% 811% 359620  2.908,70
cTT 3,118 1,23 584 cTT 1,23 XTRADAX 1129920 -0,01% 7,01%  13.20431 10.279,20
EDP 3,260 0,37 6,92 NOS 1,03 S&P 500 277560  1,09% 10,72%  2.940,91  2.346,58
EDP R 8,155 0,80 4,89 EDPR 0,80 IBEX 35 9.15550  0,35%  7,21%  10.291,40  8.286,20
GALP 14,325 0,42 3,84 GALP 0,42 NIKKEI 225  21.281,85 1,82%  6,33%  24.448,07 18.94858
IBERSOL 8,140 0,49 3,04 PHAROL 0,44
J MARTINS 12,730 0,12 23,11 SONAE SGPS -0,61 - 5
MOTAENGIL 1934 255  20.12 ALTRI 0,68 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,226 0,09 17,39 BCP -1,15
NOS 5,405 1,03 2,08 105%
NOVABASE 2,520 1,61 24,75 PSI120 105
PHAROL 0,180 0,44 10,42 5025 ~
REN 2,596 0,08 6,66 101%
SEMAPA 15,420 0,78 17,71 o175 0o
SONAE CAP. 0,892 0,34 5,06 5125
SONAE SGPS 0,900 -0,61 11,11 so7s 979
~ ~ _ _ 18/01 25/01 01/02 08/02 15/02
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