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RENDA FIXA
INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP LIBOR CHF LIBOR - —————
M -0,5010 1 -4 M 1,0051 -1 -66 0,5724 -0,8582 050
3M -0,4730 0 7 am 0,9989 0 74 0,5506 -0,7948
6M -0,4270 1 -8 6M 0,9746 -1 -78 0,5483 -0,7678 '°'25J — = = —®
12M -0,3480 1 -8 12M 0,9443 2 -89 0,6135 -0,6696 200 am m oM 12m

INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,4570 0 -10 -0,4840 -0,3998 -0,2726 Zona Euro 0,00 CURVA FORWARD
2y -0,4820 1 -13 -0,4743 -0,3616 -0,2290 EUA 1,25 025
3y -0,4710 0 -14 -0,4489 -0,3439 -0,1836 Reino Unido 0,75 PR P R SRS P
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5Y -0,4190 0 -16 -0,3883 -0,2542 -0,0838 Canada 1,25 s ] T——
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20Y 0,1160 2 -26 0,0448 0,1041 0,1479 Austrélia 0,50
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usD FIXING 1D (bps) 1M (bps) 1Y 3y 5Y - INTEREST RATE SWAPS
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CAMBIAL
CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 11336  1,33%  3,03% 1,1379 1,1415 1,1487 ™
EUR/GBP 087165 -057% -2,67% 08741 0,8763 0,8811 :
EUR/JPY 119,08 0,46% 1,50% 119,08 119,08 119,08 113
EUR/CHF 10599  0,26%  0,99% 1,0588 1,0576 1,0554 ’
EUR/BRL 52566  -1,40% -1055% 53023 5,3434 5,4471 i
EUR/PLN 43014  013%  -100%  4,3234 4,3445 4,3824 ;
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FIXINGS CONTRA USD e EUR

EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,1336  0,8717 119,08 1,0599 10,6009 7,4698 1,5193 1,70588 52566 10,4677
uUsD 0,8841 - 0,7672 105,345 0,9377 9,3618 6,6038 1,3428 1,5084  4,6174 19,2625
ACCIONISTA
TITULO COTACAC %  YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 4,574 5,96 -19,47 Titulo Variagdo % PSI 20 467150 -3,85% -10,41% 545421  4.649,58
BCP 0,142 -5,09 -30,18 CAC40 5.139,11  -4,14% -14,03% 6.111,41  5.117,57
CORT. AMORIM 9,940 0,80 12,04 ESTX50 PR 3.232,07 -3,91% -13,70% 3.867,28  3.216,44
cTT 2,228 -3,38 -30,16 XTRADAX 1154187 -3,37% -12,89% 13.79524 11.266,48
EDP 4,372 -4,60 13,15 S&P 500 295428  -2,30% -8,56%  3.39352  2.722,27
EDP R 12,720  -3.34 21,14 IBEX 35 837560  -3,54% -12,29% 10.100,20  8.310,40
GALP 11,480 7,27 22,95 PHAROL -4,88 NIKKEI 225  20.749,75  -2,72% -12,29% 24.115,95 20.110,76
IBERSOL 7,740 -1,78 3,25 SONAE SGPS 4,91
J MARTINS 16,035  -1,78 9,34 BCP -5,09 -
MOTAENGIL 1,189 333  -3642 ALTRI 5,96 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,664 3,55 22,75 GALP 7,27 102%
NOS 3,366 -3,05 -29,88 99%
PHAROL 0,078 -4.88 21,69 PSI120 a6%
RAMADA 4,540 -1,30 22,26 o
REN 2,595 2,08 -4,60 5400
SEMAPA 10,980  -3.68  -19.97 5250 0%
SONAE CAP. 0,634 3,21 -15,80 5100 87%
SONAE SGPS 0,688 491 -24.45 4950 843 4
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