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RENDA FIXA
INTERBANK OFFERED RATES 250 EURIBOR vs. USD LIBOR
EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR B B ——
M -0,3680 0 0 M 2,5133 1 6 0,7344 -0,7808
3M -0,3080 0 0 3M 2,7803 1 2 0,9236 -0,7028 150
6M -0,2360 0 0 6M 2,8616 2 -4 1,0357 -0,6304 050
12M -0,1180 0 1 12M 3,0301 2 7 1,1811 -0,5016 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2248 0 0 -0,0960 0,4188 0,9900 Zona Euro 0,00 CURVA FORWARD
2y -0,1700 0 -3 0,0219 0,5641 1,1155 EUA 2,50 025
3y -0,0750 0 -6 0,1529 0,7056 1,2295 Reino Unido 0,75 w
ay 0,0440 0 -8 0,2910 0,8379 1,3325 Japdo 0,10 000
5Y 0,1740 1 -9 0,4300 0,9605 1,4230 Canadé 1,75 B M 2
7v 0,4380 1 9 0,6880 1,1710 1,5610 Suica 0,75 025
10Y 0,7860 1 -8 1,0010 1,3860 1,6865 China 5,75
15Y 1,1620 2 5 1,2977 1,5562 1,7510 Brasil 6,50 050
20Y 1,3280 2 -4 1,4219 1,6012 1,7230 Australia 1,50
30Y 1,3910 2 -3 1,4465 1,5600 1,6339 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,7590 -1 11 2,6802 2,5650 2,7285 2,75 e ———————— e e
2y 2,6950 0 -19 2,5910 2,6030 2,7630 225
3y 2,6360 0 22 2,6060 2,6450 2,8050 175
4y 2,6140 0 23 2,6214 2,7049 2,8410 125
5Y 2,6170 0 22 2,6240 2,7190 2,8987 ors
7v 2,6560 1 21 2,7043 2,7900 2,9200 026
10Y 2,7390 1 -19 2,7942 2,8827 2,9759 om ] e - = — —
15Y 2,8350 1 -16 2,8665 2,9231 2,9530 i
20Y 2,8660 2 -15 2,8873 2,9241 2,9572 —e—ER —e—usD
30Y 2,8690 2 -14 2,8772 2,8954 2,9140
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 102
BRENT 60,76 -0,56 1,10 oT2Y -0,145 -0,03 1910 o 1,00
JETFUEL 604,50  -4,91 7,50 oT5Y 0,575 -0,01 20,10 098
DIESEL 566,00  -591 11,75 oT 10Y 1,759 0,03 1240  °%® 096
COBRE 5.976,00 50,00 -161,50 BUND 10Y -0,321 1,82 7,30 03 o
ZINCO 251050 41,00  -34,00 SCHATZ2Y 0,034 0,92 41,90  oos 00
OURO 1291’54 _2’33 44,72 T-NOTE 10Y 3'431 1’32 _7'80 0,25 19/12 21/12 23/12 25/12 27/12 29/12 31/12 02/01 04/01 06/01 08/01 10/01 12/01 14/01 16/01 [ U:BB
TRIGO 513,25 0,75 2200 T-NOTE2Y 2,903 1,95 6,20
LICENCA C02 23,66 0,26 0,94 GILT 10Y 1,557 1,54 5,30 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1396  0,06%  0,49% 1,1485 1,1574 1,1761 16
EUR/GBP 0,8826  0,37%  1,85% 0,8854 0,8884 0,8951
EUR/JPY 123,95  -0,03%  3,62% 123,95 123,95 123,95
EUR/CHF 1,1319  -0,32%  -0,47% 1,1309 1,1297 1,1274
EUR/BRL 42792  -0,48%  3,50% 4,3373 4,4022 4,5417 115
EUR/PLN 42893  -0,20%  -0,16% 4,3130 4,3363 4,3842
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1396  0,8826 123,95 1,1319 10,2746 17,4651 1,5131 15877 42792 9,7422
usD 0,8789 - 0,7748 109,015 0,9947 9,0367 6,5606 1,3294 1,3967  3,7646  8,5690
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,730 1,82 16,03 Titulo Variagéo % PSI 20 5.029,68  0,62% 6,30%  5801,45  4.551,84
BCP 0,244 0,73 6.19 NOVABASE 7,62 CAC40 479437 -034% 135% 5065744  4.555,99
CORT.AMORIM 9,550 0,84 6,11 NAVIGATOR 4,03 ESTX50PR  3.069,09 -026% 2,25%  3.687,22  2.908,70
cTT 3,040 -0,59 3,19 ALTRI 1,82 XTRADAX 1091862 -0,12% 3,41%  13.596,89 10.279,20
EDP 3,061 -0,10 0,39 SEMAPA 1,64 S&P 500 2621,64 021% 457% 294091  2.346,58
EDP R 7,935 0.95 2,06 J MARTINS 1,41 IBEX 35 8.901,90 -0,12% 4,24%  10.643,40  8.286,20
GALP 14,240 0,32 3,23 EDP -0,10 NIKKEI 225  20.402,27 -0,20% 194%  24.448,07 18.948,58
IBERSOL 8,400 0.72 6.33 PHAROL 0,11
J MARTINS 11,895 1,41 15,04 REN 0,16 - 5
MOTAENGIL 1724 0,00 7,08 crT 0,59 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,126 4,03 14,61 BCP 0,73 Lo
NOS 5,450 0.09 2,93 103
NOVABASE 2,260 7.62 11,88 pSI20 Lo%
PHAROL 0,182 0,11 11,27 00%
REN 2,540 -0,16 435 4975 a7
SEMAPA 14,860 1,64 13,44 875 5%
SONAE CAP. 0,864 0,00 1,77 P 3%
SONAE SGPS 0,886 1,03 9,32 19
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