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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 /
1M 2,1770 3 29 M 4,5656 0 17 3,8421 0,7900 200
3M 2,5120 3 38 3M 4,8136 -1 5 4,0081 1,0300
6M 2,9880 3 30 6M 5,0916 -1 -5 4,2097 1,1500 300 ./_/'/.
12M 3,4130 5 12 12M 5,3260 1 -16 4,3298 1,4600 200
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,3577 0 9 3,2183 2,6302 2,6860 Zona Euro 2,50 CURVA FORWARD
2y 3,2890 -2 5 2,9835 2,6397 2,7023 EUA 4,50 375
3y 3,1130 -3 -11 2,8675 2,6550 2,7335 Reino Unido 3,50 250
4y 2,9957 -4 -16 2,8150 2,6690 2,7640 Japao 0,10
5Y 2,9305 -4 -19 2,7900 2,6925 2,7950 Canada 4,50 825
7v 2,8700 -4 -20 2,7805 2,7480 2,8270 Suica 0,75 3,00
10Y 2,8658 -3 -20 2,8155 2,7852 2,8003 China 5,75 275
15Y 2,8482 -3 -16 2,7815 2,6737 2,5830 Brasil 13,75 250
20Y 2,6850 2 -11 2,6010 2,4670 2,3583 Australia 3,10
30Y 2,3425 -2 -5 2,2660 2,1400 2,0378 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1Y 5,0578 -2 -6 3,9107 3,0590 3,1295
2y 4,4918 -3 22 3,5040 3,0815 3,1560 o7
3y 4,0586 -4 -28 3,3768 3,0990 3,1810 425
ay 3,8245 -4 -31 3,3010 3,1265 3,2228 375
5Y 3,6895 -3 -33 3,2896 3,1400 3,2572 325
7v 3,5531 -3 35 3,2636 3,2065 3,2980 s -\—1\'\’\-‘.—._.\_\-
10Y 3,4899 -3 -35 3,2820 3,2871 3,3625 225
15Y 3,4922 -3 -32 3,3420 3,3125 3,3320 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,4573 -3 -29 3,3215 3,2732 3,2150 ——ER —e—usD
30Y 3,2544 2 -24 3,1180 3,0296 2,9690
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 84,49 -0,41 -1,42 oT2Y 2,763 -0,01 3,20 500 010
JETFUEL 984,55  -44,84  -21,31 oT5Y 2,733 -0,04 -23,60 020
DIESEL 918,40  -36,91  -51,67 oT 10Y 3,188 -0,04 39,80 400 030
COBRE 9.196,50 -53,50 838,00 BUND 10Y 1,907 2,28 87,80 L4 \_\—/\/\ﬁ_/_\ 040
ZINCO 346575 36,00 482,50 SCHATZ2Y 2,998 -3,01 -16,30 050
OURO 1.927,79 462 103,77 T-NOTE10Y 4,207 -2,67 2550 200 4 Iy
TRIGO 761,00 8,50 _31’00 T-NOTE 2Y 4'514 -4,26 >14’20 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 28/01 30/01
LICENGACO2 93,32 3,71 9,35 GILT 10Y 3,467 1,28 -54,50 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___FW12M EURUSD
EUR/USD 1,0833  -0,64%  1,40% 1,0892 1,0944 1,1036 110
EUR/GBP 0,88073 -0,11%  0,63% 0,8839 0,8865 0,8912
EUR/IIPY 141,27 037%  -1,17% 141,26 141,25 141,22 100
EUR/CHF 09977  0,62%  -121% 0,9937 0,9890 0,9796
EUR/BRL 55321  0,42%  3,34% 5,6508 5,7811 6,0310 108
EUR/PLN 4,7087  0,04%  -0,86% 4,7661 4,8193 4,9297
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0833  0,8807 141,27 0,9977 11,3619  7,4393 1,4477 154064 55321 10,8620
usD 0,9209 - 0,8125 130,065 0,9187 10,4739 6,8505 1,3342 1,4197 50892 9,9919
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,628 0,17 -7,53 Titulo Variacio % PSI 5.886,34 0,17% 2,80%  6.370,78  5.128,86
BCP 0,195 3,66 33,40 BCP 3,66 CAC40 7.082,42  001% 940%  7.169,63  5.628,42
CORT. AMORIM 9,090 1,56 424 MOTA ENGIL 1,80 ESTX50 PR 4.16345  0,12% 9,75%  4.259,28  3.249,57
cTT 3,555 0,28 15,42 CORT. AMORI 1,56 XTRADAX  15.128,27 0,01% 8,65% 15.736,52 11.862,84
EDP 4,558 -0,87 -2,10 SEMAPA 0,66 S&P 500 404461 0,67% 534%  4.637,30  3.491,58
EDP R 19,945  -121 -3,09 NOS 0,56 IBEX 35 9.03400 -0,17% 9,78%  9.082,80  7.189,60
GALP 12575  -0,28 -0,28 GALP -0,28 NIKKEI 225  27.327,11 -0,39% 4,72% 29.222,77 24.681,74
GREENVOLT 7,690 -0,52 -1,41 GREENVOLT -0,52
J MARTINS 19,940  -0,89 -1,19 EDP 0,87 5
MOTA ENGIL 1,700 1,80 45,30 J MARTINS -0,89 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,214 0,44 -6,95 EDPR -1,21 108%
NOS 3,940 0,56 412 Looss
REN 2,525 -0,20 0,20 psI
SEMAPA 12,120 0,66 -1,94 104%
SONAE SGPS 0,936 0,16 0,11 6025
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