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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) GBP CHF 375 ./././'
M 0,2980 2 34 M 2,6557 2 30 2,0799 -0,2450 250
3M 0,7830 2 51 3M 3,1581 1 35 2,4914 0,1500
6M 1,2980 1 62 6M 3,7366 3 42 3,0606 0,5800 125 ././'/.
12M 1,8740 2 85 12M 4,2206 1 51 3,7504 -0,7000 0,00
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 1,8680 4 78 2,4870 2,3650 2,5410 Zona Euro 0,50 CURVA FORWARD
2y 2,1770 9 84 2,4000 2,4170 2,5760 EUA 2,50 275
3y 2,2190 10 80 2,3880 2,4580 2,6230 Reino Unido 1,75
4y 2,2533 10 77 2,4070 2,4940 2,6710 Japao 0,10 225
5Y 2,2944 11 75 2,4330 2,5380 2,7250 Canada 2,50 175
7Y 2,3702 9 71 2,4960 2,6325 2,7860 Suica 0,75
10Y 2,4965 8 69 2,6090 2,7120 2,7790 China 575 125
15Y 2,5940 10 66 2,6425 2,6200 2,5555 Brasil 13,75 075 4
20Y 2,4767 10 63 2,4825 2,4140 2,3265 Austrélia 1,85
30Y 2,1783 9 56 2,1715 2,1000 2,0260 india 4,50 EURIBOR 31 EURIBOR 6 EURIBOR 12
USD LAST 1D (bps) IM(bps) 1Y 3y 5Y o INTEREST RATE SWAPS
1y 3,8565 -8 39 3,6634 3,0210 3,1264 375
2y 3,7970 4 30 3,3925 3,0362 2,8833 350
3y 3,5767 11 46 3,2814 3,0653 3,1278 b
4y 3,4510 -11 47 3,2200 3,0600 3,1541 275
5Y 3,3710 0 37 3,2024 3,0740 3,1905 250
7v 3,3031 -8 47 3,1710 3,1811 3,2371 225 /.’4.———-——/’/’\-\.
10Y 3,2878 -6 46 3,2283 3,2038 3,2749 e
15Y 3,3121 -5 42 3,2480 3,1967 3,2067 ' 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,2580 0 32 3,1842 3,1155 3,0678 —=—ER  —=—USD
30Y 3,0452 -3 31 2,9700 2,8687 2,7842
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 060
BRENT 95,48 2,46 2,30 oT 2Y 1,015 0,03 61,10 475 050
JETFUEL 1.144,86 29,69 77,65 oT5Y 1,935 0,05 95,00 0.40
DIESEL 1.116,36 27,19 89,15 oT 10Y 2,659 0,05 84,20 280 030
COBRE 7.552,00 36,00 -17350 BUND 10Y 0,976 5,63 8230 . 0,20
ZINCO 3.172,50 -144,75 -182,50 SCHATZ2Y 1,453 2,16 73,90 010
OURO 171060 -1,59  -64,90 T-NOTE10Y 4,003 3,65 47,40 op0 + 0,00
TRIGO 811,00 16,75 17,00  T-NOTE 2Y 3,808 4,78 53,30 05108 12108 10/08 26108 0209
LICENCA C02 74,24 3,65  -1052  GILT 10Y 3,218 6,22 105,30 USD ——CBP ——EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 0,992  -0,73%  -3,06% 0,9980 1,0044 1,0145 105
EUR/GBP 0,86358 0,14%  -2,42% 0,8677 0,8724 0,8828
EUR/JPY 139,47  0,64%  -2,33% 139,47 139,46 139,44
EUR/CHF 09730  037%  0,67% 0,9717 0,9700 0,9662 104
EUR/BRL 51273  042%  2,61% 5,2750 54132 5,6753
EUR/PLN 47176  0,03%  -0,18% 48172 4,9185 5,0834 103
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 0,9920  0,8636 139,47 0,9730 10,7182  7,4364 1,3037 1,45918  5,1273 19,8873
usD 1,0080 - 0,8691 140,55 0,9815 10,7977  7,4958 1,3137 1,4717  5,1696 9,9610
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,440 -1,81 30,28 Titulo Variacéo % PSI 6.000,05 -0,08% 7,73%  6.370,78  5.163,65
BCP 0,146 -1,29 3,55 GALP 1,53 CAC40 6.089,69 -1,26% -14,87% 7.384,86  5.756,38
CORT. AMORIM 9,910 41,29 -12,15 MOTA ENGIL 1,50 ESTX50 PR 3.490,35 -1,52% -18,80% 4.41523  3.357,06
CTT 3,265 031  -2832 EDP R 0,97 XTRADAX 1276536 -2,18% -19,64% 16.290,19 12.390,95
EDP 4,798 0,84 0,70 EDP 0,84 S&P 500 3.924,26  -1,07% -17,66% 4.818,62  3.636,87
EDP R 24,040 097 9,77 REN 0,38 IBEX 35 7.854,90 -097% -9,86%  9.198,10  7.287,70
GALP 11,290 1,53 32,51 BCP -1,29 NIKKEI 225  27.619,61 -0,11% -4,07% 30.79578 24.681,74
J MARTINS 22,080 0,00 9,85 CORT. AMORI -1,29
MOTA ENGIL 1,216 1,50 -4,70 ALTRI -1,81 R
NAVIGATOR 3,848 -2,14 14,87 NAVIGATOR -2,14 EVOLUGAO MENSAL (BASE 100%)
NOS 3,664 -0,43 7,45 SEMAPA -2,68 105%
REN 2,645 0,38 3,93 .
SEMAPA 13,800  -2,68 17,95 ps)
SONAE SGPS 1,000 0,99 0,30 1019%
GREENVOLT 9,050 -0,88 45,73 6250
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