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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 - & »—=
M -0,5590 0 -1 M 0,1073 0 -1 0,0473 -0,8022 0,00
3M -0,5350 0 0 3M 0,1764 0 3 0,0839 -0,7458 050
6M -0,5180 0 -1 6M 0,2049 0 0 0,1138 -0,7030 : L
12M -0,4860 -1 0 12M 0,2811 0 -1 0,1664 -0,5904 100
INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1Y -0,5130 0 1 -0,4460 -0,1190 0,2420 Zona Euro 0,00 CURVA FORWARD
2y -0,4787 0 3 -0,3696 -0,0300 0,3260 EUA 0,25 025
3y -0,4160 0 5 -0,2890 0,0540 0,4000 Reino Unido 0,10 NN NS
4y -0,3421 0 7 -0,2030 0,1410 0,4730 Japao 0,10 i
5Y -0,2610 0 8 -0,1110 0,2310 0,5450 Canada 0,25 050
v -0,0917 0 9 0,0550 0,3730 0,6450 Suica 0,75
10Y 0,1425 1 11 0,2810 0,5490 0,7605 China 5,75
15Y 0,4155 0 11 0,5160 0,6930 0,8150 Brasil 2,75 075
20Y 0,5383 0 11 0,6040 0,7150 0,7840 Austrélia 0,10
30Y 0,5542 0 10 0,5760 0,6355 0,6680 india 3,50 ~——EURIBOR3M  ——— EURIBOR6M  —— EURIBOR 12M
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y 225 INTEREST RATE SWAPS
1y 0,2102 0 -1 0,3432 1,4250 2,1510
2y 0,2784 0 -3 0,5760 1,6355 2,2115 e
3y 0,4709 0 6 0,8560 1,8195 2,2700 125
4y 0,7129 -1 9 1,0820 1,8950 2,2700 075
5y 09346 -1 12 1,3060 2,0359 2,3673 0zs "
v 1,2959 -1 -13 1,5945 2,1110 2,3460 025 j p p” : o o o o
10Y 1,6181 -1 -13 1,8305 2,2477 2,3960 o
15Y 1,8825 -1 12 2,0304 2,2730 2,4331 '
20Y 1,9895 -1 11 2,0720 2,3003 2,3170 —e—ER  —e—uUsD
30Y 2,0387 -1 -10 2,0565 2,1960 2,2565
COMMODITIES  LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 064
BRENT 67,65 0,89 3,19 oT 2y 0,539 0,00 3,50 150 062
JETFUEL 559,02 -11,15 37,52 oT 5Y -0,234 -0,02 6,80 ’ g,gg
DIESEL 539,00 -10,00 31,00 oT 10Y 0,463 0,02 2550 M0 056
COBRE 9.809,00 -60,00 1.039,50 BUND 10Y 0,731 0,70 12,00 0% 054
ZINCO 291650 825 104,25 SCHATZ2Y  -0,039 -0,23 2,50 o7 o
OURO 1.791,22 22,09 62,35 T-NOTE10Y 2,362 -1,94 7,80  os0 0.48
TRIGO 728,75  -600 118,25 T-NOTE2Y 0,757 0,37 -1,10 02104 09/04 16/04 23104 30104
LICENGA C02 49,52 0,68 7,05 GILT 10Y 1,074 0,00 3,60 USb B EURGHS)
CAMBIAL
CAMBIAL FIXING Var.1D Var. 1M FW 3M FW 6M FW 12M EURUSD
EUR/USD 1,2044  -0,31%  2,54% 1,2067 1,2090 1,2143 12
EUR/GBP 0,86838  0,03%  -1,89% 0,8698 0,8713 0,8745
EUR/JPY 1319  -021%  -1,42% 131,90 131,90 131,90
EUR/CHF 1,091  -0,12%  0,62% 1,0985 1,0979 1,0067 121
EUR/BRL 6,4896  0,74%  3,13% 6,5560 6,6346 6,8322
EUR/PLN 45463  0,24%  1,02% 4,5527 4,5602 4,5799
1,20
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY DKK CAD AUD BRL NOK
EUR - 1,2044  0,8684 131,90 1,0991 10,1569 7,4362 1,4804 155418  6,4896 9,9916
usD 0,8283 - 0,7181 108,935 0,9102 8,4165 6,1592 1,2270 1,2888 54012  8,2822
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,555 0,85 27,03 Titulo Variagdo % PSI 20 512584  1,49% 4,64%  5317,89  3.820,68
BCP 0,126 0,96 2,03 NOS 2,16 CAC40 6.300,48  0,49% 13,49%  6.352,36  4.194,58
CORT. AMORIM 10,300 1,58 411,21 GALP 1,98 ESTX50 PR 3.996,89  0,56% 12,50%  4.040,88  2.708,07
cTT 3,870 1,98 64,68 cTT 1,98 XTRADAX 1522825 0,61% 11,01% 15.501,84 10.160,89
EDP 4,708 1,86 -8,69 EDP 1,86 S&P 500 419358  0,30% 11,65%  4.21878  2.766,64
EDP R 20,180 1,82 -11,49 EDPR 1,82 IBEX 35 8.883,80  0,82% 10,07%  8.904,70  6.329,50
GALP 9,800 1,98 11,95 NIKKEI 225 ~ 28.812,63 -0,83% 4,99% = 30.714,52  19.448,93
IBERSOL 6,060 -5,02 12,22
J MARTINS 15,410 1,45 11,51 PHAROL 0,19 ~
MOTAENGIL 1408  0.79 3,23 SEMAPA 0,50 oo EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,850 1,57 14,09 IBERSOL -5,02
NOVABASE 4,090 1,49 27,41 103%
NOS 3,222 2,16 12,74 PSI20 1015
PHAROL 0,103 0,19 -17,79
REN 2,475 1,64 4,65 5125 9%
SEMAPA 12,020 0,50 33,56 5075 -
SONAE SGPS 0,793 1,60

19,80 5025
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