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RENDA FIXA
INTERBANK OFFERED RATES 100 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF a0 % ./././-
1M -0,5590 0 5 M 0,1093 0 1 0,3276 -0,7000 '
3M -0,5520 0 4 3m 0,2589 0 4 0,4420 -0,6375 0.00
6M -0,5220 0 3 6M 0,4463 0 13 0,6178 -0,6600 050 J E———
12M -0,4620 0 5 12M 0,7984 -1 27 0,9046 -0,7000 200 ) M M o 12M
INTEREST RATE SWAPS = EURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,4565 -1 5 -0,0288 0,3419 0,4562 Zona Euro 0,00 CURVA FORWARD
2y -0,2430 -1 11 0,1190 0,3640 0,5060 EUA 0,25 050
3y -0,0720 -1 15 0,1950 0,3940 0,5600 Reino Unido 0,25
4y 00810 -2 17 02402 04360  0,6120 Japdo 0.10 0z % g
5Y 01010 -2 18 0,2832 0,4810 0,6504 Canada 025 N N
7v 0,2160 2 19 0,3780 0,5700 07160 Suica 0,75 R & o
10Y 0,3748 -3 18 0,5051 0,6580 0,7550 China 5,75 050
15Y 0,5337 -3 17 0,6157 0,6950 0,7250 Brasil 9,25 075
20Y 0,5640 -3 14 0,6130 0,6440 0,6401 Austrélia 0,10
30Y 0,4700 -4 10 0,4930 0,4960 0,4800 india 4,00 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 200 INTEREST RATE SWAPS
1Y 0,7258 -1 21 1,6652 1,9596 1,9943 175
2y 1,1939 -3 28 1,8073 1,9230 1,9890 150
3y 1,4472 -4 30 1,8520 1,9480 1,9900 100
A 1,5709 5 30 1,8650 1,9550 1,9998 075
5y 16446 5 30 1,8900 1,9808 2,0127 050 k/—_'\'
7v 1,7408 -6 28 1,9170 1,9944 2,0200 000
10Y 1,8203 -7 25 1,9500 2,0315 2,0420 ;gvggﬁ v & * Y " e A
15Y 1,9119 7 21 2,0078 2,0459 2,0617 '
20Y 1,9435 -7 18 2,0091 2,0232 2,0126 ——ER —e—usD
30Y 1,8972 -6 15 1,8965 1,8990 1,8670
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 066
BRENT 87,54 -0,84 13,58 oT2Y -0,581 -0,02 1210 .. 064
JETFUEL 799,50  -1550 143,50 oT 5Y -0,165 -0,01 17,20 pys
DIESEL 759,50 -13,00 130,75  OT 10Y 0,564 -0,03 2030 ¥ 08
COBRE 10039,00 148,50 543,50 BUND 10Y -0,744 -3,77 19,70 0.25 056
ZINCO 3674,00 74,00 810,50 | SCHATZ 2Y -0,021 -3.67 4.80 0% %3/12 25/12 27/12 29/12 31/12 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01 18/01 20/01 t gé:
OURO 183323 -9.21 4571 T-NOTE10Y 2,750 -5,43 24,40 025 050
TRIGO 784,75  -550  -14,25 T-NOTE2Y 1,627 -4,54 26,70
LICENCA C02 84,47 -1,12 3,53 GILT 10Y 1,492 -5,38 23,00 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW12M EURUSD
EUR/USD 1,1348  0,09%  0,47% 1,1372 1,1406 1,1496 115
EUR/GBP 0,83633 -0,44%  1,97% 0,8385 0,8414 0,8487
EUR/IIPY 129,14  0,30%  -0,54% 129,14 129,14 129,14
EUR/CHF 1,0347  027%  0,70% 1,0342 1,0337 1,0328
EUR/BRL 6,1526  -0,11%  5,36% 6,3094 6,4986 6,8904
EUR/PLN 45236 0,04%  2,18% 4,5600 4,6083 4,7137 114
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1348  0,8363 129,14 1,0347 10,4279  7,4431 1,4232 157683  6,1526 10,0816
usD 0,8813 - 0,7378 113,665 0,9112 9,1764 6,5602 1,2533 1,3892 54211 8,8911
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,650 -2,92 0,71 Titulo Variacio % PSI 20 558276 -1,43% 0,24% 583545 4617,86
BCP 0,158 2,05 11,78 SEMAPA 0,85 CAC40 706859 -1,75% -1,18%  7384,86 537922
CORT.AMORIM 10,560  -0,75 -6,38 NOS 0,40 ESTX50 PR 422956 -1,63% -1,60% 441523 3473,76
cTT 4,195 -1,99 -7,90 SONAE SGPS 0,40 XTRADAX  15603,88 -194% -1,77% 16290,19 13310,95
EDP 4,529 2,37 -6,27 S&P 500 445538  -0,60% -652% 481862  3694,12
EDP R 19,250  -461  -12,10 IBEX 35 869470 -1,36% -0,22% 9310,80 771350
GALP 9,530 -0,46 11,85 NAVIGATOR 2,43 NIKKEI 225 2752226 -0,90% -4,41% 3079578 26 954,81
IBERSOL 5,040 0,79 2,70 PHAROL -2,63
J MARTINS 21,170 -0,28 5,32 NOVABASE -2,66 i 5
MOTA ENGIL 1,277 1,77 0,08 ALTRI -2,92 . EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,294 2,43 -1,67 EDP R -4,61
NOVABASE 5,120 -2,66 0,00 102%
NOS 3,516 0,40 3,11 PSI20 Lo
PHAROL 0,089 2,63 18,51
RAMADA 7,140 -0,56 0,85 5700 98%
REN 2,530 0,78 -0,59 5650 -
SEMAPA 11,800 0,85 0,85 5600
SONAE SGPS 1,013 0,40 1,00 5950 94% +
~ _ - ~ 5500 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 18/01 20/01
- - N N 54502241/12 30/12 06/01 13/01 20/01 PSI20  ———CAC40 Eurostoxx50  ——— DAX S&P500 ——IBEX  —— NIKKEI
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