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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 w0 —————"
M -0,3680 0 0 M 2,4811 0 -2 0,7301 -0,7786 150
3M -0,3100 0 0 3M 2,6634 2 -10 0,8586 -0,7210
6M -0,2310 0 1 6M 2,6934 -4 -16 0,9924 -0,6570 050
12M -0,1080 0 1 12M 2,8743 2 -16 1,1228 -0,5168 os0 ] M———®—— @ 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2190 0 0 -0,0966 0,3310 0,7860 Zona Euro 0,00 CURVA FORWARD
2y -0,1680 0 2 0,0079 0,4430 0,8940 EUA 2,50 025
3y -0,0840 0 -4 0,1165 0,5570 1,0005 Reino Unido 0,75 w
4y 0,0140 0 6 0,2260 0,6670 1,1020 Japao 0,10 000
5v 0,1190 0 -9 0,3370 0,7750 1,1950 Canada 1,75 & M =
v 0,3340 0 -13 0,5540 0,9740 1,3410 Suica 0,75 025
10Y 0,6410 0 17 0,8447 1,1938 1,4780 China 5,75
15Y 0,9980 -1 -18 1,1382 1,3748 1,5610 Brasil 6,50 050
20Y 1,1660 0 -18 1,2678 1,4308 1,5470 Austrélia 1,50
30Y 1,2330 0 -17 1,2997 1,3989 1,4660 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 2,5916 2,5203 2,6710 sl — L e e
2y 2,6150 -4 -15 2,5140 2,5641 2,7328 225
3y 2,5590 -4 -16 2,5120 2,6068 2,7530 175
4y 2,5370 -4 17 2,5525 2,6460 2,7890 125
5Y 2,5400 -4 17 2,5804 2,6871 2,8504 075
v 2,5790 -4 -16 2,6200 2,7390 2,8840 028
10Y 2,6610 -4 -16 2,7404 2,8240 2,9240 o = - — - o~ o~ -
15Y 2,7590 -4 -14 2,8080 2,8750 2,9370 :
20Y 2,7940 -3 -13 2,8370 2,8820 2,9240 —e—ER  —e—uUsD
30Y 2,7990 3 -12 2,8572 2,8848 2,8660
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 005
BRENT 66,87 0,21 4,30 oT 2y -0,230 0,00 660 o 050
JETFUEL 652,50 5,75 36,00 oT 5Y 0,339 0,01 -20,00
DIESEL 621,50 6,25 43,75 oT 10Y 1,512 0,01 21,70 %% 08
COBRE 6.42500 86,00 353,00 BUND 10Y 0,449 2,87 411,90 040 080
ZINCO 272050 41,00 129,50 SCHATZ2Y 0,067 1,38 3,00 020 075
OURO 1.329,70 -1557 49,39 T-NOTE10Y 3,403 3,13 290 ol
TRIGO 493,50 9’25 _30’00 T-NOTE 2Y 2'901 2’92 _1,30 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02
LICENGA C02 18,80 -1,68 5,67 GILT 10Y 1,437 1,71 -10,80 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1354  0,11%  -0,07% 1,1442 1,1529 1,1711 116
EUR/GBP 0,86805  0,16%  1,73% 0,8707 0,8736 0,8799
EUR/IPY 1257  -007%  -0,88% 125,70 125,70 125,70
EUR/CHF 1,1346  0,03%  -0,05% 1,1335 1,1324 1,1301
EUR/BRL 42659  -0,85%  0,20% 4,3278 4,3922 45231 115
EUR/PLN 43383  -0,11%  -1,29% 4,3597 4,3814 4,4258
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 - 1,1354  0,8681 125,70 1,1346 10,6035 7,4617 1,4949 160151  4,2659 9,7804
uUsD 0,8813 - 0,7651 110,66 0,9996 9,3542 6,5756 1,3181 1,4104 3,7603  8,6202
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,200 -1,37 24,14 Titulo Variagdo % PSI 20 5.161,43 -0,32% 9,09% 580145  4.551,84
BCP 0,234 -0,09 2,00 J MARTINS 1,54 CAC40 5.196,11  0,00% 9,84%  5657,44  4.55599
CORT. AMORIM 9,520 0,42 5,78 GALP 0,68 ESTX50 PR  3.26370  0,13% 874%  3.596,20  2.908,70
cTT 2,878 8,11 2,31 CORT. AMORII 0,42 XTRADAX 1142328 0,19% 8,19%  13.204,31 10.279,20
EDP 3,235 -1,16 6,10 REN 0,08 S&P 500 277880  -0,19% 10,87%  2.940,91  2.346,58
EDP R 8,130 0,31 457 IBEX 35 9.191,20 0,11% 7,63%  10.291,40  8.286,20
GALP 14,735 0,68 6,81 NOS 0,56 NIKKEI 225  21.464,23  0,15%  7,24%  24.448,07 18.94858
IBERSOL 8,020 0,00 1,52 SEMAPA 1,14
J MARTINS 12,840 1,54 24,18 EDP -1,16 -
MOTAENGIL 1950  -051 2112 ALTRI 137 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,398 0,45 22,17 cTT 8,11 1079%
NOS 5,320 -0,56 0,47 Lo
NOVABASE 2,430 0,41 20,30 PSI20
PHAROL 0,181 0,22 10,66 103% =
REN 2,594 0,08 6,57 5200 101%
SEMAPA 15580  -1,14 18,93
SONAE CAP. 0,890 0,11 483 o150 9%
SONAE SGPS 0,910 0,38 12,28 5100 7% 1
~ ~ _ _ 23/01 25/01 27/01 29/01 31/01 02/02 04/02 06/02 08/02 10/02 12/02 14/02 16/02 18/02 20/02
- - - - 50502‘3/01 30/01 06/02 13/02 20/02 PSI20  ——— CAC40 Eurostoxxs0  ——— DAX S&P500  ——IBEX  — NIKKEI
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