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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR 0] "
M -0,3680 0 0 M 2,5018 0 2 0,7331 -0,7804
3M -0,3060 0 0 3M 2,7505 0 5 0,9230 -0,7004 150
6M -0,2370 0 0 6M 2,8299 0 -4 1,0416 -0,6412 050
12M -0,1090 0 1 12M 3,0300 0 2 1,1724 -0,5076 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2210 0 1 -0,0964 0,3753 0,8901 Zona Euro 0,00 CURVA FORWARD
2y -0,1530 1 2 0,0124 0,5025 1,0078 EUA 2,50 025
3y -0,0550 1 1 0,1330 0,6306 1,1215 Reino Unido 0,75 w
ay 0,0570 1 -1 0,2565 0,7529 1,2226 Japdo 0,10 000
5Y 0,1750 2 -3 0,3816 0,8702 1,3102 Canada 1,75 R = R
7v 0,4130 1 6 0,6200 1,0731 1,4485 Suica 0,75 025
10Y 0,7330 1 -8 0,9190 1,2817 1,5774 China 5,75
15Y 1,0840 1 9 1,2088 1,4542 1,6497 Brasil 6,50 050
20Y 1,2410 1 -9 1,3339 1,5026 1,6243 Australia 1,50
30Y 1,2960 1 -8 1,3580 1,4620 1,5366 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,7780 1 7 2,6712 2,5420 2,7085 s —— g g e T
2y 2,7390 2 0 2,5830 2,5825 2,7445 225
3y 2,6880 3 -8 2,5680 2,6185 2,8130 175
4y 2,6640 3 -8 25775 2,6650 2,8280 125
5Y 2,6690 4 -9 2,6025 2,7015 2,8863 075
7v 2,7060 4 -7 2,6680 2,7770 2,9150 026
10Y 2,7830 4 6 2,7819 2,8540 2,9490 o = - - . v ——————
15Y 2,8690 3 -4 2,8390 2,8950 2,9500 i
20Y 2,8940 3 -4 2,8828 2,8960 2,9290 —e—ER  —e—uUsD
30Y 2,8900 3 -3 2,8540 2,8996 2,8980
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 100
BRENT 61,42 1,49 8,21 oT2Y -0,170 0,01 17,10 o ose
JETFUEL 61375 1825 75,75 oT5Y 0,474 0,01 1,50 0oq
DIESEL 576,75 18,25 79,25 oT 10Y 1,668 0,02 540 % 092
COBRE 5.989,00 -5400 500 BUND1OY  -0,372 -1,01 10,00 040 oo
ZINCO 269850 7,00 24850 < SCHATZ2Y 0,050 0,92 2,20 020 0ss
OURO 1.309,66 6,34 30,67 T-NOTE10Y 3,421 -1,98 -0,60 0 | 082
TRIGO 513,25 _5’50 1’75 T-NOTE 2Y 2'916 _1’56 6,80 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 28/01
LICENCA C02 23,41 0,64 -1,57 GILT 10Y 1,498 0,38 1,40 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1422  0,04%  -0,24% 1,1510 1,1601 1,1790 116
EUR/GBP 0,86735 0,18%  3,13% 0,8700 0,8730 0,8795
EUR/JPY 12503 -007%  0,66% 125,03 125,03 125,03
EUR/CHF 1,1369 -0,31%  -1,00% 1,1358 1,1347 1,1323
EUR/BRL 42612 0,99%  4,33% 4,3186 4,3831 4,5155 115
EUR/PLN 42957  -0,05%  -0,15% 4,3175 4,3405 4,3874
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1422  0,8674 125,03 1,1369 10,3636  7,4649 1,5154 159811  4,2612 9,7142
usD 0,8761 - 0,7606 109,325 0,9949 9,0777 6,5399 1,3271 1,3990  3,7301 8,5106
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,070 1,00 21,90 Titulo Variagéo % PSI 20 5.110,44  0,40% 801%  5801,45  4.551,84
BCP 0,244 0.33 6.32 PHAROL 1,78 CAC40 492818  081% 4,17%  5657,44  4.555,99
CORT.AMORIM 9,730 1,46 8,11 REN 1,71 ESTX50PR  3.153,42  0,51% 506%  3.651,21  2.908,70
cTT 3,130 0.71 6,25 EDP 1,55 XTRADAX  11.218,83 0,08% 6,25%  13.370,02 10.279,20
EDP 3,136 1,55 2,85 CORT. AMORII 1,46 S&P 500 263946 -0,17% 529% 294091  2.346,58
EDP R 7,850 0,00 0.96 NAVIGATOR 1,30 IBEX 35 9.119,10  0,63% 6,78%  10.605,70  8.286,20
GALP 13,610 0,52 -1,34 NOS 0,53 NIKKEI 225  20.664,64 0,08% 3250%  24.448,07 18.948,58
IBERSOL 8,480 0.95 7.34 SONAE CAP. 0,91
J MARTINS 12,500  -0,36 20,89 NOVABASE 1,77 - 5
MOTAENGIL 1900  -2.66 18,01 SONAESGPS | -1,83 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,198 1,30 16,61 MOTA ENGIL -2,66
NOS 5,650 0,53 6,70 107%
NOVABASE 2,220 1,77 9,90 PSI120 105% =
PHAROL 0,183 1,78 12,25 108%
REN 2,620 1,71 7.64 5125 Lo —
SEMAPA 14,860  -0,27 13,44 5025
SONAE CAP. 0,871 0,91 2,59 4925 99%
SONAE SGPS 0,913 -1,83 12,65 4625
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PSI20  —— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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