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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR R
M -0,4620 0 0 M 1,6578 -1 -9 0,6581 -0,7646 100
3M -0,3910 0 1 3M 1,8266 -1 7 0,7238 -0,6880
6M -0,3320 0 1 6M 1,8488 2 -4 0,7635 -0,6300 025
12M -0,2420 1 2 12M 1,9301 2 -3 0,8196 -0,4988 os0) @ & —w—=
. M 3m M 12m
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3315 0 1 -0,2799 -0,0570 0,1842 Zona Euro 0,00 CURVA FORWARD
2y -0,3030 0 2 -0,2276 0,0010 0,2490 EUA 1,75 000
3y -0,2580 0 3 -0,1708 0,0620 0,3170 Reino Unido 0,75 5 P RS PSS
ay -0,2060 0 4 -0,1131 0,1250 0,3850 Japdo 0,10 N
5Y -0,1510 0 5 -0,0539 0,1910 0,4490 Canada 1,75 025 _—/
7v -0,0330 0 6 0,0707 0,3197 0,5585 Suica 0,75 ‘//
10Y 0,1540 0 7 0,2562 0,4850 0,6853 China 5,75
15Y 0,4110 0 8 0,4875 0,6485 0,7772 Brasil 4,50 050
20Y 0,5470 0 9 0,5931 0,6966 0,7742 Australia 0,75
30Y 0,5900 0 10 0,6078 0,6594 0,6941 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 1,7450 3 1 1,5664 1,5950 1,7745 200
2y 1,6340 0 1 1,5729 1,6545 1,8190 150 (e
3y 1,6480 7 4 1,5906 1,6715 1,8540
4y 1,6600 8 2 1,6050 1,7360 1,8870 1o
5Y 1,6160 0 -3 1,6546 1,7908 1,9437 050 //——'
7v 1,7440 9 7 1,7080 1,8420 1,9740 000
10Y 1,8400 9 9 1,8060 1,9210 2,0190 ) M —— & v v v o
15Y 1,9530 9 9 1,9050 2,0086 2,0580 -
20Y 2,0120 11 12 1,9728 2,0120 2,0530 —e—ER  —eUsD
30Y 2,0370 10 11 1,9754 2,0025 2,0155
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 052
BRENT 64,71 0,09 -0,44 oT2Y -0,354 -0,02 1900 oo 050
JETFUEL 61255  -516  -39,77 oT5Y 0,039 -0,03 17,10 048
DIESEL 572,00  -651  -47,20 oT 10Y 0,499 0,02 10,60  °*® 046
COBRE 6.269,00  -9,50 7850  BUND 10Y -0,841 0,42 1,20 00 o
ZINCO 243475 41,00 138,75 SCHATZ2Y 0,039 0,00 P e e —
OURO 1.558,48 6,91 81,28 T-NOTE10Y 2,666 0,61 9,10 000/ ' 038
TRIGO 567,00 1’75 10’75 T-NOTE 2Y 2'032 0100 _5'20 19/12 21/12 23/12 25/12 27/12 29/12 31/12 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01
LICENCA C02 25,32 0,47 0,75 GILT 10Y -2,870 0,74 -15,70 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1108  -0,55%  -0,48% 1,1171 1,1233 1,1358 s
EUR/GBP 0,85105 0,43%  -0,42% 0,8534 0,8557 0,8603
EUR/JPY 122,31 0,40%  0,00% 122,31 122,31 122,31
EUR/CHF 1,0740  0,04%  1,80% 1,0732 1,0724 1,0705
EUR/BRL 46482  0,23%  -2,37% 4,6745 4,7157 48474 112
EUR/PLN 42417 -027%  0,46% 4,2636 4,2870 4,3368
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1108  0,8511 122,31 1,0740 10,5534  7,4727 1,4502 1,61337  4,6482 19,8888
usD 0,9013 - 0,7675 110,145 0,9679 9,5148 6,7351 1,3059 14537  4,1832 8,9082
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,150 3,36 8,27 Titulo Variagéo % PSI 20 5.307,98  0,02% 1,80% 542932  4.699,20
BCP 0,193 -1,43 -5,08 ALTRI 3,36 CAC40 6.100,72  1,02% 205%  6.109,81  4.772,64
CORT.AMORIM 11,500  -0,35 1,77 IBERSOL 2,86 ESTX50PR  3.808,14  0,90% 1,68%  3.813,80  3.053,08
cTT 3,252 0,18 1,94 EDP 0,98 XTRADAX  13.526,13 0,72% 2,09%  13.557,78 10.822,25
EDP 4,117 0,98 6,55 SEMAPA 0,63 S&P 500 332291 0,18% 285%  3.32644  2.606,36
EDP R 10,820 0.37 3,05 NOS 0,61 IBEX 35 9.678,20  1,10% 135%  9.709,90  8.409,20
GALP 15,020  -0,83 0,81 PHAROL -0,59 NIKKEI 225  24.041,26  0,45% 163% 2411595 20.110,76
IBERSOL 8,640 2,86 8,00 NAVIGATOR -0,77
J MARTINS 15,650 0,06 6,72 GALP 0,83 - 5
MOTAENGIL 1805  -104  -3.48 MOTAENGIL | -1,04 oo EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 3,354 0,77 2,74 BCP -1,43 o
NOS 4,958 0.61 3,29
NOVABASE 2,690 0,00 4,26 PSI20 10 7
PHAROL 0,101 -0,59 1,61 1019%
RAMADA 5,820 0,34 0,34 5300 100%
REN 13,160  -0,15 -4,08 99%
SEMAPA 0,796 0,63 5,71 w5 98%
SONAE CAP. 0,882 0,17 -3,13 7% +
SONAE SGPS 5,820 0'34 _0'34 19/12 21/12 23/12 25/12 27/12 29/12 31/12 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01
- - - - 520015/12 26/12 02/01 09/01 16/01 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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