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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 0] "
M -0,3680 0 0 M 2,5123 1 1 0,7341 -0,7736
3M -0,3080 0 0 3M 2,7724 1 5 0,9249 -0,7012 150
6M -0,2370 0 0 6M 2,8548 0 5 1,0334 -0,6434 050
12M -0,1150 0 0 12M 3,0399 1 -3 1,1664 -0,5092 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2231 0 1 -0,0877 0,4184 0,9700 Zona Euro 0,00 CURVA FORWARD
2y -0,1480 1 1 0,0348 0,5607 1,0930 EUA 2,50 025
3y -0,0420 1 0 0,1622 0,6960 1,2060 Reino Unido 0,75 w
ay 0,0780 0 -1 0,2969 0,8259 1,3040 Japdo 0,10 000
5Y 0,2050 0 -3 0,4299 0,9460 1,3930 Canada 1,75 > M i
7v 0,4630 -1 -3 0,6820 1,1500 1,5340 Suica 0,75 025
10Y 0,8020 -1 -3 0,9880 1,3672 1,6620 China 5,75
15Y 1,1680 -1 -1 1,2847 1,5392 1,7300 Brasil 6,50 050
20Y 1,3300 -1 0 1,4086 1,5840 1,7030 Australia 1,50
30Y 1,3880 -2 1 1,4314 1,5430 1,6140 india 4,00 ———EURIBOR3M  —— EURIBOR M —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 2,7940 2 -2 2,7035 2,5936 2,7370 s —a— 5 g . a e &N
2y 2,7670 4 -4 2,6110 2,6346 2,7979 225
3y 2,7210 5 5 2,6254 2,6754 2,8355 175
4y 2,7030 6 -6 2,6360 2,7133 2,8697 125
5Y 2,7070 6 6 2,6370 2,7512 2,9048 ors
7v 2,7410 5 5 2,7159 2,8207 2,9527 026
10Y 2,8160 5 5 2,8045 2,8725 2,9555 o o - . v ——————
15Y 2,8980 5 -4 2,8758 2,9080 2,9610 i
20Y 2,9220 4 -4 2,8953 2,9313 2,9664 —e—ER  —eUsD
30Y 2,9160 4 -4 2,8857 2,8815 2,9257
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 102
BRENT 60,90 -1,84 6,80 oT2Y -0,164 -0,01 1750 o 1,00
JETFUEL 604,00 -1525 4482 oT5Y 0,539 -0,02 12,50 098
DIESEL 567,50  -9,50 47,32 oT 10Y 1,729 0,02 420 @ °® 096
COBRE 5.974,00 -71,00 -10,00  BUND 10Y -0,332 2,62 830 080 o
ZINCO 2.606,50 7,00 96,00 SCHATZ2Y 0,039 -0,46 0,90 oz 090
OURO 1.28321 2,90 26,03 T-NOTE10Y 3,447 2,82 430 000 | 088
TRIGO 521150 3’75 7’50 T-NOTE 2Y 2'924 _2’73 _3'30 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01
LICENCA C02 25,28 0,81 0,36 GILT 10Y 1,547 0,39 1,80 CUsb B — EUREHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,1354  -007%  -0,47% 1,1442 1,1532 1,1720 16
EUR/GBP 0,88 0,34%  232% 0,8828 0,8858 0,8924
EUR/JPY 12425  028%  1,79% 124,25 124,25 124,25
EUR/CHF 1,1327  0,11%  -0,45% 1,1317 1,1305 1,1280
EUR/BRL 4292 -0,45%  3,65% 4,3529 4,4161 4,5589 115
EUR/PLN 42839  -0,04% -0,07% 4,3070 4,3305 4,3793
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FIXINGS CONTRA USD e EUR
EUR USsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1354  0,8800 124,25 1,1327 10,2536  7,4667 1,5141 159223  4,2920 9,7676
usD 0,8804 - 07716 109,435 0,9975 9,0279 6,5743 1,3336 1,4011  3,7763 8,5991
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 6,910 0,43 19,14 Titulo Variagéo % PSI 20 506875 -0,37% 7,13%  5.801,45  4.551,84
BCP 0,240 -1,28 458 SONAE SGPS 0,99 CAC40 484753  -042% 247%  5657,44  4.555,99
CORT. AMORIM 9,600 -0,62 6,67 NOS 0,55 ESTX50 PR 3.112,80 -0,39% 3,71%  3.687,22  2.908,70
cTT 3,004 -0,06 5,02 SONAE CAP. 0,46 XTRADAX  11.090,11 -0,41% 503%  13.596,89  10.279,20
EDP 3,040 -0,10 -0,30 NAVIGATOR 0,34 S&P 500 263938 -1,17% 5729% 294091  2.346,58
EDP R 7,980 0.25 2,64 REN 0,31 IBEX 35 9.037,50 -0,18% 583%  10.643,40  8.286,20
GALP 14,145  -1,60 2,54 BCP -1,28 NIKKEI 225  20.622,91 -0,47% 3,04%  24.44807 18.948,58
IBERSOL 8,680 -0,91 9,87 PHAROL 1,32
J MARTINS 12,450  -0,80 20,41 GALP -1,60 -
MOTAENGIL 1742  -1.80 820 MOTAENGL | -1,80 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,134 0,34 14,83 NOVABASE 2,62 1120
NOS 5,510 0.55 4,06 100%
NOVABASE 2,230 2,62 10,40 pSI20 Lo
PHAROL 0,180 1,32 10,29
REN 2,550 0,31 477 5075 103%
SEMAPA 15,160  -0,66 15,73 4978 100%
SONAE CAP. 0,879 0,46 3,53 4875 97%
SONAE SGPS 0,918 0,99 13.27 4778 o6 |
- - _ _ 4675 24/12 26/12 28/12 30/12 01/01 03/01 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01
- - - - 45752)‘/12 31/12 07/01 14/01 21/01 PSI20  ——— CAC40 Eurostoxx§0  ——— DAX S&P500  ——IBEX  — NIKKEI
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