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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 "
M -0,3650 0 0 M 2,5142 0 9 0,7321 -0,7792
3M -0,3080 0 0 3M 2,7969 0 2 0,9176 -0,7040 150
6M -0,2360 0 1 6M 2,8604 -1 2 1,0398 -0,6294 050
12M -0,1170 0 1 12M 3,0190 2 7 1,1839 -0,4904 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2210 0 1 -0,0830 0,4390 0,9970 Zona Euro 0,00 CURVA FORWARD
2y -0,1490 -1 -1 0,0400 0,5790 1,1210 EUA 2,50 025
3y -0,0430 -1 3 0,1720 0,7180 1,2370 Reino Unido 0,75 w
4y 0,0800 2 -4 0,3080 0,8480 1,3370 Japao 0,10 000
5Y 0,2100 2 5 0,4440 0,9710 1,4270 Canada 1,75 & M g
v 0,4690 2 5 0,7000 1,1770 1,5660 Suica 0,75 025
10Y 0,8090 2 -4 1,0100 1,3996 1,6930 China 5,75
15Y 1,1750 2 2 1,3132 1,5727 1,7580 Brasil 6,50 050
20Y 1,3370 -1 -1 1,4337 1,6123 1,7290 Austrélia 1,50
30Y 1,3960 -1 0 1,4570 1,5700 1,6440 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,7770 1 -10 2,6177 2,5095 2,6690 Ty e ——p—&— & =&
2y 2,7110 1 20 2,5541 2,5495 2,6910 225
3y 2,6530 1 24 2,5453 2,5685 2,7340 175
4y 2,6290 2 25 2,5245 2,6499 2,7890 125
5Y 2,6310 2 24 2,5485 2,6680 2,8482 075
v 2,6660 2 23 2,6270 2,7240 2,8790 028
10Y 2,7430 2 21 2,7205 2,8367 2,9110 P e > —~ o P poee poee
15Y 2,8250 1 21 2,7890 2,8580 2,9030 :
20Y 2,8490 2 21 2,8215 2,8490 2,9000 —s—ElR  —s—uUsD
30Y 2,8430 1 20 2,8050 2,8260 2,8480
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 102
BRENT 60,76 0,92 0,41 oT 2y 0,189 0,01 11,20 oo 1,00
JETFUEL 617,25 9,00 9,20 oT 5Y 0,468 0,01 2,70 098
DIESEL 57413 10,13 7,83 oT 10Y 1,705 0,01 1,70 % 096
COBRE 5.916,50 -28,00 -159,00 BUND 10Y -0,327 -1,53 -10,50 03 o
ZINCO 247550 -3500 -114,00 SCHATZ2Y 0,037 0,46 3,60 o005 050
OURO 1.289’47 1,43 45,10 T-NOTE 10Y 3'395 _2’31 _18'00 0,25 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 10/01 [ U:BB
TRIGO 522,50 8,75 1,50  T-NOTE 2Y 2,875 1,95 20,70
LICENGA C02 22,69 0,58 2,18 GILT 10Y 1,527 2,78 5,10 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1533  -0,02%  1,35% 1,1622 1,1713 1,1899 116
EUR/GBP 0,90015  0,45%  0,24% 0,9030 0,9062 0,9130
EUR/IPY 12491 -0,17%  3,07% 124,91 124,91 124,91
EUR/CHF 1,1281  0,25%  -0,33% 1,1271 1,1260 1,1235
EUR/BRL 4259  019%  3,70% 4,3200 4,3826 4,5205 115
EUR/PLN 42945  -0,03%  0,16% 4,3180 4,3420 4,3901
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1533  0,9002 124,91 1,1281 10,2519 7,4644 1,5214 159361  4,2590 9,7875
uUsD 0,8713 - 0,7801 108,425 0,9830 8,9252 6,5035 1,3256 1,3890 37120 8,5126
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,280 0,80 8,28 Titulo Variagdo % PSI 20 495861  0,71% 4,80% 580145  4.551,84
BCP 0,244 0,41 6,49 MOTA ENGIL 2,56 CAC40 478134 -051% 107% 565744  4.55599
CORT. AMORIM 9,460 0,21 5,11 NAVIGATOR 1,68 ESTX50PR  3.070,04 -0,18% 2,29%  3.687,22  2.908,70
cTT 3,070 0,72 421 SONAE SGPS 1,54 XTRADAX  10.887,46 -0,31% 3,11%  13.596,89  10.279,20
EDP 3,085 0,75 1,18 EDPR 1,40 S&P 500 2.588,17 -0,35% 3,22%  2.940,91 = 2.346,58
EDP R 7,970 1,40 2,51 GALP 1,07 IBEX 35 8.877,10  0,23% 3,95%  10.643,40  8.286,20
GALP 14,650 1,07 6,20 NIKKEI 225  20.359,70  097%  1,72%  24.448,07 18.94858
IBERSOL 8,720 0,69 10,38 CORT. AMORI! -0,21
J MARTINS 10,690 0,09 3,38 BCP 0,41 - .
MOTAENGIL 1766 2,56 9.69 NOVABASE -0.48 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,872 1,68 7,56 PHAROL 0,53 o
NOS 5,450 1,02 2,93 905
NOVABASE 2,060 0,48 1,98 PSI20 9796
PHAROL 0,186 0,53 13,97 . 05
REN 2,544 0,16 452 93%
SEMAPA 14,460 0,98 10,38 875 91%
SONAE CAP. 0,865 0,35 1,88 4775 89%
SONAE SGPS 0,859 154 5,99 7%
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