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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF oo F/4_./-
1M 3,8670 0 1 M 5,4522 0 -2 5,1970 1,7226 '
3M 3,9280 0 2 3M 5,5874 0 -4 5,2033 1,7650 500
6M 3,8910 -4 -4 6M 5,6125 -1 -11 5,1541 1,7050 425
12M 3,6010 -2 12 12M 6,0414 8 31 4,8515 1,7150 as0 = s —a
im 3m &M 12mM
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,5608 1 -13 2,3770 2,3340 2,5360 Zona Euro 4,50 CURVA FORWARD
2y 2,9771 5 17 2,3135 2,3870 2,5800 EUA 5,50
3y 2,7413 6 -15 2,3190 2,4230 2,6170 Reino Unido 5,25 4,00
ay 2,6434 7 -14 2,3480 2,4800 2,6510 Japéo 0,10 350
5Y 2,6040 7 -13 2,3857 2,5220 2,6830 Canada 5,00 200
7v 2,5974 6 12 2,4580 2,5820 2,7260 Suica -0,75 ’
10Y 2,6404 6 -11 2,5580 2,6740 2,7580 China 5,75 250
15Y 2,6984 5 -10 2,6260 2,6560 2,6539 Brasil 11,75 200
20Y 2,6386 4 -9 2,5613 2,5485 2,5150 Austrélia 4,35
30Y 2,4444 5 -7 2,3680 2,3500 2,3110 india 4,50 ———EURBOR3M ——EURIBORGM —— EURIBOR 12
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,8426 0 27 3,5410 3,3430 3,4720 475
2y 4,2122 -1 31 3,4070 3,3520 3,4960 25
3y 3,9152 -1 -29 3,3870 3,3900 3,5220
ay 3,7699 -2 27 3,3810 3,4220 3,5490 a7
5Y 3,6939 2 -26 3,3980 3,4500 35735 325
7v 3,6422 -2 23 3,4370 3,5045 3,6210 275
10Y 3,6385 2 21 3,5030 3,5750 3,6670 225 ]
15Y 3,6782 -2 -19 3,5750 3,6070 3,6450 1y 2y 3y av 0% v 10v 15Y 20Y 307
20Y 3,6616 2 -18 3,5660 3,5550 3,5370 —=—ER —=UsD
30Y 3,4962 -1 -15 3,4015 3,3565 3,3070
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [HE SWAP 10y-2y 000
BRENT 77,84 1,72 1,84 oT 2y 2,654 0,05 -11,00 010
JETFUEL 836,00 -19,00 19,50 OT 5Y 2,478 0,07 -1530 % ’
DIESEL 76375 -16,25 2425  OT 10Y 2,829 0,05 12,0 500 020
COBRE 8437,00 -15,00 -0,50  BUND 10Y 2,051 6,18 -6,50 030
ZINCO 248701 -5599 97,76 SCHATZ2Y 2820 573 380  “® m -040
OURO 2031,09 3,02 26,42 T-NOTE10Y 4,504 1,28 419,70 350 4 Iy
TRIGO 609,25 13’00 _22’50 T-NOTE 2Y 4,583 3’25 -26,70 11/12 13/12 15/12 17/12 19/12 21/12 23/12 25/12 27/12 29/12 31/12 02/01 04/01 06/01 08/01
LICENCA C02 71,98 -0,44 0,29 GILT 10Y 3,961 1,58 -26,40 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 1,094  -0,05%  1,70% 1,0980 1,1022 1,1116 i
EUR/GBP 0,85938  0,25%  -0,42% 0,8621 0,8654 0,8723
EUR/JPY 157,63  0,36%  -0,06% 157,61 157,60 157,57
EUR/CHF 09311 -0,26%  1,56% 0,9258 0,9209 0,9131 11
EUR/BRL 53558  -0,28%  -0,74% 5,4296 5,5051 5,6558
EUR/PLN 43397  -0,14%  -0,08% 4,3598 4,3818 4,4379 110
EURGBP EURJPY
1,09
0,88 165
162 108
0,87 159 '
0,86 156 1,07
153
0,85 + 150 + 06
07/11 21/11 05/12 19/12 02/01 07/11 14/11 21/11 28/11 05/12 12/12 19/12 26/12 02/01 09/01 0711 14111 2111 28111 0512 12112 1012 26/12 02/01 09/01
FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0940 0,8594 157,63 0,9311 11,2089  7,4577 1,4640 1,63441 53558 11,3138
UsD 0,9158 - 0,7872 144,315 0,8522 10,2679  6,8299 1,3402 1,4962  4,9031 10,3772
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 4,560 -0,44 -0,87 Titulo Variacéo % PSI 646102 -027% 101% 663500 5591,09
BCP 0,292 0,07 6,41 MOTA ENGIL 1,26 CAC40 742662 -0,32% -1,55% 765399 677382
CORT. AMORIM 9,100 0,11 -0.44 EDP 0,88 ESTX50PR  4467,17 -041% -1,20% 459311  3980,94
cTT 3,555 0,00 1,86 SEMAPA 0,15 XTRADAX  16688,36 -0,17% -0,38% 17 003,28 14 458,39
EDP 4,580 0,88 0,55 NAVIGATOR 0,11 S&P 500 474922 -029% -042% 479330 3808,86
EDP R 17,230 -0,66 -6,99 BCP 0,07 IBEX 35 10060,30 -1,46% -0,41% 10301,30 8501,20
GALP 13,865  -0,18 3,94 NOS -0,54 NIKKEI 225 33763,18 1,16% 0,89% 33990,28 25 748,10
GREENVOLT 8,100 -0,67 -0,98 SONAE SGPS -0,55
J MARTINS 22,040  -178 -4,34 EDPR -0,66 R .
MOTA ENGIL 4,410 1,26 11,36 GREENVOLT 0,67 Lows EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,666 0,11 3,33 J MARTINS -1,78 Lo
NOS 3,294 -0,54 2,94
REN 2325 043 0,00 psI 10z
SEMAPA 13,440 0,15 0,30 w75 Lo
SONAE SGPS 0,909 -0,55 0,50 cs2s 100%
IBERSOL 6,680 0,00 0,00 ars 9%
98%
6425 7

A informacao mencionada € meramente indicativa e reflete o mercado pelas 16h30. As opinides emitidas nao podem ser entendidas como conselho ou recomendacao para a pratica de qualquer acto. A informacao
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