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RENDA FIXA
INTERBANK OFFERED RATES 050 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR } - ———a—"
M -0,5630 0 2 1M 0,1438 -1 0 0,0216 -0,8524 0,00
3M -0,5320 1 0 3M 0,2358 0 1 0,0370 -0,7856 050
6M -0,5180 0 1 6M 0,2585 0 0 00341 -0,7386 : L
12M -0,4920 1 -1 12M 0,3340 0 0 0,1108 -0,6218 1,00
INTEREST RATE SWAPS TAXA DE REFERENCIA —=—EURBOR  —=— USDUIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y -0,5223 0 0 -0,5230 -0,4230 -0,2720 Zona Euro 0,00 CURVA FORWARD
2y -0,5225 0 0 -0,5048 -0,3841 -0,2224 EUA 0,25 025
3y -0,5105 0 0 -0,4780 -0,3468 -0,1707 Reino Unido 0,10 NN
ay -0,4890 0 0 -0,4449 -0,3041 -0,1244 Japao 0,10 N TS TS
5Y -0,4603 0 0 -0,4100 -0,2557 -0,0767 Canada 0,25 050
7v -0,3918 0 -1 -0,3265 -0,1581 0,0133 Suica 0,75
10Y -0,2635 0 2 -0,1937 -0,0313 0,1028 China 5,75
15Y -0,0805 0 -3 -0,0308 0,0671 0,1444 Brasil 2,00 075
20Y -0,0030 0 -4 0,0226 0,0727 0,1059 Austrélia 0,10
30Y -0,0335 -1 5 -0,0254 -0,0131 -0,0024 india 3,00 EURIBOR 3M EURIBOR 61 EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 150 INTEREST RATE SWAPS
1Y 0,1964 0 2 0,2182 0,5942 1,1282 125
2y 0,2064 0 -4 0,2772 0,7442 1,2120 100
3y 0,2500 0 5 0,3858 0,8455 1,2965 oz
ay 0,3379 0 -3 0,5066 0,9570 1,3863 or
5Y 0,4435 -1 -1 0,5830 1,0585 1,4485 000 ——
7Y 0,6640 -1 4 0,8295 1,1615 1,4780 025 1Y 2 3y av sv ™ TV 20 0¥
10Y 0,9333 2 9 1,0866 1,3750 1,5310 i -
15Y 1,1952 2 13 1,2540 1,4570 1,6547 h
20Y 1,3211 2 15 1,3720 1,4980 1,5955 —e—ER  —a—UsD
30Y 1,4073 2 18 1,4518 1,4811 1,5881
COMMODITIES  LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 05
BRENT 5013 213 506 ot 2v -0,735 0,00 700w w 030
JETFUEL 452,00 6,75 85,00 oT5Y -0,460 0,01 -4,20 ' 025
DIESEL 436,25 521 76,75 oT 10Y 0,037 0,00 020 "|——0 ——— jo
COBRE 7.99550 6500 896,50 BUND10Y  -1,256 1,12 1,00 0% o
ZINCO 2.857,75 17,50 11425 SCHATZ2Y  -0,149 0,91 1,60 o5 005
OURO 1.880,58  -0,77 9,59  T-NOTE10Y 1,837 -1,14 0,90 000/ 000
TRIGO 607,00  -1.25 750  T-NOTE2Y 0,715 0,37 -5,00 2011 2111 0412 w12 1812
LICENGA C02 30,70 -0,40 3,81 GILT 10Y 0,387 -3,87 -12,00 o ——cEP RS
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,2173  -0,70%  2,29% 1,2205 1,2230 1,2280 128
EUR/GBP 09161  -0,85%  -2,97% 0,9175 0,9189 0,9217 !
EUR/JPY 126,04  052%  -2,04% 126,04 126,04 126,04 .
EUR/CHF 1,0832  -0,10%  -0,29% 1,0824 1,0816 1,0801 ’
EUR/BRL 62768  -0,80%  2,50% 6,2950 6,3325 6,4537 n
EUR/PLN 4,4923  -052%  -0,46% 4,5012 4,5100 4,5295 ’
EURGBP EURJPY 120
0,93 130 119
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0,91 126 w 118
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117
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0,88 + 120 4 1,16
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,2173  0,9161 126,04 1,0832 10,1016  7,4403 1,5704 1,61386  6,2768 10,5863
usD 0,8189 - 0,7509 103,495 0,8877 8,2770 6,0022 1,2868 1,3232 51494 8,6802
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,020 309  -11.62 Titulo Variagao % PSI 20 465547  -2,26% -10,71% 5.454,21  3.500,02
BCP 0,117 520  -42,46 CAC40 5.393,15  -2,44% -9,78%  6.111,41  3.632,06
CORT.AMORIM 10,320  -1,71 -8,67 ESTX50 PR  3.450,89 -2,68% -7,86%  3.867,28  2.302,84
cTT 2,345 389  -26,49 XTRADAX  13.25432 -2,76% 0,04%  13.79524  8.25565
EDP 4,857 -0,65 28,61 S&P 500 3.663,15 -1,25% 13,38% 3.726,70  2.191,86
EDP R 20,100  -0,25 91,43 IBEX 35 7.807,10  -2,87% -18,24% 10.100,20  5.814,50
GALP 8,270 585  -44,50 PHAROL -4,10 NIKKEI 225  26.714,42 -0,18% 12,93% 26.905,67 16.358,19
IBERSOL 5,420 390 3225 NOVABASE -4,19
J MARTINS 13,735  -2.48 -5.45 SEMAPA -4,50 -
MOTA ENGIL 1,372 115 26,63 BCP -5,20 EVOLUGAOC MENSAL (BASE 100%)
NAVIGATOR 2,442 255  -2514 GALP -5,85 100%
NOVABASE 3,200 -4,19 24,03 107%
NOS 2,876 021  -40,08 PSI20 1056
PHAROL 0,131 -4,10 31,53 2850 o
REN 2,325 127 -1452 7m0
SEMAPA 8,910 -4,50 -35,06 2650 101
SONAE SGPS 0,660 1,93 -2753 w0 99%
: : : : 4450 e 2‘0/11 2711 04/12 1112 18/12
4350 +
- - - - 20/11 2711 04/12 11/12 18/12 PSI20  ——— CAC40 Eurostoxx50  ——— DAX S&PS00  ———IBEX -~ NIKKEI
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