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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LAST PRICE 1D (bps) 1M (bps) GBPLIBOR CHF LIBOR 250
M -0,3690 0 -1 M 2,5138 0 1 0,7308 -0,7882 150
3M -0,3080 0 0 3M 2,7375 0 7 0,9120 -0,7130
6M -0,2350 0 0 6M 2,7995 -1 -8 1,0270 -0,6526 050
12M -0,1100 0 1 12M 2,9835 -4 2 1,1669 -0,5162 os0 ] m———®—— W 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2210 0 1 -0,0970 0,3539 0,8514 Zona Euro 0,00 CURVA FORWARD
2y -0,1560 0 2 0,0097 0,4773 0,9690 EUA 2,50 025
3y -0,0660 0 0 0,1236 0,6014 1,0815 Reino Unido 0,75 w
4y 0,0390 -1 2 0,2417 0,7223 1,1819 Japao 0,10 000
5v 0,1500 -1 5 0,3621 0,8375 1,2700 Canada 1,75 & M =
v 0,3750 2 -10 0,5955 1,0382 1,4115 Suica 0,75 025
10Y 0,6860 3 -13 0,8905 1,2506 1,5465 China 5,75
15Y 1,0360 -4 -14 1,1837 1,4274 1,6226 Brasil 6,50 050
20Y 1,1960 -4 -13 1,3108 1,4779 1,6003 Austrélia 1,50
30Y 1,2540 -4 -13 1,3371 1,4409 1,5095 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,7560 -1 0 2,6052 2,5210 2,6820 T —————"e
2y 2,7220 1 5 2,5280 2,5610 2,7220 225
3y 2,6680 1 4 2,5478 2,6010 2,7580 175
4y 2,6430 1 -10 2,5450 2,6390 2,7875 125
5Y 2,6450 1 1 2,5907 2,6665 2,8512 075
v 2,6810 1 0 2,6250 2,7470 2,8790 028
10Y 2,7570 1 -1 2,7220 2,8210 2,9120 o = - - p— o> p— -
15Y 2,8460 1 -1 2,8235 2,8848 2,9190 :
20Y 2,8730 0 -1 2,8280 2,8887 2,9265 —s—ElR  —s—uUsD
30Y 2,8710 0 -1 2,8436 2,8681 2,8550
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 100
BRENT 61,97 1,13 7,95 oT 2y -0,204 0,00 1430 oo 055
JETFUEL 621,50 2,00 65,07 oT 5Y 0,453 0,03 0,10
DIESEL 58575 2,50 70,07 oT 10Y 1,641 0,02 720 %% 00
COBRE 6.163,50 33,00 204,00 BUND 10Y 0,404 1,37 6,10 040 085
ZINCO 273850 36,00 263,00 SCHATZ2Y 0,041 -1,61 2,50 020 080
OURO 1.317,06  -5,01 3548 T-NOTE10Y 3,395 5,58 2,70 0 | | o7s
TRIGO 522125 5’75 19’00 T-NOTE 2Y 2'862 5’26 3'40 03/01 05/01 07/01 09/01 11/01 13/01 15/01 17/01 19/01 21/01 23/01 25/01 27/01 29/01 31/01
LICENGA C02 22,01 0,29 -3,00 GILT 10Y 1,484 2,20 4,30 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1471  -0,15%  0,18% 1,1560 1,1650 1,1837 116
EUR/GBP 0,87888 -0,35%  1,78% 0,8817 0,8846 0,8910
EUR/JPY 12491  -0,08%  0,75% 124,91 124,91 124,91
EUR/CHF 1,1401  -0,21%  -1,22% 1,1390 1,1379 1,1355
EUR/BRL 41934  -044%  6,05% 4,2499 4,3134 4,4448 115
EUR/PLN 42905 -0,66%  0,20% 4,3120 4,3344 4,3807
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1471  0,8789 124,91 1,1401 10,3715 7,4659 1,5019 157989  4,1934 9,6745
uUsD 0,8721 - 0,7637 109,375 0,9944 9,0388 6,5112 1,3098 1,3779 3,6500  8,4349
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,140 -1,24 23,10 Titulo Variagdo % PSI 20 511502 -027% 811% 580145  4.551,84
BCP 0,233 3,32 1,53 SONAE SGPS 1,54 CAC40 5.019,26  0,53% 6,10%  5.657,44  4.55599
CORT. AMORIM 9,770 0,21 8,56 NOS 1,15 ESTX50PR  3.171,12 037% 565%  3.636,22  2.908,70
cTT 3,130 0,51 6,25 NOVABASE 0,92 XTRADAX  11.180,66 0,07% 589%  13.301,41 10.279,20
EDP 3,190 0,00 4,62 PHAROL 0,33 S&P 500 271120  0,23% 812% 294091  2.346,58
EDP R 7,855 0,06 1,03 CORT. AMORII 0,21 IBEX 35 9.019,40 -0,41% 561%  10.543,70  8.286,20
GALP 13,670 0,18 0,91 REN 0,84 NIKKEI 225  20.788,39  0,07% 3,87%  24.448,07 18.94858
IBERSOL 8,300 -1,43 5,06 SEMAPA 1,18
J MARTINS 12,380 0,08 19,73 ALTRI -1,24 - 5
MOTAENGIL 1930 000  10.88 IBERSOL 143 . EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,282 0,19 18,94 BCP 3,32 Lo
NOS 5,730 1,15 8,22
NOVABASE 2,190 0,92 8,42 PSI20 Lo
PHAROL 0,182 0,33 11,27 105%
REN 2,600 -0,84 6,82 5125 103%
SEMAPA 15,080  -1,18 15,11 5025 1019%
SONAE CAP. 0,882 0,79 3,89 1925 9%
SONAE SGPS 0,926 154 14,26 7%
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PSI20  —— CAC40

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