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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 425
M 0,6790 1 48 M 3,1279 1 60 2,4579 0,3350 500
3M 1,1730 1 55 3M 3,7429 7 67 3,4856 0,5000
6M 1,8090 1 62 6M 4,2093 4 64 4,4003 0,9000 175 ./_/'/.
12M 2,5560 2 80 12M 4,7873 1 66 5,2865 1,3400 050
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,4770 2 63 3,1686 3,0731 3,1430 Zona Euro 1,25 CURVA FORWARD
2y 2,8220 -4 64 3,0990 3,0910 3,1420 EUA 3,25
3y 2,8858 5 68 3,0940 3,1035 3,1520 Reino Unido 2,25 300
4y 2,9303 6 70 3,0990 3,1140 3,1760 Japao 0,10 250
5Y 2,9660 7 71 3,1040 3,1290 3,2090 Canada 3,25 200
7Y 3,0130 7 70 3,1200 3,1710 3,2160 Suica 0,75 '
10Y 3,0785 -6 66 3,1680 3,1780 3,1320 China 5,75 150
15Y 3,0700 6 58 3,0795 2,9615 2,7950 Brasil 13,75 1,00 4
20Y 2,8510 5 48 2,8200 2,6590 2,4780 Australia 2,35
30Y 2,4020 5 35 2,3610 2,2190 2,0740 india 4,50 EURIBOR 31 EURIBOR 6 —— EURIBOR 121
USD LAST 1D (bps) IM(bps) 1Y 3y 5Y o5 INTEREST RATE SWAPS
1y 4,5075 -4 60 4,3577 3,6550 3,5405 450
2y 4,4449 5 60 4,0763 3,6460 3,7317 42
3y 4,2469 5 59 3,9400 3,6239 3,6567 375
ay 4,1134 5 59 3,8686 3,5840 3,4725 350
5Y 4,0212 5 59 3,8100 3,5465 3,5131 b
7Y 38988 -5 57 3,7140 35380 35160 27 /-———-—4'———"—"_"—'\-\-
10v 3,7913 5 51 3,6740 3,5584 3,5170 250
15Y 3,7277 -4 44 3,6094 3,4702 3,3870 ' 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,6108 3 38 3,4825 3,3487 3,2202 ——EUR  —=—USD
30Y 3,3034 2 29 3,1825 3,0293 2,9259
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 040
BRENT 88,29  -0,20 -7,35 oT2Y 2,041 -0,10 9350 4z 030
JETFUEL 1.020,74 -28,76 -217,01 oT5Y 2,559 -0,10 60,30 020
DIESEL 1.037,74 -1476 -15501  OT 10Y 3,176 0,07 54,80 300 010
COBRE 751500 120,00 -618,50 BUND 10Y 1,776 -8,04 64,20 000
ZINCO 2.960,75 86,75 -649,25 SCHATZ2Y 2,328 5,41 46,10 010
OURO 1.670,84 1029  -40,20 T-NOTE 10Y 4,431 -1,27 4930 os0 | 020
TRIGO 913’75 17’50 82,25 T-NOTE 2Y 4,518 -1,83 70'00 01/09 03/09 05/09 07/09 09/09 11/09 13/09 15/09 17/09 19/09 21/09 23/09 25/09 27/09 29/09
LICENGACO2 66,67 094  -1336  GILT 10Y 4,467 3,45 139,40 USD ——BP —— EUR®HS)
CAMBIAL
FW 3M FW6M ___FW 12M EURUSD
EUR/USD 09748  043% -2,52%  0,9823 0,9882 0,9980 Loe
EUR/GBP 0,883  1,34% -257%  0,8885 0,8951 0,9091
EUR/JPY 141,01  -0,39%  -1,62% 141,01 141,00 140,98 103
EUR/CHF 09632 -058%  2,07% 0,9610 0,9583 0,9524 o
EUR/BRL 52867 0,26%  -1,38% 5,4374 55717 5,8151 !
EUR/PLN 48524 0,06%  -2,71%  4,9697 5,0597 5,2275 101
EURGBP EURJPY 1,00
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 0,9748  0,8830 141,01 0,9632 10,8866  7,4356 1,3462 152142 52867 10,6407
usD 1,0206 - 0,8957 144,73 0,9837 11,0084  7,5892 1,3736 15547 5,088 10,8966
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5,175 2,99 23,93 Titulo Variacao % PSI 5.302,76  0,20% -4,79% 6.370,78  5.163,65
BCP 0,122 1,77 -1356 ALTRI 2,99 CAC40 5.762,34  151% -19,44% 7.384,86  5.628,42
CORT. AMORIM 9,100 236  -19,33 GREENVOLT 2,38 ESTX50 PR  3.31820  1,19% -22,80% 4.41523  3.249,57
cTT 2,710 037  -40,50 CORT.AMORI | 2,36 XTRADAX  12.114,36  1,16% -23,74% 16.290,19 11.862,84
EDP 4,440  -0,65 -8,11 GALP 2,01 S&P 500 3.656,06  0,46% -23,27% 4.818,62  3.610,40
EDP R 21,040 057 -3,93 NAVIGATOR 1,93 IBEX 35 7.366,80 0091% -1546% 9.198,10  7.242,20
GALP 9,824 2,01 15,31 REN -0,62 NIKKEI 225 ~ 25937,21 -1,83% -991% 29.960,93 24.681,74
J MARTINS 19,050  -155 5,22 EDP -0,65
MOTA ENGIL 1,060 -0,93 -16,93 MOTA ENGIL -0,93 %
NAVIGATOR 3,486 1,93 4,06 J MARTINS -1,55 EVOLUGAO MENSAL (BASE 100%)
NOS 3,344 0,18 -1,94 BCP -1,77 106%
REN 2,415 0,62 5,11 103%
SEMAPA 12220 0,16 4,44 psI 100%
SONAE SGPS 0,825 006  -17.80 o
GREENVOLT 8,600 2,38 38,48 6025
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