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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 100 _/‘\-\_
M -0,4060 3 10 M 0,9213 -6 6 0,2271 -0,7300
3M -0,2930 3 18 3M 1,3524 -4 46 0,6528 -0,6040 050
6M -0,2320 2 20 6M 1,2383 3 36 0,7206 -0,5294 0,00 | ——
12M -0,1220 1 23 12M 1,0426 -1 20 0,8260 -0,4200 050
M 3m 6M 12m
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,2454 3 23 -0,2638 -0,0990 0,0845 Zona Euro 0,00 CURVA FORWARD
2y -0,2520 4 24 -0,2384 -0,0430 0,1366 EUA 0,25 000
3y -0,2340 5 26 -0,1915 0,0018 0,1821 Reino Unido 0,10 NN
4y -0,2003 6 28 -0,1391 0,0485 0,2265 Japao 0,10 N
5Y -0,1584 7 29 -0,0942 0,0933 0,2740 Canada 0,25 025 ?v
v -0,0727 7 33 -0,0012 0,1816 0,3409 Suica 0,75
10Y 0,0583 8 37 0,1278 0,2875 0,4104 China 5,75
15Y 0,2237 8 41 0,2665 0,3561 0,4135 Brasil 3,75 050
20Y 0,2714 8 39 0,2900 0,3301 0,3457 Austrélia 0,25
30Y 0,1973 7 34 0,1961 0,2053 0,2008 india 3,00 ~——EURIBOR3M  ——— EURIBOR &M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 100 INTEREST RATE SWAPS
1Y 0,6802 2 15 0,4049 0,6780 0,9396
2y 0,5269 4 4 0,4460 0,7931 0,9605 o8 M
3y 0,5285 5 2 0,5446 0,8420 0,9878 050
4y 0,5750 7 4 0,6248 0,8796 1,0088 025 /-\.
5Y 0,6335 8 8 0,6400 0,9063 1,0296 000
v 0,7268 10 15 0,7300 0,9470 1,0120 MSJ w 2 ¥ Lo¥ 1Y 20v 3oy
10Y 0,8270 12 22 0,8721 0,9882 1,0474 s
15Y 0,9085 12 30 0,9240 1,0183 1,0582 '
20v 0,9515 13 33 0,9215 1,0227 1,0491 —e—ER  —eUSD
30Y 0,9693 13 38 0,9719 1,0093 1,0161
COMMODITIES ~ LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 050
BRENT 32,75 0,30 12,77 oT 2y 0,025 0,04 4130 M\ﬁ@ { 040
JETFUEL 247,70  -413  -182,70 oT 5Y 0,496 0,08 55,90
DIESEL 302,67 -176  -11866  OT 10Y 0,948 0,08 64,80 O HW 1710319103 21003 23103-25/03 2710 020
COBRE 490450 44,50  -723,00 BUND 10Y 0,752 9,83 41,70 | 040 020
ZINCO 1.89575 21,75  -77,25 SCHATZ2Y  -0,007 3,21 2330 om0 010
OURO 165451 222 19,32 T-NOTE 10Y 1,865 7,66 330 100 000
TRIGO 548,25  -7,50 3250  T-NOTE2Y 0,919 2,97 -9,80
LICENGA C02 20,61 0,21 2,81 GILT 10Y 0,371 8,03 21,20 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING  Var. 1D  Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,0885  0,87%  -4,98% 1,0916 1,0945 1,1001 115
EUR/GBP 0,88093 -0,33%  -0,81% 0,8826 0,8844 0,8884
EUR/JPY 11855  -0,85%  -1,21% 118,55 118,55 118,55 114
EUR/CHF 1,0567  -0,11%  0,35% 1,0560 1,0553 1,0538
EUR/BRL 57006  0,01%  -519% 5,7410 5,7748 5,8310 113
EUR/PLN 45373 0,50%  -4,62% 4,5545 4,5658 4,5844
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL NOK
EUR - 1,0885  0,8809 118,55 1,0567 10,9234 7,4661 1,5209 1,76028 57006 11,1565
uUsD 0,9187 - 0,8127 108,955 0,9712 10,0134 6,8588 1,4011 1,6189 52419 10,2328
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST ar. 1D YTD% MAX Anual MIN Anual
ALTRI 4,108 3,48 27,68 Titulo Variagdo % PSI 20 4.069,46  1,27% -21,95% 545421  3.500,02
BCP 0,097 5,80 52,32 SEMAPA 5,94 CAC40 443827  2,12% -25,76% 6.111,41  3.632,06
CORT. AMORIM 8,330 1,71 26,28 BCP 5,80 ESTX50PR  2.857,67  2,21% -23,70% 3.867,28  2.302,84
cTT 2,240 0,67 29,78 RAMADA 5,40 XTRADAX  10.356,70  2,79% -21,83% 13.79524  8.255,65
EDP 3,606 1,66 -6,68 NAVIGATOR 5,08 S&P 500 2730,12  2,52% -15,48% 3.39352  2.191,86
EDP R 10,380  -0,76 1,14 SONAE SGPS 3,89 IBEX 35 7.002,00 2,30% -26,67% 10.100,20  5.814,50
GALP 10,025 1,06 32,72 NIKKEI 225  18.950,18  2,01% -19,89% 24.11595 16.358,19
IBERSOL 4,650 -1,90 -41,88 NOS 0,38
J MARTINS 15500  -3,13 5,69 EDPR 0,76 -
MOTAENGIL 1244 264  -3348 IBERSOL -1,90 EVOLUGAQ MENSAL (BASE 100%)
NAVIGATOR 2,316 5,08 32,84 J MARTINS 3,13 103%
NOS 3,126 -0,38 -34,88 99%
PHAROL 0,067 2,78 -33,23 PSI20 a5
RAMADA 2,930 5,40 -49,83 o A\
REN 2,400 0,42 11,76 4575
SEMAPA 8,740 594 -36,30 4375 B7o%
SONAE CAP. 0,467 2,64 -37,98 47s 83%
SONAE SGPS 0,667 3,89 -26,70 3975 9%
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