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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR
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INTEREST RATE SWAPS —aEURBOR = USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,5120 0 1 -0,4530 -0,1469 0,2015 Zona Euro 0,00 CURVA FORWARD
2y -0,4820 0 3 -0,3798 -0,0610 0,2855 EUA 0,25 025
3y -0,4238 0 4 -0,3025 0,0267 0,3645 Reino Unido 0,10 PN
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15Y 0,3840 0 8 0,4800 0,6528 0,7757 Brasil 3,50 075
20Y 0,5060 1 8 0,5691 0,6800 0,7510 Austrélia 0,10
30Y 0,5230 1 7 0,5540 0,6100 0,6430 india 3,50 ———EURIBORIM  ——— EURIBOR6M  —— EURIBOR 124
usD LAST 1D (bps) 1M (bps) 1Y 3y 5Y INTEREST RATE SWAPS
1Y 0,1962 -1 2 0,3297 1,3923 2,0610 175
2y 0,2650 1 3 0,5776 1,5660 2,1220 12
3y 0,4493 -1 5 0,8367 1,7304 2,1936
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COMMODITIES  LAST  Var.1D Var. 1M BONDS YIELD 1D (bps) 1M (bps) [T SWAP 10y-2y 060
BRENT 68,59 -0,37 6,16 oT 2y -0,535 0,00 1,70 s 058
JETFUEL 577,67  -0,71 63,23 oT 5Y 0,236 0,00 2,60 ’ 056
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CAMBIAL FIXING Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 1,206  0,46%  2,10% 1,2082 1,2105 1,2156 2
EUR/GBP 0,86708  -0,50%  -1,56% 0,8685 0,8700 0,8731
EUR/IPY 131,69 -037%  -1,08% 131,69 131,69 131,69
EUR/CHF 1,0959  -0,01%  0,87% 1,0953 1,0947 1,0935 122
EUR/BRL 6,3637  0,98%  4,30% 6,4285 6,5061 6,7002
EUR/PLN 45737  -0,11%  0,42% 4,5800 4,5875 4,6072 121
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY DKK CAD AUD BRL  NOK
EUR - 1,2060  0,8671 131,69 1,0959 10,1668  7,4359 1,4695 1,55166  6,3637 10,0187
usD 0,8292 - 0,72 109,075 0,9086 8,4419 6,1657 1,2188 1,2877 52621 8,3203
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 6,480 1,22 25,58 Titulo Variagao % PSI 20 509161 -0,01% 395%  5317,89  3.820,68
BCP 0,127 0.47 3,33 NOS 2,47 CAC40 6.357,09 028% 1451% 6.377,58  4.194,58
CORT. AMORIM 10,020 0,30 13,62 JMARTINS 1,12 ESTX50 PR 3.999,44 -0,08% 1258% 4.040,88  2.708,07
cTT 3,880 0,00 65,11 SONAE SGPS 0,74 XTRADAX  15.196,74 017% 10,77% 15.501,84 10.160,89
EDP 4,545 055  -11.85 BCP 0,47 S&P 500 4177,02  023% 1121% 421878  2.766,64
EDP R 19,000 251  -1667 REN 0,40 IBEX 35 898220  0,00% 11,07% 9.010,50  6.329,50
GALP 10,230 0,05 16,86 EDP -0,55 NIKKEI 225  29.331,37  1,80% 6,88%  30.714,52 19.448,93
IBERSOL 5,840 -1,02 8.15 IBERSOL -1,02
J MARTINS 15,380 1,12 11,29 ALTRI 1,22 -
MOTAENGIL 1438 007 5,43 PHAROL 157 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 2,960 0,07 18,49 EDP R 2,51 106%
NOVABASE 4,030 -0.25 25,55 104%
NOS 2,984 2,47 4,41 pSI20 109 \QM
PHAROL 0,101 157 41939 o Lo —
REN 2,485 0,40 507 5000 -
SEMAPA 12,100 0,00 34,44 1% 8%
SONAE SGPS 0,822 0,74 2419 4850 9%
= - ~ ~ 4800 94% 1
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