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RENDA FIXA

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LAST PRICE 1D (bps) 1M (bps) GBP CHF 5o ././'*”’
M 1,6910 -1 28 M 4,3263 1 44 3,4552 0,5850
3M 2,0620 2 27 3M 4,7363 3 9 3,6749 0,6250 350
6M 2,4930 -3 19 6M 5,1253 -8 2 4,0189 0,8500 250 ././-/'
12M 2,8670 0 2 12M 5,4069 -14 -8 4,3658 1,1600 150 +
INTEREST RATE SWAPS 1M —s=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 2,9660 12 20 3,1310 2,6400 2,5600 Zona Euro 2,50 GURVA FORWARD
2y 3,0416 18 16 2,9290 2,6250 2,5435 EUA 4,50 350
3y 2,9390 17 13 2,8310 2,5910 2,5460 Reino Unido 3,50 325
ay 2,8710 18 10 2,7780 2,5770 2,5600 Japao 0,10 300 \
5Y 2,8170 16 6 2,7398 2,5770 2,5850 Canada 4,25 27
7v 2,7457 14 -1 2,6850 2,5970 2,5990 Suica 0,75 fos
10Y 2,7061 11 -10 2,6750 2,5880 2,5325 China 5,75 200
15Y 2,6360 7 21 2,5721 2,4160 2,2605 Brasil 13,75 175
20Y 2,4220 3 -28 2,3410 2,1640 2,0040 Austrélia 3,10
30Y 2,0160 2 32 1,9410 1,7770 1,6450 india. 4,50 TEURIBORSM  EURIBOR O —— EURIBOR 121
usD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,0577 3 -1 3,9924 3,0202 3,0010 500
2y 45311 2 -12 3,5420 3,0035 3,0395 450
3y 4,0809 2 -20 3,3640 3,0025 3,0660 400
ay 3,8263 1 24 3,2886 3,0405 31141 350
5Y 3,6740 0 27 3,2466 3,0410 3,1504 300
7Y 3,5156 -1 29 3,1950 3,0880 3,1991 250
10Y 3,4315 3 33 3,2100 3,1797 3,2465 00
15Y 3,4155 5 -37 3,2535 3,1979 3,1976
20Y 3,3479 5 -39 3,1985 3,1053 3,0450
30Y 3,0919 -6 -43 2,9485 2,8345 2,7625
COMMODITIES  LAST  Va var.1M | BON YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 8154  -1,1 11,21 oT 2y 2,457 0,24 16,30 0,05
JETFUEL 996,34 4983  -14,76 oT 5Y 2,534 0,25 390 ¥ o
DIESEL 962,52 4551  -3858  OT 10Y 3,073 0,19 250  as0 020
COBRE 852400 1950 14150 BUND10Y 1,750 15,77 -3,10 025
ZINCO 325050 -78,75 11050 SCHATZ2Y 2,828 24,58 1720 *%® o
OURO 177945 27,88 051 T-NOTE10Y 4,152 -3,19 24,70 104 040
TRIGO 759,25 10100 -88,75 T-NOTE 2Y 4,428 0140 _12'00 16/11 18/11 20/11 22/11 24/11 26/11 28/11 30/11 02/12 04/12 06/12 08/12 10/12 12/12 14/12
LICENGACO2 ~ 8550  -1,11 885  GILT 10Y 3,433 9,07 -21,60 USD ——cBP —— EURGHS)
CAMBIAL
CAMBIAL FIXING  Var.1D Var.1M | FW3M FW 6M FW 12M EURUSD
EUR/USD 10621 -0,26%  2,09% 1,0693 1,0754 1,0859 Lo
EUR/GBP 086194 -0,09%  1,46% 0,8656 0,8690 0,8756
EUR/JPY 14507 -096%  -0,16% 145,06 145,05 145,03 106
EUR/CHF 09866 008% -094% 09829 0,9785 0,9698 108
EUR/BRL 56236 033% -231% 57628 5,8987 6,1788
EUR/PLN 46982 -036%  0,74% 47774 4,8466 49726 o4
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FIXINGS CONTRA USD e EUR
EUR UsD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0621  0,8619 145,07 0,9866 10,9886 7,4379 1,4473 1,58488 56236 10,4742
usD 0,9390 - 08184 137,595 0,9287 10,3082 6,9856 1,3618 14873 53335 09,8378
ACCIONISTA
TITULO COTACAC INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 5100  -107 2213 Titulo Variacao % PSI 573190 -096% 292% 637078 512886
BCP 0142  -0.84 0,57 NOS 0,26 CAC40 6.522,77 09% -881%  7.38486 562842
CORT.AMORIM ~ 8630  -126  -23.49 GALP 0,17 ESTX50 PR 3.83570 -351% -10.76% 4.39578  3.249,57
cTT 3130 249  -3128 XTRADAX  13.98623 -328% -1195% 16.28535 11.862.84
EDP 4696  -074 281 S&P 500 3.895.47 51% -18.27% 4.818,62  3.491,58
EDPR 21,600 -314  -137 IBEX 35 8.218.80 70% -568% 899270  7.189,60
GALP 11,790 017 38,38 ALTRI -1,07 NIKKEI 225 2805170 -037% -257% 29.388.16 24.681.74
GREENVOLT 8,060 -0.86 29,79 CORT. AMORI -1,26
J MARTINS 20520  -058 2,09 crr 2,49 5 5
MOTAENGIL 1184  -067  -5.59 EoP R 314 o EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3514 073 1096 SEMAPA -4,00
NOS 3,796 0.26 11,32 s
REN 2605 057 236 psi 1025 ﬁ
SEMAPA 12,480  -400  17.40 101% /N N\
SONAESGPS 0922  -075  -808 5925 100 /—/\ \/\
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