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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 2,6600 -7 -19 1M 4,9602 0 -35 4,5256 0,4125 '
3M 2,5890 2 -13 3M 4,8537 0 -42 4,4807 0,3850 480
6M 2,5900 0 2 6M 4,6821 -1 -45 4,3985 0,3300 350
12M 2,5190 -1 6 12M 6,0414 8 31 4,2863 0,3175 250 L B—0 s
™M 3M 6M 12M
INTEREST RATE SWAPS —a—EURIBOR = USD LIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,3934 5 6 2,1408 2,3408 2,4313 Zona Euro 2,90 CURVA FORWARD
2y 2,2680 -8 8 2,2057 2,3570 2,4580 EUA 4,50 275
3y 2,2690 -8 8 2,2510 2,3840 2,4810 Reino Unido 4,75
4y 2,2869 -8 7 2,2810 2,4080 2,5060 Japao 0,50 250
5Y 2,3054 -8 6 2,3106 2,4314 2,5263 Canada 3,00 225
7v 2,3467 -7 5 2,3640 2,4780 2,5610 Suica -0,75
10Y 2,4110 -6 5 2,4333 2,5250 2,5742 China 5,75 200
15Y 2,4740 -6 5 2,4787 2,5008 2,4750 Brasil 13,25 175
20Y 2,4250 5 6 2,4068 2,3840 2,3300 Austrélia 4,35
30Y 2,2260 -5 7 2,1990 2,1620 2,1070 india 4,00 ———EURIBOR3M —— EURIBOR6M —— EURIEOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 25 INTEREST RATE SWAPS
1y 4,1717 0 0 3,9550 4,0080 4,0770 ] g g o s a8
2y 4,0635 1 -1 3,9685 4,0210 4,0850 375
3Y 4,0385 1 2 3,9810 4,0390 4,0990 i'ig
Y 4,0312 1 -1 3,9940 4,0510 4,1120 200
5Y 4,0315 1 -1 4,0090 4,0660 4,1280 275
7v 4,0458 1 0 4,0350 4,0940 4,1620 250 e ——
10Y 4,0741 1 0 4,0770 4,1390 4,1940 ;gs
15Y 4,1280 2 1 4,1230 4,1490 4,1670 ' 1y 2y 3y avy sV v 107 15Y 20Y 307
20Y 4,1215 2 2 4,1010 4,0850 4,0610 —e—EUR  —=—UsD
30Y 3,9655 2 3 3,9280 3,8750 3,8120
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 020
BRENT 76,86 -0,01 2,22 oT 2Y 2,103 -0,10 -14,40
JETFUEL 753,25 3,00 37,25 oT 5Y 2,310 0,07 670 = 5% M 015
DIESEL 716,75 3,00 21,75 oT 10Y 2,879 -0,04 3,10 480 010
COBRE 9.113,00 60,50 218,50 BUND 10Y 2,327 5,15 9,50
ZINCO 275528 813  -260,32 SCHATZ2Y 2471 6,91 890 005
OURO 2.807,30 12,70 182,80 T-NOTE10Y 4,836 1,13 480 2504 ! 000
TRIGO 560,50 -6,00 9’00 T-NOTE 2Y 4,485 1‘42 _3'30 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01 18/01 20/01 22/01 24/01 26/01 28/01 30/01
LICENCA C02 83,95 1,29 10,95  GILT 10Y 4,935 -0,94 -3,70 — USsD —cBP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW12M EURUSD
EUR/USD 1,0393  -0,10%  0,04% 1,0440 1,0493 1,0606 106
EUR/GBP 0,83608 0,09%  -0,83% 0,8401 0,8445 0,8536
EUR/IPY 160,99  -0,42%  1,29% 160,98 160,97 160,96
EUR/CHF 0,9453  001%  -0,55% 0,9398 0,9347 0,9252 105
EUR/BRL 6,0637  0,82%  546% 6,1936 6,3640 6,7443
EUR/PLN 42144 -028%  1,54% 4,2479 4,2857 4,3593
1,04
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0393  0,8361 160,99 0,9453 11,4949  7,4620 1,5038 1,66677  6,0637 11,7405
uUsD 0,9620 - 0,8049 154,825 0,9078 11,0589  7,1787 1,4480 16036 58445 11,3047
ACCIONISTA
TITULO COTACAC 1D% YTD % INDICE LAST  Var.1D YTD% MAXAnual MIN Anual
ALTRI 5,760 0,96 8,07 Titulo Variacao % PSI 6.52429 -0,16% 2,31%  6.99353  6.050,03
BCP 0,505 0,04 8,76 IBERSOL 1,67 CAC40 7.950,17  0,11% 7,72% = 8.259,19  7.029,91
CORT. AMORIM 8,450 0,00 4,97 ALTRI 0,96 ESTX50PR 528687 009% 7,98% 5.28522  4.473.94
cTT 5,890 0,86 9,07 cTT 0,86 XTRADAX  21.732,05 0,02% 9,16% 21.732,05 16.821,60
EDP 3,036 0,20 -1,78 REN 0,64 S&P 500 6.112,85  0,69% 3,93%  6.128,18  4.845,15
EDP R 9,035 0,11 -10,01 NAVIGATOR 0,34 IBEX 35 12.368,90 -041% 6,67% 12.424,40  9.841,60
GALP 16,210  -0,67 1,63 SEMAPA 0,27 NIKKEI 225 ~ 39.572,49 0,15% -0,81% 42.426,77 31.156,12
J MARTINS 19,050 -1,35 3,25 SONAE SGPS -0,44
MOTA ENGIL 2,886 -3,02 -0,96 GALP -0,67 . .
NAVIGATOR 3,530 0,34 -1,67 J MARTINS -1,35 EVOLUGAG MENSAL (BASE 100%)
NOS 3,395 0,30 1,95 MOTA ENGIL -3,02 108%
REN 2,375 0,64 417 106%
SEMAPA 15,020  -0,27 5,92 . 1009
SONAE SGPS 0,901 -0,44 -1,42 Lo
IBERSOL 8,500 1,67 13,64 6575 Z
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