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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 ors /
1M 3,6620 -2 2 M 5,4439 0 2 5,3142 1,7355 '
3M 3,8220 2 4 3m 5,6721 0 5 5,4452 1,8200 500
6M 3,9700 2 4 6M 5,9002 0 5 5,5630 1,8500 425
12M 4,0810 -1 3 12M 6,0414 8 31 5,6695 2,0466 350 + "
INTEREST RATE SWAPS IM —=—EURBOR = USDLIBOR 12M
EUR LAST 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y 4,0185 2 0 3,3775 2,9075 2,9837 Zona Euro 4,25 CURVA FORWARD
2y 3,7022 2 5 3,1927 2,9299 3,0083 EUA 5,50 425
3y 3,4771 2 -6 3,0980 2,9465 3,0350 Reino Unido 5,25 400
4y 3,3403 2 5 3,0647 2,9680 3,0650 Japao 0,10 375
5Y 3,2658 2 5 3,0490 2,9910 3,0970 Canada 5,00 350
7v 3,1967 2 -4 3,0522 3,0460 3,1490 Suica 0,75 325
10Y 3,1879 3 -3 3,1000 3,1140 3,1690 China 5,75 300
15Y 3,2062 2 -1 3,1237 3,0710 3,0340 Brasil 13,25 275 +
20Y 3,1053 2 0 3,0161 2,9313 2,8665 Australia 4,10
30Y 2,8515 3 2 2,7720 2,6910 2,6214 india 4,50 EURIBOR 2M EURIEOR M EURIBOR 1204
UsD LAST 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1Y 5,4131 0 6 4,3270 3,6250 3,7040 525
2y 48787 -1 9 4,0510 3,6450 3,7090 a5
3y 4,5205 0 10 3,9150 3,6640 3,7250
ay 4,3140 0 11 3,8560 3,6760 3,7450 42
5Y 4,1935 1 11 3,8280 3,6910 3,7610 375
7v 4,0673 2 12 3,8040 3,7250 3,8010 325
10Y 3,9990 2 13 3,8170 3,7780 3,8400 a5 ]
15Y 3,9818 3 12 3,8470 3,7970 3,8000 1y 2y 3y av % v 107 15Y 20y 30v
20Y 3,9279 3 12 3,8000 3,7130 3,6650 ——ER —e—usD
30Y 3,7053 4 12 3,5840 3,4820 3,4120
COMMODITIES  LAST  Var.1D Var.IM | BONDS YIELD 1D (bps) 1M (bps) [ SWAP 10y-2y 000
BRENT 90,57 -0,08 4,43 oT2Y 3,001 0,01 11,10 010
JETFUEL 1037,75 44,25 78,50 oT 5Y 3,071 0,03 9,00 578 020
DIESEL 101500 51,00 113,75 oT 10Y 3,383 0,04 13,50 500 -0.30
COBRE 823000 -7850 -10500 BUNDI10Y 2,494 3,86 11,40 e
ZINCO 242750 -39,00 -29,25 SCHATZ2Y 3,267 2,77 1310 B —— e
OURO 192288 3,80 9,12 T-NOTE10Y 4,761 1,87 19,30 3504 070
TRIGO 584,50 -11,25  -69,25 T-NOTE 2Y 5,145 1,03 25,70 11/08 18108 25/08 0109 08109
LICENCA C02 81,81 0,29 44,92 GILT 10Y 4,715 6,92 15,10 USD ——BP —— EUR®HS)
CAMBIAL
SVEN FW6M __ FW 12V EURUSD
EUR/USD 1,0724  0,19%  -2,54% 1,0770 1,0825 1,0921 13
EUR/GBP 0,8565  0,10%  0,89% 0,8601 0,8643 0,8728
EUR/IIPY 157,16  0,43%  1,15% 157,14 157,13 157,10
EUR/CHF 09573  -0,17%  0,27% 0,9522 0,9471 0,9378 L1z
EUR/BRL 53034  058%  1,29% 5,3921 5,4704 5,6149
EUR/PLN 46475  -0,68%  -4,59% 4,6808 4,7183 4,7598 111
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0724  0,8565 157,16 0,9573 11,8965  7,4585 1,4594 1,67025 53034 11,4449
usD 0,9306 - 0,7981 146,41 0,8914 11,0685  6,9411 1,3589 15539  4,9379 10,6463
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST Var. 1D YTD% MAX Anual MIN Anual
ALTRI 4,560 1,06 8,40 Titulo Variacio % PSI 615599 0,42% 7,51% 627394 512886
BCP 0,248 1,60 69,40 BCP 1,60 CAC40 727827 052% 12,43% 758126 562842
CORT.AMORIM 10,060 0,20 15,37 NAVIGATOR 1,46 ESTX50 PR 425433  040% 12,14% 449151 324957
cTT 3,380 0,15 9,74 MOTA ENGIL 1,41 XTRADAX 1580099 0,36% 13,48% 1652897 11862,84
EDP 4,141 1,05 -11,06 NOS 1,15 S&P 500 447141  030% 16,44% 4607,07 349158
EDP R 16,660  -1,13  -19,05 ALTRI 1,06 IBEX 35 943520 0,75% 14,66% 974190 7 189,60
GALP 13,790 0,88 9,36 NIKKEI 225  32467,76 -0,43% 24,42% 33772,89 2562196
GREENVOLT 6,020 -0,33 -22,82 GREENVOLT -0,33
J MARTINS 22,000 0,36 9,02 REN -0,40 5 .
MOTA ENGIL 3,240 141 176,92 EDP -1,05 L% EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,344 1,46 -3,18 EDP R -1,13 Lo
NOS 3,526 1,15 3,27
REN 2,500 040  -0,79 psi Lo
SEMAPA 13,220 0,76 6,96 o225 100% \’\/
SONAE SGPS 0,976 0,93 4,39 otrs 99% g
IBERSOL 6,960 0,00 26,09 98%
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