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RENDA FIXA

INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR
3,50

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250 . —u——a——"
M -0,3640 0 0 M 2,5224 2 17 0,7304 -0,8132
3M -0,3100 0 1 3M 2,8030 El 10 0,9033 -0,7232 150
6M -0,2360 0 2 6M 2,8830 -1 0 1,0332 -0,6502 050
12M -0,1190 0 3 12M 3,0324 2 -10 1,1680 -0,5040 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2315 0 1 -0,1209 0,4555 1,0513 Zona Euro 0,00 CURVA FORWARD
2y -0,1720 -1 3 0,0085 0,6085 1,1685 EUA 2,50 025
3y -0,0640 2 7 0,1570 0,7575 1,2807 Reino Unido 0,75 w
4y 0,0720 2 -8 0,3071 0,8835 1,3720 Japao 0,10 000
5Y 0,2120 2 9 0,4533 1,0093 1,4570 Canada 1,75 & M t
v 0,4830 -1 9 0,7155 1,2088 1,5922 Suica 0,75 025
10Y 0,8240 -1 8 1,0227 1,4130 1,6990 China 5,75
15Y 1,1790 0 -8 1,3091 1,5689 1,7550 Brasil 6,50 050
20Y 1,3330 0 9 1,4268 1,6067 1,7210 Austrélia 1,50
30Y 1,3850 0 9 1,4453 1,5608 1,6311 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7700 -8 -15 2,6236 2,5705 2,7315 2,75 -— e, »——&—& @&
2y 2,6890 5 33 2,5455 2,6471 2,7675 225
3y 2,6350 -14 -40 2,5510 2,6520 2,8235 175
4y 2,7390 0 27 2,5740 2,6960 2,8843 125
5Y 2,6390 12 41 2,6314 2,7285 2,9220 075
v 2,6760 -10 -40 2,6710 2,8040 2,9220 028
10Y 2,7520 9 -38 2,7977 2,8640 2,9485 o ~ - p— o> p— -
15Y 2,8290 8 38 2,8478 2,9110 2,9590 :
20Y 2,8510 -8 -38 2,8640 2,9080 2,9415 —s—ElR  —s—uUsD
30Y 2,8440 8 37 2,8580 2,8825 2,8980
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 105
BRENT 52,02 0,14 -7,07 oT 2y -0,350 0,00 1500 (g 108
JETFUEL 548,50  -7,25 74,75 oT 5Y 0,459 0,05 -18,70 102
DIESEL 50850  -7.93  -76,50 OT 10Y 1,723 0,04 1480 % 1%
COBRE 5.972,00 31,00 -13500 BUND 10Y 0,261 1,61 413,00 03 9%
ZINCO 2.510,00 22,00 54,50 SCHATZ2Y 0,028 0,46 3,90 o005 097
OURO 1.278’02 0150 56,73 T-NOTE 10Y 3'431 _0’66 _24'90 0,25 49/11 01/12 03/12 05/12 07/12 09/12 11/12 13/12 15/12 17/12 19/12 21/12 23/12 25/12 27/12 t ggg
TRIGO 512,50 2,00 1,00  T-NOTE 2Y 2,852 0,39 29,70
LICENGA C02 25,05 0,04 5,41 GILT 10Y 1,490 3,26 -8,60 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1454  0,68%  1,51% 1,1543 1,1633 1,1819 11
EUR/GBP 0,90273  -0,22%  -2,25% 0,9057 0,9089 0,9158
EUR/IPY 1264  -021%  1,64% 126,40 126,40 126,40
EUR/CHF 1,1262  031%  0,28% 1,1252 1,1240 1,1216
EUR/BRL 4,4299  0,16%  -1,00% 4,4934 4,5598 4,6992
EUR/PLN 43046  -0,18%  -0,42% 4,3284 4,3516 4,3998 114
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1454  0,9027 126,40 1,1262 10,2632 7,4676 1,5579 1,62397  4,4299 9,9805
uUsD 0,8745 - 0,7885 110,435 0,9833 8,9784 6,5293 1,3637 1,4214 3,8682  8,7306
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 5,630 2,74 8,88 Titulo Variagdo % PSI 20 463831  1,11% -13,92% 580145  4.551,84
BCP 0,227 2,53 -16,62 MOTA ENGIL 3,45 CAC40 467176  1,59% -12,06% 5.657,44  4.555,99
CORT. AMORIM 8,700 2,59 -14,75 ALTRI 2,74 ESTX50 PR 2.984,48  1,60% -14,83% 3.687,22  2.908,70
cTT 2,896 -1,30 -17,42 CORT. AMORII 2,59 XTRADAX 1055896  1,71% -18,26% 13.596,89  10.279,20
EDP 2,967 1,61 2,84 BCP 2,53 S&P 500 248512  -0,14% -7,04%  2.940,91  2.346,58
EDP R 7,570 0,13 8,66 NAVIGATOR 1,79 IBEX 35 8.481,30  1,43% -1554% 10.643,40  8.286,20
GALP 13,625 1,08 -11,09 IBERSOL -1,02 NIKKEI 225  20.014,77 -0,31% -12,08% 24.448,07 18.94858
IBERSOL 7,800 -1,02 22,96 cTT -1,30
J MARTINS 10,185 0,64 37,11 SEMAPA -1,85 -
MOTAENGIL 1562 345  -57.47 NOVABASE 101 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,532 1,79 -16,31 PHAROL -4,79 100%
NOS 5,145 0,88 6,13
NOVABASE 2,050 1,91 -32,76 PSI20 e
PHAROL 0,159 4,79 -36,40 94%
REN 2,402 0,08 3,11 497 015
SEMAPA 12,720 -1,85 28,52 4875
SONAE CAP. 0,851 0,00 -4,06 a7 s
SONAE SGPS 0,797 1,59 29,26
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