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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 e R i S
M -0,4570 0 -1 M 1,6493 -1 -15 0,6175 -0,7606 100
3M -0,4010 0 -1 3M 1,7745 2 -17 0,6918 -0,6700
6M -0,3370 0 -1 6M 1,7835 2 -14 0,7405 -0,6282 025
12M -0,2700 -1 2 12M 1,8373 -4 -17 0,7881 -0,4984 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 -0,3500 0 -3 -0,3261 -0,1755 0,0240 Zona Euro 0,00 CURVA FORWARD
2y -0,3340 2 -3 -0,2958 -0,1275 0,0890 EUA 1,75 025
3y -0,3120 -3 5 -0,2554 -0,0760 0,1570 Reino Unido 0,75 s W
ay -0,2840 -4 -8 -0,2119 -0,0190 0,2240 Japdo 0,10 bl
5Y -0,2470 -4 -10 -0,1630 0,0440 0,2850 Canada 1,75
7v -0,1550 5 -13 -0,0520 0,1670 0,3939 Suica 0,75
10Y 0,0080 -6 -15 0,1208 0,3270 0,5190 China 5,75
15Y 0,2490 7 -17 0,3428 0,4906 0,6140 Brasil 4,50 050
20Y 0,3800 -7 -17 0,4475 0,5416 0,6160 Australia 0,75
30Y 0,4200 -7 -16 0,4611 0,5038 0,5340 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 1,6750 0 -10 1,3949 1,4332 1,5755 200
2y 1,5560 1 -16 1,2955 1,4565 1,6120 150 -\./-\__./'/'/./.F’-
3y 1,6480 7 4 1,3115 1,4960 1,5700
4y 1,5070 2 -14 1,3400 1,4545 1,7039 1o
5Y 1,5180 -3 17 1,3580 1,5285 1,7377 050
v 1,7440 9 7 1,4325 1,6410 1,7220 000 "
10Y 1,8400 9 9 1,6095 1,6460 1,7465 ) AW —— v v o
15Y 1,9530 9 9 1,6320 1,7350 1,7895 -
20Y 2,0120 11 12 1,6895 1,7600 1,8630 —e—ER  —eUsD
30Y 2,0370 10 11 1,7895 1,7460 1,7755
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) A SWAP 10y-2y 060
BRENT 59,92 0,60 -6,95 oT2Y -0,417 0,02 129 o 050
JETFUEL 572,48 2226  -87,77 oT5Y -0,089 0,02 5,80 l/‘/’\/ 040
DIESEL 531,50 21,00  -97,00 oT 10Y 0,339 0,03 480 % 030
COBRE 5.747,00 -183,00 -471,00 BUND10Y  -0,969 4,55 413,30 0% 020
ZINCO 224800 -9900 -6325 SCHATZ2Y 0,007 0,69 R e Y
OURO 1.568,46 -11,76 57,90 T-NOTE10Y 2526 3,48 18,30 o000 4 ' 000
TRIGO 571,50 _0’75 15’25 T-NOTE 2Y 1'939 3’43 _10,60 30/12 01/01 03/01 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01
LICENCA C02 24,64 0,05 206  GILT 10Y 0,463 4,92 -21,40 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1005  -0,18%  -1,64% 1,1067 1,1128 1,1247 1o
EUR/GBP 0,84603  -0,29%  0,72% 0,8484 0,8508 0,8554
EUR/JPY 120,02 0,08%  1,81% 120,02 120,02 120,02
EUR/CHF 1,0719  -0,33%  1,29% 1,0711 1,0703 1,0686
EUR/BRL 46314  016%  -2,73% 4,6738 4,7180 4,8275 112
EUR/PLN 42715  0,15%  -0,40% 4,2932 4,3163 4,3651
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1005  0,8460 120,02 1,0719 10,5942  7,4731 1,4502 1,63039  4,6314 10,0554
usD 0,9090 - 0,7703 109,135 0,9738 9,6330 6,7935 1,3183 1,4810  4,2111 9,1451
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,860 1,74 3,17 Titulo Variagéo % PSI 20 524332  124% 056% 542932  4.699,20
BCP 0,189 413 -6,66 SEMAPA 423 CAC40 592582  107% -0,87%  6.109,81  4.878,62
CORT. AMORIM 11,020 1,47 2,48 BCP 4,13 ESTX50PR  3.719,22  1,13% -0,69%  3.813,80  3.124,62
cTT 3,046 1,67 -4,51 SONAE CAP. 1,84 XTRADAX  13.32369 0,90% 0,56%  13.640,06 10.863,56
EDP 4314 1,63 11,65 ALTRI 1,74 S&P 500 327725  1,03% 143%  3.337,77  2.624,06
EDP R 11,480 1,23 9,33 crT 1,67 IBEX 35 9.484,20  1,26% -0,68%  9.709,90  8.409,20
GALP 13,860 0,58 -6,98 NIKKEI 225 2321571 -0,55% -1,86% 24.115,95 20.110,76
IBERSOL 8,700 0,23 8,75
J MARTINS 15,645 0,42 6,68 X
MOTA ENGIL 1718 130 813 EVOLUCAO MENSAL (BASE 100%)
NAVIGATOR 3,286 0,98 471 IBERSOL -0,23
NOS 4,818 017 0.37
NOVABASE 2,690 0,75 4,26 pSI20
PHAROL 0,102 0.20 2,41 w25
RAMADA 5,740 0,70 1,71
REN 12,740 111 7.14 5275
SEMAPA 0,763 423 1,33
SONAE CAP. 0,857 1,84 -5,88 5225 7% +
SONAE SGPS 5’740 0'70 _1'71 30/12 01/01 03/01 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01
- - - - 517536/12 06/01 13/01 20/01 27101 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ———IBEX  — NIKKEI
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