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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 -0,3670 0 0 M 2,5140 0 1 0,7306 -0,7884 150
3M -0,3070 0 0 3M 2,7326 0 -8 0,9135 -0,7062
6M -0,2350 0 0 6M 2,7900 -1 -9 1,0303 -0,6534 050
12M -0,1090 0 1 12M 2,9616 2 -4 1,1695 -0,5152 os0 ] M——®—— & 1w
INTEREST RATE SWAPS —a—EURIBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2195 0 1 -0,0863 0,3670 0,8604 Zona Euro 0,00 CURVA FORWARD
2y -0,1590 0 2 0,0224 0,4871 0,9762 EUA 2,50 025
3y -0,0700 0 0 0,1365 0,6108 1,0878 Reino Unido 0,75 w
4y 0,0310 -1 3 0,2534 0,7305 1,1875 Japao 0,10 000
5Y 0,1400 -1 6 0,3734 0,8445 1,2710 Canada 1,75 N M <
v 0,3650 -1 -11 0,6059 1,0443 1,4157 Suica 0,75 025
10Y 0,6780 -1 -14 0,8991 1,2549 1,5478 China 5,75
15Y 1,0290 -1 -14 1,1881 1,4302 1,6247 Brasil 6,50 050
20Y 1,1910 -1 -14 1,3143 1,4788 1,5988 Austrélia 1,50
30Y 1,2500 0 -13 1,3381 1,4413 1,5104 india 4,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 2,7170 1 5 2,6313 2,5340 2,7195 275 o g g e R
2y 2,6550 3 3 2,5540 2,5910 2,7846 225
3y 2,6040 4 -1 2,5520 2,6578 2,8224 175
4y 2,5870 4 -15 2,5525 2,6755 2,8340 125
5Y 2,5900 4 5 2,6255 2,7130 2,8946 05
v 2,6300 4 5 2,6640 2,7700 2,9426 028
10Y 2,7100 4 6 2,7585 2,8590 2,9510 o = - - p— o> p— -
15Y 2,8050 3 5 2,8380 2,9010 2,9570 :
20Y 2,8350 3 -4 2,8620 2,9030 2,9613 —s—ElR  —s—uUsD
30Y 2,8380 3 -1 2,8530 2,8998 2,8930
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 100
BRENT 62,16 0,59 4,95 oT 2y -0,204 0,00 7,70 080 055
JETFUEL 61522  -10,17 38,57 oT 5Y 0,471 0,02 -4,00
DIESEL 580,22  -10,17 44,82 oT 10Y 1,659 0,02 1080 % 00
COBRE 6.141,50 -30,00 174,00  BUND 10Y 0,389 1,59 33 o0y _ 0 N0
ZINCO 279750 59,00 322,00 SCHATZ2Y 0,053 1,38 4,40 020 080
OURO 1.314,68  -3,03 30,21 T-NOTE10Y 3,419 2,47 1520 oot s
TRIGO 526,25 2,00 925  T-NOTE2Y 2,879 2,14 17,10 04/01 101 18/01 25/01 01/02
LICENGA C02 22,85 0,86 0,88 GILT 10Y 1,507 2,59 9,10 CUSD B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,1445  -023%  0,37% 1,1533 1,1624 1,1810 116
EUR/GBP 0,87678  0,24%  2,63% 0,8795 0,8825 0,8890
EUR/JPY 125,77  -0,68%  -2,04% 125,77 125,77 125,77
EUR/CHF 1,1407  -0,02%  -1,44% 1,1396 1,1384 1,1361
EUR/BRL 41974  -0,11%  0,93% 4,2543 4,3205 4,4518 115
EUR/PLN 42875  0,06%  0,10% 4,3081 4,3305 4,3762
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1445  0,8768 125,77 1,1407 10,4055 7,4652 1,5006 158398  4,1974 9,6872
uUsD 0,8750 - 0,7642 110,04 0,9980 9,1134 6,5327 1,3125 1,3853 3,6634 8,4754
ACCIONISTA
TITULO COTACAC %  YTD % INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 7,160 0,28 23,45 Titulo Variagdo % PSI 20 5.089,83 -049% 7,57% 580145  4.551,84
BCP 0,230 -1,16 0,35 NOVABASE 1,83 CAC40 499059 -057% 549% = 5.657,44  4.55599
CORT. AMORIM 9,640 -1,33 7,11 SONAE CAP. 1,81 ESTX50PR  3.157,77 -0,42% 521%  3.596,20  2.908,70
cTT 3,106 0,77 5,43 GALP 1,17 XTRADAX  11.149,06 -0,28% 559% = 13.204,31 10.279,20
EDP 3,190 0,00 4,62 J MARTINS 0,85 S&P 500 2711,92  0,19% 817% = 2.940,91  2.346,58
EDP R 7,830 0,32 0,71 IBERSOL 0,72 IBEX 35 8.956,20  -0,70% 4,87% = 10.369,20  8.286,20
GALP 13,830 1,17 0,25 SEMAPA -1,59 NIKKEI 225  20.883,77  0,46%  4,34%  24.448,07 18.94858
IBERSOL 8,360 0,72 5,82 SONAE SGPS 1,73
J MARTINS 12,485 0,85 20,74 NOS -1,75 -
MOTAENGIL 1924 031 19,50 NAVIGATOR 1,96 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,198 -1,96 16,61 PHAROL 2,09 o7
NOS 5,630 -1,75 6,33
NOVABASE 2,230 1,83 10,40 PSI20 105%
PHAROL 0,178 2,09 8,95
REN 2,584 0,62 6,16 5125 108%
SEMAPA 14,840 -1,59 13,28 5025 1019%
SONAE CAP. 0,898 1,81 5,77 1925
SONAE SGPS 0,910 1,73 12,28 99%
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PSI20  —— CAC40

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