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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) GBP CHF 500 ./_//r/"
M 2,1300 5 24 M 45473 3 16 3,7902 0,7950 200
3M 2,4920 2 36 3M 4,8024 -1 8 3,9776 1,0300
6M 2,9420 2 24 6M 5,1023 -1 5 4,1909 1,1700 300 ./_/-/'
12M 3,3560 0 9 12M 5,3009 -4 -14 4,3191 1,4400 200
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,3067 2 1 3,1754 2,6007 2,6600 Zona Euro 2,50 CURVA FORWARD
2y 3,2420 3 17 2,9455 2,6070 2,6750 EUA 4,50 375
3y 3,0673 2 -25 2,8310 2,6220 2,7075 Reino Unido 3,50 350
4y 2,9540 3 -30 2,7790 2,6410 2,7400 Japao 0,10 325
5Y 2,8900 2 -34 2,7575 2,6655 2,7720 Canada 4,50 300
7Y 2,8320 3 -35 2,7500 2,7200 2,8100 Suica 0,75 275
10Y 2,8346 3 -34 2,7900 2,7673 2,7850 China 5,75 250
15Y 2,8240 3 29 2,7610 2,6560 2,5680 Brasil 13,75 225
20Y 2,6637 4 -24 2,5830 2,4517 2,3440 Australia 3,10
30Y 2,3240 2 -19 2,2490 2,1240 2,0203 india 4,50 EURIBOR 31 EURIBOR 6 EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 5,0577 1 3 3,9145 3,0655 3,1140
2y 4,4894 2 17 3,5020 3,0813 3,1809 o7
3y 4,0571 2 23 3,3744 3,1061 3,2003 425
ay 3,8243 3 -26 3,3081 3,1270 3,2308 375
5Y 3,6909 3 27 3,2804 3,1482 3,2683 325
7Y 3,5583 3 -29 3,2510 3,2089 3,3146 275 -\‘\'\'\-‘._._.\_\-
10v 3,4982 2 29 3,2890 3,2870 3,3510 225
15Y 3,4973 1 -28 3,3430 3,3149 3,3493 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,4600 0 26 3,3136 3,2424 3,2292 ——EUR  —=—USD
30Y 3,2536 -1 22 3,1185 3,0310 2,9663
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 87,05 0,42 2,37 oT2Y 2,690 -0,01 , 500 010
JETFUEL 1.070,72 2522 102,30 oT5Y 2,668 0,05 -21,40 020
DIESEL 996,22 12,10 6251 OT 10Y 3,137 0,04 35,60 40 030
COBRE 9.364,00 1500 980,00 BUND 10Y 1,861 2,72 -36,30 L 040
ZINCO 350050 36,50 523,00 SCHATZ2Y 2945 0,50 -17,80 050
OURO 1.93080 159 117,11 T-NOTE10Y 4,200 3,19 27,50 200 4 Iy
TRIGO 751’50 _1’00 _23’00 T-NOTE 2Y 4'505 3’45 ’9,80 29/12 31/12 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01 18/01 20/01 22/01 24/01 26/01
LICENGACO2 89,58 0,22 1,28 GILT 10Y 3,444 0,81 -54,70 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 1,0865 -0,28%  2,27% 1,0924 1,0978 1,1074 100
EUR/GBP 0,87885 0,07%  0,51% 0,8820 0,8848 0,8898
EUR/JPY 1411 020%  0,41% 141,09 141,08 141,05
EUR/CHF 1,0006  0,18%  -1,21% 0,9968 0,9921 0,9827 .08
EUR/BRL 55291 -0,12%  1,88% 5,6511 5,7780 6,0224
EUR/PLN 47049  0,13%  -0,51% 4,7624 4,8183 4,9309 107
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0865 0,8789 141,10 1,0006 11,2047  7,4385 1,4452 1,52777 55291 10,7369
usD 0,9225 - 0,8094 129,98 0,9233 10,3352 6,8618 1,3331 1,4102 50928 9,8964
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,714 1,17 -5,81 Titulo Variacao % PSI 5.936,73 -0,42% 3,68%  6.370,78  5.128,86
BCP 0,191 0,99 30,26 J MARTINS 1,10 CAC40 7.09721  002% 9,63%  7.169,63 562842
CORT. AMORIM 8,920 0,68 2,29 cTT 0,98 ESTX50 PR 4.178,01  0,10% 10,13% 4.259,28  3.249,57
cTT 3,595 0,98 16,72 GREENVOLT 0,89 XTRADAX  15.150,03 0,11% 8,81% 15.736,52 11.862,84
EDP 4,673 -1,70 0,37 CORT.AMORI | 0,68 S&P 500 406804 0,19% 595%  4.637,30  3.491,58
EDP R 20,620  -1,10 0,19 NOS 0,20 IBEX 35 9.060,20 0,27% 10,10% 9.082,80  7.189,60
GALP 12,665  -0,20 0,44 REN 0,97 NIKKEI 225 2738256  0,07% 4,94% 29.222,77 24.681,74
GREENVOLT 7,940 0,89 1,79 BCP -0,99
J MARTINS 20,260 1,10 0,40 EDP R -1,10 5
MOTA ENGIL 1,638 0,12 40,00 ALTRI -1,17 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,216 0,74 -6,89 EDP -1,70 108%
NOS 3,934 0,20 3,96 Looss
REN 2,550 0,97 1,19 psI
SEMAPA 12,200 0,00 -1,29 104%
SONAE SGPS 0,941 -0,26 0,64 6025
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