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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 575
1M 3,0220 5 -13 1M 4,9602 0 -35 4,7030 0,4400 50 -\.\/
3M 2,9390 3 -11 3M 4,8537 0 -42 4,6602 0,6300
6M 2,7080 1 -20 6M 4,6821 -1 -45 4,5556 0,5400 W e 5
12M 2,4630 2 12 12M 6,0414 8 31 4,3823 0,4850 200
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3893 -2 -15 1,9352 2,1068 2,1918 Zona Euro 3,40 CURVA FORWARD
2y 2,1636 -3 -11 1,9856 2,1243 2,2143 EUA 4,75 300
3y 2,1228 -4 -12 2,0220 2,1460 2,2375 Reino Unido 4,75 a5
ay 2,1189 -4 -13 2,0520 2,1665 2,2580 Japéo 0,25
5Y 2,1234 -3 -15 2,0802 2,1910 2,2795 Canadé 3,75 250
7v 2,1481 -3 17 2,1280 2,2320 2,3130 Suica -0,75 225
10Y 2,1970 -3 -20 2,1930 2,2800 2,3271 China 5,75 2,00
15Y 2,2515 -3 -23 2,2378 2,2543 2,2255 Brasil 11,25 175 |
20Y 2,1958 -3 -25 2,1627 2,1350 2,0787 Austrélia 4,35
30Y 1,9890 -2 -28 1,9520 1,9105 1,8510 india 4,50 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 4,2644 0 8 3,8130 3,6380 3,6870 425
2y 4,0469 0 12 3,7550 3,6400 3,7040 a5 MHH#“'\.
3y 3,9338 0 10 3,7175 3,6550 3,7220
ay 3,8635 0 7 3,6995 3,6700 3,7420 2
5Y 3,8215 0 5 3,6970 3,6870 3,7590 275
7v 3,7880 0 2 3,7080 3,7220 3,8030 25| —0
10v 3,7900 0 1 3,7460 3,7750 3,8340 e - T
15Y 3,8255 0 -3 3,7840 3,7810 3,7990 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 3,8085 0 -4 3,7530 3,7160 3,6920 —=—ER  —=—usD
30Y 3,6395 0 -6 3,5770 3,5100 3,4510
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 012
BRENT 72,85 0,02 1,85 oT 2Y 2,070 -0,03 -10,90 575 010
JETFUEL 708,50 -17,00 -23,75 oT 5Y 2,009 0,05 -17,60 008
DIESEL 67575 -1550 3,50 OT 10Y 2,605 -0,05 -14,20 480 006
COBRE 9.01800 19,50 -582,50 BUND 10Y 2,137 -4,49 1830 . 004
ZINCO 3.133,02 56,19 19,70 SCHATZ2Y 2,382 -3,69 -7,90 002
OURO 264134 532  -101,12 T-NOTE10Y 4,644 0,19 0,00 2004 ! 000
TRIGO 548,50 _9’50 _40’75 T-NOTE 2Y 4,542 0‘41 16,60 30/10 01/11 03/11 05/11 07/11 09/11 11/11 13/11 15/11 17/11 19/11 21/11 23/11 25/11 27/11
LICENCA C02 67,92 -0,55 1,52 GILT 10Y 4,539 -3,61 -4,70 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0542  0,10%  -2,55% 1,0586 1,0642 1,0765 i
EUR/GBP 0,8323  020%  0,07% 0,8360 0,8406 0,8504
EUR/JPY 159,89  -0,15%  3,31% 159,88 159,87 159,86 111
EUR/CHF 09321 -0,02%  0,40% 0,9263 0,9217 0,9133
EUR/BRL 6,3266  -0,90%  -2,44% 6,4364 6,5743 6,9241 110
EUR/PLN 43076 -0,10%  0,98% 4,3433 4,3817 4,4532
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0542 0,8323 159,89 0,9321 11,5334  7,4575 1,4784 162299 63266 11,6667
UsD 0,9476 - 0,7886 151,51 0,8832 10,9281  7,0669 1,4012 15382 59895 11,0543
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,005 0,00 8,80 Titulo Variacéo % PSI 6.430,89  0,20% 054%  6.99353  6.050,03
BCP 0,447 0,63 62,83 MOTA ENGIL 1,33 CAC40 717925 051% -4,82%  8.259,19  7.029,91
CORT. AMORIM 8,370 -1,65 -8,42 EDP 0,70 ESTX50 PR  4.75865  054% 525%  5.121,71  4.328,12
cTT 4,455 0,11 27,65 BCP 0,63 XTRADAX 1942573 0,85% 1596% 19.674,68 15.915,40
EDP 3,453 070  -24,19 EDP R 0,45 S&P 500 599874 -0,38% 25,76% 6.02542  4.537,24
EDP R 11,170 045  -39,70 SEMAPA 0,43 IBEX 35 1161890 0,34% 1501% 12.037,90 9.798,80
GALP 15580  -0,42 16,79 ctT 0,11 NIKKEI 225 ~ 38.349,06 0,56% 14,60% 42.426,77 31.156,12
J MARTINS 18,380 027  -20,23 NOS 0,14
MOTA ENGIL 2,582 133  -34,80 NAVIGATOR 0,17 . N
NAVIGATOR 3,460 0,17 -2,48 GALP 0,42 o0 EVOLUGAG MENSAL (BASE 100%)
NOS 3,490 0,14 9,06 CORT. AMORI v -1,65 10
REN 2,455 0,20 5,59 109
SEMAPA 13,900 043 3,73 psI 1015%
SONAE SGPS 0,938 0,11 3,70 100%
IBERSOL 7,460 0,27 11,68 esrs 99%
6475 98%
6425 97%
6375 6%
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PSI20  —— CAC40

EUrostoxks0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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