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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 .- —-——a——*
M -0,3680 0 0 M 2,5089 -1 8 0,7327 -0,7812
3M -0,3080 0 0 3M 2,7873 El 1 0,9197 -0,7024 150
6M -0,2360 0 0 6M 2,8646 0 2 1,0434 -0,6346 050
12M -0,1180 0 1 12M 3,0187 0 7 1,1876 -0,4996 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2249 0 0 -0,1059 0,4224 0,9947 Zona Euro 0,00 CURVA FORWARD
2y -0,1530 0 2 0,0147 0,5656 1,1195 EUA 2,50 025
3y -0,0480 -1 -4 0,1496 0,7076 1,2383 Reino Unido 0,75 w
4y 0,0740 -1 6 0,2870 0,8409 1,3406 Japao 0,10 000
5Y 0,2040 -1 -8 0,4270 0,9652 1,4240 Canada 1,75 N M =
v 0,4640 -1 -8 0,6880 1,1753 1,5692 Suica 0,75 025
10Y 0,8060 0 7 1,0028 1,3903 1,6985 China 5,75
15Y 1,1750 0 5 1,3011 1,5627 1,7645 Brasil 6,50 050
20Y 1,3380 0 3 1,4269 1,6079 1,7349 Austrélia 1,50
30Y 1,3990 0 2 1,4537 1,5690 1,6484 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7660 -1 9 2,6389 2,4980 2,5418 275 o g
2y 2,6910 -1 -18 2,5330 2,3982 2,6930 225
3y 2,6280 -1 21 2,5380 2,5480 2,7365 175
4y 2,6040 2 22 2,5610 2,6090 2,8207 125
5Y 2,6030 2 22 2,5830 2,6395 2,8588 05
v 2,6380 2 20 2,6400 2,7115 2,8540 028
10Y 2,7170 2 -18 2,7569 2,8290 2,9070 P e o —~ o P poee poee
15Y 2,8100 2 -15 2,7780 2,8965 2,8975 :
20Y 2,8380 2 -14 2,8020 2,9019 2,8815 —s—ElR  —s—uUsD
30Y 2,8400 -1 -13 2,8010 2,8405 2,8995
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 102
BRENT 59,95 0,53 0,45 oT 2y 0,192 0,00 11,40 oo 1,00
JETFUEL 614,75  -2,50 9,55 oT 5Y 0,453 0,02 1,20 098
DIESEL 570,75  -3,38 8,30 oT 10Y 1,683 0,02 070  °® 096
COBRE 5.957,50 12,00 -226,00 BUND 10Y -0,330 -0,36 411,70 03 o
ZINCO 2.498,00 22,50  -104,00 SCHATZ2Y 0,028 1,15 3,60 o005 090
OURO 1.290,46 0,17 50,62 T-NOTE 10Y 3,399 0,66 -17,60 .05 1412 2112 28/12 04/01 o1 [u,ss
TRIGO 516,75  -2,75 13,25  T-NOTE 2Y 2,873 0,58 -20,50
LICENGA C02 22,54 0,20 -1,18 GILT 10Y 1,538 1,54 5,70 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1467  -057%  1,61% 1,1556 1,1647 1,1835 116
EUR/GBP 0,89263  0,84%  0,64% 0,8955 0,8987 0,9056
EUR/IPY 12393  0,79%  3,39% 123,93 123,93 123,93
EUR/CHF 1,1256  0,27%  0,24% 1,1246 1,1234 1,1210
EUR/BRL 4,25 0,13%  4,02% 4,3099 4,3754 45125 115
EUR/PLN 42908  0,07%  0,03% 4,3141 4,3379 4,3856
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1467  0,8926 123,93 1,1256 10,2617 7,4645 1,5238 159451  4,2500 9,7929
uUsD 0,8718 - 0,7743 108,315 0,9810 8,9459 6,5078 1,3260 1,3878 37152 8,5326
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,290 0,16 8,45 Titulo Variagdo % PSI 20 495051  -0,16% 4,63% 580145  4.551,84
BCP 0,242 -1,02 5,40 J MARTINS 0,94 CAC40 476275 -0,39% 0,68% 565744 455599
CORT. AMORIM 9,440 0,21 4,89 SEMAPA 0,83 ESTX50 PR  3.055,18 -0,48% 1,79%  3.687,22  2.908,70
cTT 3,044 0,85 3,33 NAVIGATOR 0,57 XTRADAX  10.85591 -0,29% 2,81%  13.596,89  10.279,20
EDP 3,078 0,23 0,95 SONAE SGPS 0,52 S&P 500 258504  -0,47% 3,08% 294091 = 2.346,58
EDP R 7,930 -0,50 1,99 NOVABASE 0,49 IBEX 35 8.818,60  -0,66% 3,26%  10.643,40  8.286,20
GALP 14,555 0,65 551 GALP -0,65 NIKKEI 225  20.359,70  097%  1,72%  24.448,07 18.94858
IBERSOL 8,500 2,52 7,59 cTT 0,85
J MARTINS 10,790 0,94 435 BCP -1,02 -
MOTAENGIL 1742  -136 820 MOTAENGL | -1,36 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,894 0,57 8,17 IBERSOL 2,52 103%
NOS 5,455 0,09 3,02 101%
NOVABASE 2,070 0,49 2,48 PSI20 9%
PHAROL 0,186 0,22 13,73 . 7%
REN 2,534 0,39 411 95%
SEMAPA 14,580 0.83 11,30 875 93%
SONAE CAP. 0,861 0,46 1,41 4775 019
SONAE SGPS 0,863 0,52 6,54 89%
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