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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| e "
M -0,3670 0 0 M 2,4823 0 -2 0,7285 -0,7776 150
3M -0,3080 0 0 3M 2,6413 0 -12 0,8664 -0,7194
6M -0,2310 0 0 6M 2,7358 2 -12 0,9925 -0,6556 050
12M -0,1080 0 1 12M 2,8911 2 -14 1,1244 -0,5150 os0 ] M——®—— & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2214 0 0 -0,1149 0,3019 0,7591 Zona Euro 0,00 CURVA FORWARD
2y -0,1690 -1 2 -0,0186 0,4138 0,8640 EUA 2,50 025
3y -0,0860 -1 -4 0,0884 0,5285 0,9730 Reino Unido 0,75 w
4y 0,0150 -1 6 0,1982 0,6374 1,0756 Japao 0,10 000
5Y 0,1200 -1 9 0,3079 0,7460 1,1688 Canada 1,75 N M =
v 0,3360 -1 -13 0,5260 0,9450 1,3164 Suica 0,75 025
10Y 0,6450 -1 17 0,8170 1,1636 1,4561 China 5,75
15Y 1,0040 -1 -18 1,1103 1,3463 1,5410 Brasil 6,50 050
20Y 1,1700 0 17 1,2410 1,4035 1,5267 Austrélia 1,50
30Y 1,2370 0 -17 1,2769 1,3760 1,4486 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 2,5584 2,4490 2,6205 e —— o e —a——a———n
2y 2,6530 2 -4 2,4996 2,4920 2,6996 225
3y 2,6000 2 -4 2,4918 2,5611 2,7030 175
4y 2,5790 2 -4 2,5072 2,6039 2,7799 125
5Y 2,5830 2 3 2,5363 2,6065 2,8198 05
v 2,6210 2 -4 2,5640 2,6910 2,8320 028
10Y 2,7020 2 -4 2,6800 2,8060 2,8620 o " - ~ p— o> p— -
15Y 2,7960 1 -4 2,7908 2,8360 2,9269 :
20Y 2,8280 1 -4 2,8215 2,8270 2,9118 —=—ER U
30Y 2,8310 1 -4 2,8227 2,7980 2,8240
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 005
BRENT 67,32 0,87 4,73 oT 2y 0,233 0,00 810 o 050
JETFUEL 652,50 5,75 36,00 oT 5Y 0,352 0,00 -20,90
DIESEL 621,50 6,25 43,75 oT 10Y 1,519 0,01 2320 % 08
COBRE 6.332,00 44,00 267,00 BUND 10Y 0,478 0,65 417,20 040 080
ZINCO 2.679,50 21,00 88,50 SCHATZ2Y 0,053 0,23 0,90 020 075
OURO 1.34466 4,02 61,98 T-NOTE10Y 3,367 0,16 410,80 ot o
TRIGO 485,00 _7’25 _38’50 T-NOTE 2Y 2'864 _0’19 _8'70 22/01 24/01 26/01 28/01 30/01 01/02 03/02 05/02 07/02 09/02 11/02 13/02 15/02 17/02 19/02
LICENGA C02 20,47 0,26 -4,39 GILT 10Y 1,422 0,48 -12,20 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1342  043%  -0,18% 1,1427 1,1517 1,1701 116
EUR/GBP 0,86945 0,28%  1,56% 0,8721 0,8750 0,8814
EUR/IPY 12561  -0,41%  -0,80% 125,61 125,61 125,61
EUR/CHF 1,1355  0,00%  -0,13% 1,1344 1,1333 1,1309
EUR/BRL 42201 0,05%  1,33% 4,2792 4,3450 4,4752 115
EUR/PLN 43329  -0,04% -1,16% 4,3536 4,3756 4,4206
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1342  0,8695 125,61 1,1355 10,5745 7,4618 1,4964 158418  4,2201  9,7469
uUsD 0,8812 - 0,7657 110,775 0,9997 9,3158 6,5751 1,3172 1,3956 3,7155  8,5940
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,300 1,25 25,86 Titulo Variagdo % PSI 20 517820  0,76% 9,44% 580145  4.551,84
BCP 0,234 1,43 2,09 NAVIGATOR 2,22 CAC40 519595  0,69% 9,83% 565744  4.55599
CORT. AMORIM 9,480 -1,15 533 cTT 1,95 ESTX50 PR  3.259,49  0,62% 860%  3.596,20  2.908,70
cTT 3,132 1,95 6,31 GALP 1,56 XTRADAX 1140197 082% 7,98%  13.20431 10.279,20
EDP 3,273 0,09 7,35 MOTA ENGIL 1,45 S&P 500 278546  0,21% 11,12%  2.940,91  2.346,58
EDP R 8,155 0,12 4,89 BCP 1,43 IBEX 35 9.181,10  0,49% 7,51%  10.291,40  8.286,20
GALP 14,635 1,56 6,09 NIKKEI 225  21.431,49 060% 7,08% = 24.448,07 18.94858
IBERSOL 8,020 -1,23 1,52 SONAE SGPS 0,16
J MARTINS 12,645 0,84 22,29 CORT.AMORIl | -1,15 - 5
MOTAENGIL 1960 145 2174 NOVABASE 1,21 oo EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 4,418 2,22 22,72 IBERSOL -1,23
NOS 5,350 0,19 1,04 106%
NOVABASE 2,440 1,21 20,79 PSI120 Lo /~\
PHAROL 0,181 0,22 10,91 —/ -
REN 2,592 0,15 6,49 5200 102%
SEMAPA 15,760 0,77 20,31
SONAECAP. 0891 0,11 4,95 5150 oo
SONAE SGPS 0,913 0,16 12,72 5100
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PSI20  —— CAC40

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