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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 -0,3670 0 0 M 2,5100 -1 0 0,7335 -0,7824
3M -0,3060 0 0 3M 2,7706 El 5 0,9191 -0,7024 150
6M -0,2360 0 0 6M 2,8536 0 5 1,0403 -0,6440 050
12M -0,1150 0 0 12M 3,0350 0 -4 1,1709 -0,5082 oso b M——®— W 2w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2209 0 1 -0,1063 0,3444 0,8971 Zona Euro 0,00 CURVA FORWARD
2y -0,1560 -1 0 -0,0096 0,4831 1,0085 EUA 2,50 025
3y -0,0570 -1 -1 0,1175 0,6166 1,1199 Reino Unido 0,75 w
4y 0,0620 -1 3 0,2473 0,7447 1,2181 Japao 0,10 000
5Y 0,1880 2 -4 0,3752 0,8641 1,3080 Canada 1,75 N M =
v 0,4430 2 5 0,6145 1,0680 1,4480 Suica 0,75 025
10Y 0,7780 2 5 0,9165 1,2871 15774 China 5,75
15Y 1,1410 2 -4 1,2097 1,4576 1,6498 Brasil 6,50 050
20Y 1,3030 2 3 1,3352 1,5069 1,6243 Austrélia 1,50
30Y 1,3620 2 2 1,3604 1,4680 1,5390 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7830 -1 -7 2,6562 2,5205 2,6875 25—y a e e
2y 2,7420 3 8 2,5620 2,5791 2,7310 225
3y 2,6920 3 -8 2,5480 2,6231 2,7720 175
4y 2,6710 3 7 2,5590 2,6410 2,8335 125
5Y 2,6740 3 -8 2,6098 2,6825 2,8670 05
v 2,7100 3 7 2,6470 2,7775 2,9180 028
10Y 2,7860 3 6 2,7599 2,8300 2,9502 o = - - p— o> p— -
15Y 2,8730 3 -4 2,8150 2,8710 2,9280 :
20Y 2,8990 2 3 2,8385 2,8730 2,9110 —s—ElR  —s—uUsD
30Y 2,8950 2 3 2,8280 2,8766 2,8977
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [HEPH SWAP 10y-2y 105
BRENT 61,27 0,13 10,50 oT 2y 0,187 0,01 1610 100
JETFUEL 607,34 1,09 51,59 oT 5Y 0,477 0,05 6,50
DIESEL 57234 143 5591  OT10Y 1,651 -0,06 360 O W\ -
COBRE 5.942,00 16,50  -39,50  BUND 10Y 0,398 -6,02 -14,90 050 080
ZINCO 2.639,00 40,50 128,50 SCHATZ2Y 0,041 0,23 0,70 02 085
OURO 1.280,47  -4,30 12,12 T-NOTE10Y 3,414 -3,80 3,70 0 | ! 080
TRIGO 523,50 _2’50 7’00 T-NOTE 2Y 2'901 _2’93 1,40 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 23/01
LICENGA C02 24,07 0,65 1,11 GILT 10Y 1,486 6,15 0,90 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1341  -0,23%  -0,59% 1,1429 1,1519 1,1705 116
EUR/GBP 0,87085  0,15%  3,39% 0,8736 0,8766 0,8832
EUR/IPY 12443 022%  1,64% 124,43 124,43 124,43
EUR/CHF 1,1263  0,59%  0,11% 1,1252 1,1241 1,1217
EUR/BRL 42572 0,48%  4,51% 4,3171 4,3830 4,5153 115
EUR/PLN 42929  -0,02%  -0,28% 4,3153 4,3385 4,3859
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1341  0,8709 124,43 1,1263 10,2762 7,4658 1,5088 159431 42572 9,7122
uUsD 0,8807 - 0,7666 109,58 0,9948 9,0570 6,5757 1,3342 1,4078 37622 8,5616
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,010 0,85 20,86 Titulo Variagdo % PSI 20 5.101,73 031% 7,83% 580145  4.551,84
BCP 0,242 0,21 523 MOTA ENGIL 11,96 CAC40 4871,96  0,65% 2,99% 565744  4.55599
CORT. AMORIM 9,580 0,52 6,44 NOS 2,63 ESTX50PR  3.126,31  0,46% 4,16%  3.674,50  2.908,70
cTT 3,136 0,58 6,45 SONAE SGPS 2,32 XTRADAX  11.130,18 0,53% 541% 13.576,84 10.279,20
EDP 3,053 0,16 0,13 NOVABASE 1,33 S&P 500 263869  0,00% 526% 294091  2.346,58
EDP R 7,885 0,00 1,41 cTT 0,58 IBEX 35 9.150,00  0,23%  7,14%  10.63510  8.286,20
GALP 13,970 0,50 1,27 CORT.AMORI ~ -0,52 NIKKEI 225  20.574,63 -0,09% 2,80%  24.448,07 18.94858
IBERSOL 8,500 2,07 7,59 ALTRI 0,85
J MARTINS 12,530 -1,96 21,18 PHAROL 1,21 -
MOTAENGIL 1966 11,96 22,11 JMARTINS 1,96 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,146 0,34 15,17 IBERSOL 2,07 109%
NOS 5,650 2,63 6,70 107%
NOVABASE 2,290 1,33 13,37 PSI20 105%
PHAROL 0,180 1,21 10,05 106
REN 2,554 031 4,93 5075
SEMAPA 15,100 0,13 15,27 4975 1019%
SONAE CAP. 0,873 -0,11 2,83 4875 99%
SONAE SGPS 0,949 2,32 17,10 475 9%
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PSI20  —— CAC40

Eurostoxxs0  ——— DAX S&P500  ——IBEX  —— NIKKEI
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