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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
—m

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 50 _/./F”
M 1,7480 6 35 M 4,3391 1 44 3,4641 0,5850
3M 2,0470 2 24 3M 4,7377 0 9 3,6770 0,6300 350
6M 2,5690 8 26 6M 5,1523 3 7 4,0085 0,9100 250 /
12M 2,9930 13 15 12M 5,4673 6 1 4,3328 1,2200 150 |
INTEREST RATE SWAPS 1M —s=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,0650 9 31 3,2230 2,7100 2,6910 Zona Euro 2,50 GURVA FORWARD
2y 31413 9 29 2,9943 2,6905 2,6740 EUA 4,50 378
3y 3,0213 7 25 2,9000 2,6950 2,6840 Reino Unido 3,50
ay 2,9415 7 23 2,8470 2,6855 2,6995 Japdo 0,10 328
5Y 2,8932 6 20 2,8177 2,6880 2,7140 Canada 4,25 275
7v 2,8340 9 16 2,7810 2,7080 2,7100 Suica 0,75
10Y 2,8085 9 8 2,7732 2,6980 2,6360 China 5,75 225
15Y 2,7305 9 -3 2,6650 2,5080 2,3570 Brasil 13,75 175 4
20Y 25157 8 -9 2,4320 2,2550 2,0960 Austrélia 3,10
30Y 2,1073 8 -13 2,0310 1,8730 1,7350 india 4,50 T EURIBORSM o EURIBOR 6N ——— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,0426 -1 5 4,0716 3,0300 3,1363 500
2y 45290 -1 -15 3,5550 3,0668 3,0970 450
3y 4,0835 -1 -19 3,3860 3,0600 3,1250 400
ay 3,8416 1 -19 3,3243 3,0750 3,1530 350
sY 3,6979 2 -19 3,2880 3,0940 3,2147 300
v 3,5496 3 -18 3,2370 3,1450 3,2450 250
10Y 34737 4 -18 3,2789 3,2501 3,2930 00
15Y 3,4617 3 21 3,3040 3,2564 3,2540
20Y 3,3998 3 22 3,2480 3,1562 3,1020
30Y 3,1492 3 -25 3,0168 2,9032 2,8294
COMMODITIES  LAST  Va var.1M | BON YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 7886 235  -12,79 oT 2y 2,479 0,02 24,20 0,05
JETFUEL 99168  -466  -4556 oT 5Y 2,629 0,10 2390 4% o
DIESEL 959,29 323  -71,52  OT 10Y 3,160 0,09 1990 as0 020
COBRE 829500 -22300 -8300 BUND10Y 1,849 9,66 16,80 025
ZINCO 3.179,75 79,75 54,75 SCHATZ2Y 2,903 873 3010 ¥ o
OURO 179015 1329 1628 T-NOTE10Y 4,185 2,48 14,00 1504 | 040
TRIGO 754v00 _3'25 '83v25 T-NOTE 2Y 4,418 -1,62 _13'00 17/11 19/11 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
LICENCACO2 8319  -231 9,78 GILT 10Y 3,551 12,57 20,10 USD ——cBP —— EURGHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 10619 -0,02%  1,99% 1,0691 1,0750 1,0847 o7
EUR/GBP 087233 -1,19%  0,29% 0,8760 0,8795 0,8860
EURIPY 14553  -0,32%  -0,16% 145,52 145,51 145,49 106
EUR/CHF 09892 -0,23% -072% 09856 0,9813 0,9723 108
EUR/BRL 55933  095%  0,27% 5,7289 5,8628 6,1366
EUR/PLN 46895 0,03%  0,15% 4,7604 4,8253 4,9516 Lo
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0619 08723 145,53 0,9892 11,0216  7,4368 1,4524 1,58461 55933 10,5066
usD 0,9423 - 08228 136,635 0,9323 10,3969 7,0084 1,3693 14973 52817 99117
ACCIONISTA
TITULO COTACAC %  YTD % iINDICE LAST __ Var.1D YTD% _MAX Anual _MIN Anual
ALTRI 5075  -049 2153 Titulo Variacao % PSI 568936 -074% 215% 637078 512886
BCP 0,145 1.98 2,56 BCP 1,98 CAC40 6.452,63 08% -979%  7.38486 562842
CORT.AMORIM 8,700 081  -22.87 CORT.AMORI | 0,81 ESTX50 PR 3.804,02 -0,83% -1150% 4.39578  3.249,57
cTT 3090  -128  -3216 NAVIGATOR 0,11 XTRADAX  13.89307 -0.67% -1254% 16.28535 11.862.84
EDP 4624  -153 430 S&P 500 3.846.88 29% -19,32% 4.818,62  3.491,58
EDPR 21430 079  -215 IBEX 35 8.112,50 29% -690% 899270  7.189,60
GALP 11720  -059  37.56 SEMAPA 1,12 NIKKEI 225~ 27.527.12 -1.87% -4.39% 29.388.16 24.681.74
GREENVOLT 8050  -012 2963 crr -1,28
J MARTINS 20080 -214  -0.10 EDP -1,53 EVOLUGAO MENSAL (BASE 100%)
MOTA ENGIL 1,178 -0.51 -6.07 JMARTINS -2,14
NAVIGATOR 3518 0.11 11,09 NOS 2,16
NOS 3714  -216 8,91
REN 2590  -058 177 psi
SEMAPA 12,340  -112 16,08
SONAESGPS 0913  -103  -9,02 5925
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