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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 s .‘.\./-
1M 2,8240 -2 -2 1M 4,9602 0 -35 4,6359 0,4100 '
3M 2,7440 0 -12 3M 4,8537 0 -42 4,5528 0,4248 480
6M 2,6680 1 1 6M 4,6821 -1 -45 4,5014 0,3500 350
12M 2,5630 0 12 12M 6,0414 8 31 4,4359 0,3275 250l B——@——=®@
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,4803 -1 10 2,2312 2,4383 2,5300 Zona Euro 3,15 CURVA FORWARD
2y 2,3571 -1 17 2,2923 2,4589 2,5522 EUA 4,50 300
3y 2,3567 -1 21 2,3405 2,4819 2,5770 Reino Unido 4,75
4y 2,3767 2 22 2,3743 2,5043 2,5990 Japao 0,25 275
5Y 2,3961 2 24 2,4040 2,5278 2,6170 Canada 3,25 250
7v 2,4385 -1 25 2,4568 2,5690 2,6480 Suica -0,75
10Y 2,5000 -1 26 2,5220 2,6132 2,6586 China 5,75 225
15Y 2,5601 0 27 2,5646 2,5850 2,5543 Brasil 12,25 2,00 +
20Y 2,5070 -1 27 2,4885 2,4644 2,4070 Austrélia 4,35
30Y 2,3050 0 26 2,2781 2,2394 2,1790 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1871 -2 -1 4,0160 4,1170 4,1720 o] T a———w——a——
2y 4,1040 -3 4 4,0410 4,1300 4,1780 375
3y 4,0947 -3 9 4,0650 4,1440 4,1900 350
Y 4,0985 -3 14 4,0840 4,1530 4,2020 325
5Y 4,1057 -4 18 4,1000 4,1650 4,2130 300
7Y 4,1247 -4 22 4,1260 4,1870 4,2460 275
10Y 4,1544 -4 24 4,1640 4,2290 4,2790 ;:2 e e a  a e
15Y 4,2090 -3 26 4,2090 4,2350 4,2480 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,1995 -3 27 4,1820 4,1650 4,1320 —e—EUR  —=—UsD
30Y 4,0344 -2 26 4,0000 3,9470 3,8780
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 020
BRENT 80,79 1,24 7,27 oT 2y 2,223 -0,02 11,00
JETFUEL 796,00 25,50 73,25 OT 5Y 2,407 -0,02 22,80 5% 015
DIESEL 76525 18,25 76,00 oT 10Y 2,972 -0,02 2430 450 010
COBRE 9.217,00 13,50 11500 BUND 10Y 2,407 -1,34 30,60
ZINCO 2.842,57 1,95 -25252 SCHATZ2Y 2,550 2,23 21,70 3% 005
OURO 2.720,75 2443 6803 T-NOTE10Y 4,899 -3,61 15,50 250 4 ! 000
TRIGO 543'00 _4’00 _7’00 T-NOTE 2Y 4,518 -2,64 3‘50 18/12 20/12 22/12 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01 11/01 13/01 15/01
LICENCA C02 77,93 -0,05 12,66  GILT 10Y 5114 -4,78 24,90 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0272  -027%  -2,15% 1,0316 1,0367 1,0475 Lo
EUR/GBP 0,84258 0,07%  -1,56% 0,8466 0,8510 0,8604
EUR/IPY 160,46  0,80%  0,79% 160,45 160,44 160,43
EUR/CHF 0,9385 0,08%  0,18% 0,9328 0,9277 0,9177 106
EUR/BRL 6,2285 -0,59%  3,54% 6,3569 6,5112 6,8684
EUR/PLN 42640 -0,12%  -0,15% 4,2974 4,3329 4,4041 105
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0272  0,8426 160,46 0,9385 11,4793  7,4606 1,4813 1,65625  6,2285 11,6961
uUsD 0,9710 - 0,8175 155,445 0,9120 11,1475  7,2437 1,4389 1,6080  6,0272 11,3540
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,250 -0,85 -1,50 Titulo Variacéo % PSI 6.49427 055% 1,83%  6.99353  6.050,03
BCP 0,495 1,29 6,50 MOTA ENGIL 1,70 CAC40 7.63474  214% 344%  8259,19  7.029,91
CORT. AMORIM 8,070 0,00 0,25 crT 1,70 ESTX50PR 510693  148% 4,31% 5.121,71  4.380,97
cTT 5,390 1,70 -0,19 BCP 1,29 XTRADAX  20.65539 0,39% 3,75% 20.675,08 16.345,02
EDP 3,111 -0,64 0,65 EDP R 1,12 S&P 500 594113 -0,15% 1,01%  6.099,97  4.714,82
EDP R 9,490 1,12 -5,48 SONAE SGPS 1,00 IBEX 35 11.840,60 -0,49% 2,12% 12.153,60  9.798,80
GALP 17,095 0,35 718 NIKKEI 225 ~ 38.572,60 0,33% -3,31% 42.426,77 31.156,12
J MARTINS 18,500 0,00 0,27
MOTA ENGIL 2,864 1,70 1,72 EDP -0,64 . .
NAVIGATOR 3514 0,46 2,12 SEMAPA -0,70 Lo EVOLUGAG MENSAL (BASE 100%)
NOS 3,335 0,76 0,15 ALTRI -0,85 Lo
REN 2,325 0,43 1,97
SEMAPA 14,280  -0,70 0,71 psI 102
SONAE SGPS 0,913 1,00 0,11 1o1%
IBERSOL 7,680 0,52 2,67 6475 100%
6425 28%
6375 98%
97%
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