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RENDA FIXA
INTERBANK OFFERED RATES

EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USD LIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF 575 .‘.\/
Y] 2,3470 1 11 M 4,9602 0 -35 4,4644 0,1350 150
3M 2,3620 4 7 3M 4,8537 0 -42 4,3152 0,1550
6M 2,2750 2 -13 6M 4,6821 -1 -45 4,1895 0,1600 325
12M 2,2100 -3 27 12M 6,0414 8 31 4,0045 0,2175 PRSI — ——
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 2,1122 0 22 1,9480 2,4730 2,7940 Zona Euro 2,65 CURVA FORWARD
2y 2,0302 0 28 2,0930 2,5550 2,8575 EUA 4,50 250
3y 2,0085 0 -28 2,2180 2,6300 2,8880 Reino Unido 4,50
ay 2,1850 0 26 2,3210 2,7040 2,9280 Japao 0,50 225
5Y 2,2780 0 22 2,4090 2,7603 2,9843 Canada 2,75
7Y 2,4330 0 -16 2,5430 2,8540 3,0170 Suica -0,75 200
10Y 2,6045 8 A1 2,7040 2,9190 3,0153 China 5,75
15Y 2,7368 9 6 2,7930 2,8995 2,9150 Brasil 14,25 175 |
20Y 2,7245 0 -3 2,7490 2,7950 2,7848 Austrélia 4,10
30Y 2,5850 -1 -1 2,5920 2,6170 2,5996 india 4,00 ——EURIBORM  ——EURIBOR S  —— EURIBOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y 200 INTEREST RATE SWAPS
1y 3,7998 4 17 3,2440 3,5140 3,7480 ars
2y 35176 5 23 3,3000 3,5820 3,8000 550 M
3y 3,4579 5 23 3,3685 3,6350 3,8355 325
ay 3,4660 4 22 3,4360 3,6875 3,8730 300
5Y 3,4935 4 20 3,4935 3,7280 3,9110 275
1A% 3,5655 3 -16 3,5950 3,8080 3,9690 2%0
10Y 3,6696 3 11 3,7150 3,8930 4,0100 =
15Y 3,7980 3 -8 3,8220 3,9345 4,0050 ' v 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 3,8400 2 5 3,8420 3,9080 3,9390 —a—ER —e-usp
30Y 3,7441 2 -2 3,7415 3,7560 3,7380
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 010
BRENT 6471  -0,87  -517 oT 2y 1,911 -0,03 37,60 575 050
JETFUEL 652,75 -1225  -56,00 oT 5Y 2,478 0,03 -24,00 //\_/\/_/_\,_/ 050
DIESEL 613,75  -7,00  -73,00 oT 10Y 3,238 0,07 11,10 480 040
COBRE 8.690,00 -586,50 -563,00 BUND10Y 2,561 5,05 2950 . o
ZINCO 264847 56,47 -148,16 SCHATZ2Y 2,157 -3,42 -47,20 010
OURO 295905 -11,57 49,95 T-NOTE 10Y 4,497 12,17 14,10 200 | 000
TRIGO 534,25 5,25 417,00  T-NOTE 2Y 3,940 7,39 -19,80 o7io3 14/03 2103 28003 oa/04
LICENGA C02 62,84 098 579  GILT 10Y 5,007 19,75 -8,80 s oo cuREHS)
CAMBIAL
CAMBIAL FIXING Var. 1D Var.IM| FW3M FW 6M FW 12M EURUSD
EUR/USD 1,0067 -0,81%  1,01% 1,1025 1,1082 1,1187 -
EUR/GBP 085588 -0,70% -1,75%  0,8604 0,8651 0,8743
EUR/IPY 160,58  -0,01%  -0,14% 160,57 160,57 160,55 110
EUR/CHF 09375  0,63%  1,64% 0,9324 0,9276 0,9188 oo
EUR/BRL 64431  -0,70%  -2,63% 6,6045 6,7942 7,1621 !
EUR/PLN 42970  -077%  -3,02%  4,3322 4,3635 4,4177 108
EURGBP EURJPY 1,07
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,0967  0,8559 160,58 0,9375 11,0016  7,4654 1,5531 1,82443  6,4431 11,9835
UsD 09155 - 0,7835 147,57 0,8610 10,0335  6,8338 1,4215 1,6636 58752 10,9318
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 5835  -1,02 9,47 Titulo Variacao % 6.262,28 -563% -1,80%  7.026,93  6.189,01
BCP 0476  -2,88 2,41 CAC40 6.927,12 -478% -6,15%  8.259,19 = 7.029,91
CORT.AMORIM 7,200  -514  -10,56 ESTX50 PR  4.65641 -455% -4,89% 556819 447394
cTT 6,740  -6,13 2481 XTRADAX  19.789,62 -4,13% -0,60% 23.476,01 17.024,82
EDP 2,000 -808  -6,18 S&P 500 504417 -0,72% -14,35% 6.147,43  4.95356
EDPR 6,885  -652  -31,42 IBEX 35 11.78580 -512% 1,65%  13.515,10 10.298,70
GALP 13,115  -896  -17,77 JMARTINS -6,30 NIKKEI 225 3113658 -7,83% -21,95% 42.426,77 30.792,74
J MARTINS 19,170  -6,30 3,90 EDPR -6,52
MOTA ENGIL 2916  -6,78 0,07 MOTA ENGIL -6,78 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3122 280  -13,04 EDP -8,08
NOS 4095 477 2297 GALP -8,96 10
REN 2,665 550 16,89
SEMAPA 14,828  -1,01 4,57 psi ZZ: ai\\ 2
SONAE SGPS 1,002  -3,65 9,63
IBERSOL 8500  -116 13,64 g o
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