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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 175
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INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR = USDLEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y
1y -0,3304 1 2 -0,2915 -0,0607 0,1922 Zona Euro 0,00 CURVA FORWARD
2y -0,3130 1 2 -0,2350 -0,0034 0,2586 EUA 1,75 000
3y -0,2660 2 4 -0,1752 0,0623 0,3240 Reino Unido 0,75 5 P RS PSS
ay -0,2070 3 6 -0,1182 0,1279 0,3858 Japdo 0,10 N
5Y -0,1460 4 7 -0,0563 0,1936 0,4530 Canada 1,75 025 ——/
7v -0,0210 5 8 0,0717 0,3210 0,5580 Suica 0,75 '//
10Y 0,1690 6 9 0,2550 0,4805 0,6799 China 5,75
15Y 0,4200 6 9 0,4761 0,6318 0,7640 Brasil 4,50 050
20Y 0,5500 6 9 0,5806 0,6796 0,7537 Australia 0,75
30Y 0,5810 6 8 0,5788 0,6281 0,6597 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1Y 1,7750 3 3 1,6157 1,7230 1,8720 175
2y 1,7040 2 10 1,6429 1,7530 1,9150 150
3y 1,6660 5 7 1,6715 1,7940 1,9488 Lo
4y 1,6430 6 11 1,7083 1,8541 1,9790 075
5Y 1,6900 5 9 1,7220 1,8700 2,0327 o5 /"—_'
7Y 1,6720 3 1 1,7960 1,9340 2,0570 000
10Y 1,8150 4 9 1,8900 2,0070 2,0980 g;ﬂ v e & oyoasv 20y 30r
15Y 1,8610 2 31 1,9840 2,0680 2,1320 -
20Y 1,8930 29 29 2,0310 2,0895 2,1520 —e—ER  —eUsD
30Y 1,9910 4 8 2,0573 2,0936 2,0965
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 65,94 -0,60 4,47 oT2Y -0,547 0,00 760 el N — |
JETFUEL 651,35  -1,36 38,37 oT5Y -0,113 0,00 -3,20
DIESEL 619,41 0,73 40,66 oT 10Y 0,415 0,01 280 %% 030
COBRE 6.218,00 40,50 340,00 BUND10Y  -0,833 -2,00 03 ey N
ZINCO 233350 2550  -20,00 SCHATZ2Y 0,011 -0,69 2,70 o1 M 040
OURO 1.478,13  -1,76 6,64  T-NOTE10Y 2,751 0,77 16,00 o000 | ' 000
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LICENCA C02 26,67 -0,18 2,51 GILT 10Y 0,698 -3,82 5,20 CUsh B EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1097  -0,18%  0,34% 1,1166 1,1229 1,1353 =
EUR/GBP 0,85133  -0,07%  0,68% 0,8541 0,8569 0,8624
EUR/JPY 121,31 035%  -1,11% 121,31 121,31 121,31
EUR/CHF 1,0882  -0,08%  0,79% 1,0875 1,0867 1,0851
EUR/BRL 45247 -0,02%  2,73% 4,5813 4,6266 4,7452
EUR/PLN 4,2555  0,12%  0,95% 4,2813 4,3056 4,3532 11
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1097  0,8513 121,31 1,0882 10,4236 7,4718 1,4577 1,6037 4,5247  9,9315
usD 0,9022 - 0,7663 109,435 0,9819 9,4087 6,7395 1,3169 1,4485 4,0818  8,9602
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,715 -1,55 -1,47 Titulo Variagao % PSI 20 5.240,09  041% 10,75%  5.429,32  4.551,84
BCP 0,206 0,00 -10,41 JMARTINS 2,98 CAC40 6.021,53  0,82% 27,29%  6.024,17  4.555,99
CORT. AMORIM 11,400 0,00 27,64 IBERSOL 2,78 ESTX50 PR 3.776,56  1,00% 2583%  3.778,47  2.908,70
CTT 3,182 0,25 8,01 MOTA ENGIL 1,15 XTRADAX  13.318,90 0,81% 26,14% 13.425,85 10.279,20
EDP 3,825 0,29 25,45 GALP 0,83 S&P 500 3.222,29  053% 2854%  3.22565  2.346,58
EDP R 10,080 0,40 29,65 NOS 0,49 IBEX 35 9.67550  061% 13,30%  9.692,40  8.286,20
GALP 15,170 0,83 9,97 NAVIGATOR 0,39 NIKKEI 225  23.816,63 -0,20% 19,00% 24.091,12  18.948,58
IBERSOL 8,120 2,78 2,78 PHAROL -0,40
J MARTINS 15,015 2,98 45,21 REN 0,73 -
MOTAENGIL 1,928 115 19,75 SONAE CAP. 081 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,532 0,39 -1,89 ALTRI -1,55 105%
NOS 4,888 0,49 7,69
NOVABASE 2,560 0,39 33,18 PSI20 103%
PHAROL 0,100 -0,40 -38,60
RAMADA 5,840 0,34 22,13 5225 o1
REN 13,600 -0,73 3,82 5175 99%
SEMAPA 0,767 0,39 -9,66 s125
SONAE CAP. 0,919 0,81 13,46 979% +
5075 21/11 23/11 25/11 27/11 29/11 01/12 03/12 05/12 07/12 09/12 11/12 13/12 15/12 17/12 19/12

SONAE SGPS 5,840 0,34 -22,13 5025
- - - - 21m1 28/11 05/12 12112 19/12 PSI20  —— CAC40

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