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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) GBPLIBOR CHF LIBOR w -~ a8
M -0.5620 -1 -1 M 0.1468 0 -1 0.0189 -0.8554 0.00
3M -0.5410 0 -2 3M 0.2539 1 3 0.0244 -0.7878 o5
6M -0.5200 0 -1 6M 0.2571 -1 0 0.0310 -0.7360 ’ WK T
12M -0.4990 0 -1 12M 0.3413 0 1 0.0969 -0.6112 100
INTEREST RATE SWAPS TAXA DE REFERENCIA e EURBOR —=— USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0.5257 0 -1 -0.5180 -0.4190 -0.2600 Zona Euro 0.00 CURVA FORWARD
2y -0.5215 0 0 -0.4966 -0.3844 -0.2154 EUA 0.25 028
3y -0.5060 0 0 -0.4705 -0.3430 -0.1643 Reino Unido 0.10 R W RO
ay -0.4840 0 0 -0.4402 -0.3004 -0.1131 Jap&o 0.10
5Y -0.4570 0 0 -0.4041 -0.2529 -0.0545 Canada 0.25 00 e
7v -0.3870 0 0 -0.3222 -0.1545 0.0261 Suica -0.75
10Y -0.2570 1 -1 -0.1848 -0.0263 0.1174 China 5.75
15Y -0.0710 1 -1 -0.0195 0.0800 0.1619 Brasil 2.00 075
20Y 0.0100 1 -1 0.0362 0.0875 0.1236 Australia 0.10
30Y -0.0190 1 -1 -0.0127 0.0025 0.0101 india 3.00 EURIBOR 3M EURIBOR M EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
usb LAST 1D (bps) 1M (bps) 1y 3Y 5Y 150 INTEREST RATE SWAPS
1Y 0.1939 -1 -2 0.2136 0.5770 1.1622 125
2y 0.2022 -1 -3 0.2715 0.7386 1.2420 100
3y 0.2468 0 2 0.3814 0.8590 1.3404 075
4y 0.3349 1 0 0.4970 0.9940 1.4070 pyed
5Y 0.4420 -1 2 0.6329 1.0949 1.4753 0.00 I
7v 0.6701 -1 6 0.8550 1.2570 1.5450 o025 { 1Y 2 3v a sv s TS 20 30X
10Y 0.9455 -1 10 1.1036 1.4146 1.6150 gjg
15Y 1.2146 0 14 1.3239 1.5332 1.6630 h
20Y 1.3439 0 16 1.4070 1.5819 1.6660 —e—ER  —s—UsD
30Y 1.4340 0 18 1.4610 1.5638 1.6210
COMMODITIES LAST Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [N SWAP 10y-2y 035
- —
BRENT 51.16 0.07 3.28 oT 2Y -0.721 0.01 480 o 030
JETFUEL 44152 1.27 36.65 oT5Y -0.433 0.01 1.30 - T
DIESEL 428.00 1.75 33.37 oT 10Y 0.030 0.00 160 Pl 0 o~ |
COBRE 7,821.00 72.00  360.00 BUND 10Y -1.240 0.66 1.00 0% o
ZINCO 274475 -81.75  -43.75 SCHATZ2Y  -0.124 0.46 460 o015 008
OURO 1,886.70 851 109.75 T-NOTE 10Y  1.835 0.28 230 o0 | 0.00
TRIGO 638.50 20.00 53.50 T-NOTE 2Y 0.717 0.18 -3.10 01/12 03/12 05/12 07/12 09/12 11/12 13/12 15/12 17/12 19/12 21/12 23/12 25/12 27/12 29/12
LICENGA C02 32.36 -0.66 3.02 GILT 10Y 0.400 0.52 -8.60 CUsD ——cBP — EURGRHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 12281  0.18%  2.51% 1.2307 1.2331 1.2384 13
EUR/GBP 0.90307 0.62%  -0.51% 0.9044 0.9059 0.9087
EUR/JPY 12657  0.52%  -1.41% 126.57 126.57 126.57 .
EUR/CHF 1.0846  -0.14%  -0.05% 1.0839 1.0832 1.0819 ’
EUR/BRL 6.3577  0.27%  0.53% 6.3801 6.4187 6.5428 n
EUR/PLN 45783  -0.91%  -2.18% 4.5865 4.5942 4.6140 ’
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1.2281  0.9031 126.57 1.0846 10.0688 7.4400 1.5669 159864  6.3577 10.5140
usD 0.8131 - 0.7349 103.245 0.8830 8.1879 6.0484 1.2760 13015  5.1810 8.5428
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 5.210 0.19 -8.27 Titulo Variagéo % PSI 20 492178  -0.20% -5.61% 545421  3,500.02
BCP 0.125 1.79 -38.31 BCP 1.79 CAC40 5599.41 -0.22% -6.33%  6,111.41  3,632.06
CORT. AMORIM ~ 11.140 0.91 -1.42 CORT.AMORI T 0.91 ESTX50PR  3,571.59  -0.27% -4.63%  3,867.28  2,302.84
cTT 2.370 021 2571 ALTRI 0.19 XTRADAX  13,71878 -0.31% 3.55%  13,903.11  8,255.65
EDP 5.200 -1.07 37.70 GALP 0.02 S&P 500 3739.99  034% 1576%  3,756.12  2,191.86
EDP R 23.000 0.00 119.05 IBEX 35 8,154.40  -0.25% -14.61% 10,100.20  5,814.50
GALP 8.762 0.02 -41.19 NOVABASE -0.93 NIKKEI 225  27,444.17 -0.45% 16.01% 27,602.52 16,358.19
IBERSOL 5.280 222  -34.00 EDP -1.07
J MARTINS 13.900  -0.25 -4.31 SONAE SGPS -1.26 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 1.372 0.00 -26.63 PHAROL -1.57 —
NAVIGATOR 2516 032 -22.87 IBERSOL 2.22
NOVABASE 3.180 -0.93 23.26 106%
NOS 2.870 076 -40.21 PSI20 104%
PHAROL 0.125 -1.57 25.50 L02%
REN 2360 063  -13.24 N
4875 100%
SEMAPA 9.070 077  -33.89
SONAE SGPS 0.668 -1.26 -26.65 475 9%
: : : : 4675 ° 61/12 03/12 05/12 07/12 09/12 11/12 13/12 15/12 17/12 19/12 21/12 23/12 25/12 27/12 29/12
- - - - 45750‘1/12 08/12 15/12 22112 29112 PSI20 CAC40 Eurostoxx50 DAX S&P500 IBEX NIKKE!
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