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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 R
M 3,1580 1 21 M 51077 0 15 4,4298 1,2600 450
3M 3,3820 2 21 3M 5,3304 1 7 4,5826 1,4700
6M 3,6580 -1 15 6M 5,3831 4 8 4,7440 1,5900 3.1 /
12M 3,8070 0 8 12M 5,3034 5 3 4,8148 1,7650 300
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 3,7830 2 1 3,0800 2,7030 2,8320 Zona Euro 3,75 CURVA FORWARD
2y 3,4370 5 -12 2,8880 2,7510 2,8590 EUA 5,25 425
3y 3,1965 5 -17 2,8265 2,7760 2,8930 Reino Unido 4,50 400
ay 3,0775 5 -16 2,8205 2,8035 2,9300 Japdo 0,10 375
5Y 3,0251 5 -15 2,8230 2,8350 2,9650 Canada 4,50 350
7Y 2,9805 5 -12 2,8490 2,9000 3,0190 Suica 0,75 "
10Y 2,9979 4 -9 2,9200 2,9730 3,0370 China 5,75 275
15Y 3,0330 3 5 2,9585 2,9310 2,8935 Brasil 13,75 250
20Y 2,9345 3 2 2,8485 2,7830 2,7210 Austrélia 3,85
30Y 2,6767 4 2 2,5990 2,5300 2,4660 india 4,50 EURIBOR3M  —— EURIBOR 6 —— EURIBOR 12M
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 5,0628 6 -9 3,5108 3,0766 3,3358 500
2y 4,2923 8 21 3,2630 3,1302 3,3740 450
3y 3,9012 8 23 3,2154 3,1890 3,4048
ay 3,7035 7 21 3,1850 3,2230 3,4536 “00
5Y 3,6081 6 17 3,2281 3,2730 3,4881 350
7Y 3,5431 6 11 3,2863 3,3555 3,5200 200
10Y 3,5517 5 -4 3,3783 3,4760 3,5740 2o |
15Y 3,6007 5 -1 3,4562 3,5152 3,5705 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,5933 5 2 3,4667 3,4730 3,4640 —s—ER  —=-usD
30Y 3,4421 4 5 3,3095 3,2768 3,2250
COMMODITIES  LAST _ Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 000
BRENT 7506  -017  -10,81 oT 2Y 2,751 0,02 870 5% 010
JETFUEL 736,75 2359  -90,42 oT 5Y 2,767 0,04 -12,70 020
DIESEL 697,50 2375  -93,12  OT10Y 3,162 0,04 12,40 4% 030
COBRE 827500 19,50 -751,00 BUND10Y 2,070 5,64 730 g 040
ZINCO 252650 -1575 -333,75 SCHATZ2Y 3,020 5,76 114,30 ~ T lem
OURO 1.997,30 -19,19  -6,87 T-NOTE10Y 4,178 5,30 1,20 3001 | o
TRIGO 648,00 _12’75 _44’50 T-NOTE 2Y 4'439 10’51 9'10 17/04 19/04 21/04 23/04 25/04 27/04 29/04 01/05 03/05 05/05 07/05 09/05 11/05 13/05 15/05
LICENCACO2 88,99 2,02 485  GILT 10Y 3,952 0,73 21,90 USD ——GBP —— EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0881  005% -091%  1,0936 1,0981 1,1051 ™.
EUR/GBP 086938 0,01%  1,65% 0,8723 0,8753 0,8815
EUR/IPY 147,89  0,18%  -0,62% 147,88 147,86 147,83
EURICHF 09739  0,00%  0,83% 0,9688 0,9639 0,9551 110
EUR/BRL 53418  -042%  1,10% 5,4623 5,5686 5,7663
EUR/PLN 44884  033%  321% 45332 45743 4,6552 100
EURGBP EURJPY
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0881  0,8694 147,89 0,9739 11,3114 7,4472 1,4622 1,63084 53418 11,6461
usD 0,9203 - 0,8003 136,495 0,8959 10,4022 6,8520 1,3456 1,5009  4,9158 10,7076
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4092 3623  -273 Titulo Variacgo % PSI 6.113,80 031% 6,77% 637078 512886
BCP 0,224 3,70 53,28 ALTRI 36,23 CAC40 740601 -0,16% 14,40% 7.581,26  5.628,42
CORT.AMORIM 10,060  -020 15,37 BCP 3,70 ESTX50 PR 4.31551 -0,02% 1376% 4.411,67  3.249,57
cTT 3640  -202 1818 GREENVOLT 1,65 XTRADAX  15.897,93 -0,12% 14,18% 16.01156 11.862,84
EDP 4872 -0,10 4,64 REN 0,98 S&P 500 411852 -043% 7,26% 432528  3.49158
EDPR 20,380  -0,78 -0.97 NAVIGATOR 0,94 IBEX 35 919140 -0,11% 11,69% 954050  7.189,60
GALP 10,555  -149  -16,30 NOS 0,37 NIKKEI 225 29.842,99 0,73% 14,37% 29.916,56 25.520,23
GREENVOLT 6,780 1,65 -13,08 MOTA ENGIL -0,72
J MARTINS 22,800 0,71 12,98 EDP R -0,78 .
MOTA ENGIL 2055  -072 7564 GALP -1,49 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,436 0,94 -0,52 1T -2,02 1009
NOS 3722  -037 211
REN 2,565 0,98 1,79 psi 102%
SOSEMA;(;\ < 151.918020 0,71 14,08 s250 oo
NAE SGP! : 0,15 5,03 \
IBERSOL 7,000 0,29 26,81 6200 \/F:\\7—'~
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