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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 .‘.\/
M 2,2520 5 -13 M 4,9602 0 -35 4,4247 0,1425 50
3M 2,2520 3 23 3M 4,8537 0 -42 4,2643 0,1415
6M 2,2120 -3 -20 6M 4,6821 -1 -45 4,1144 0,0900 325
12M 2,1260 -4 -33 12M 6,0414 8 31 3,9081 0,1525 20 B——8—— @& g
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 2,0572 -4 27 1,8907 2,4062 2,6575 Zona Euro 2,65 CURVA FORWARD
2y 1,9743 6 34 2,0420 2,4710 2,7032 EUA 4,50 250
3y 2,0470 7 -34 2,1599 2,5335 2,7480 Reino Unido 4,50
ay 2,1331 -8 33 2,2515 2,5864 2,7823 Japao 0,50 225
5Y 2,2110 -10 -31 2,3290 2,6333 2,8083 Canada 2,75
7Y 2,3435 9 28 2,4541 2,7046 2,8417 Suica 0,75 200
10Y 2,4905 7 26 2,5799 2,7590 2,8413 China 5,75
15Y 2,6028 6 25 2,6500 2,7330 2,7278 Brasil 14,25 175 1
20Y 2,5730 -4 26 2,5905 2,6200 2,5850 Australia 4,10
30Y 2,4132 2 28 2,4170 2,4244 2,3921 india 4,00 T EURIBOR3M  ——— EURIBOR M  —— EURIEOR 12M
INTEREST RATE SWAPS FORWARDS
UsD LAST 1D (bps) 1M (bps) 1Y 3y 5Y uzs INTEREST RATE SWAPS
1Y 3,8936 -4 -15 3,3500 3,7060 3,9870 400
2y 36265 -9 23 3,4270 3,7710 4,0320 ars M
3y 3,5881 -10 21 3,5160 3,8400 4,0720 s
ay 3,6153 -10 -18 3,5920 3,8970 4,1110 300
5Y 3,6587 -9 -15 3,6650 3,9450 4,1420 N
7Y 3,7543 -8 9 3,7820 4,0250 4,2020 225 w
10Y 3,8740 6 3 3,9110 4,1210 4,2640 2001
15Y 4,0194 -4 3 4,0430 4,1800 4,2650 ' v 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 4,0632 3 6 4,0670 4,1460 4,1800 —e—eR U
30y 3,9616 2 8 3,9455 3,9690 3,9520
COMMODITIES  LAST Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y 010
BRENT 64,55 0,21 5,51 oT 2y 1,833 -0,08 3560 575 060
JETFUEL 66350 17,00  -32,00 oT5Y 2,352 -0,10 32,90 \/_/\,_A 050
DIESEL 60400  -425  -78,75 oT 10Y 3,097 -0,09 27,40 480 040
COBRE 9.184,00 166,50 -508,00 BUND 10Y 2,444 2,22 3700 gzﬁ
ZINCO 263650 7,37  -26591 SCHATZ2Y 2,137 1,47 -39,10 010
OURO 320123 -36,39 217,07 T-NOTE10Y 4,681 -8,39 590 2004 000
TRIGO 560,50 9,75  -12,50 T-NOTE2Y 4,078 -8,44 -5,40 14i03 2103 28003 oalos Lo
LICENGA C02 66,59 1,77 44,40  GILT 10Y 5,088 12,43 1,60 U o RS
CAMBIAL
CAMBIAL FIXING Var.1D Var.iM| Fw3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1377  0,27%  4,48% 1,1439 1,1501 1,1616
EUR/GBP 0,86383  0,34%  -2,55% 0,8684 0,8731 0,8824
EUR/JPY 162,97 -055% -0,67% 162,96 162,96 162,94 L3
EURICHF 09253  0,19%  4,10% 0,9202 0,9154 0,9067
EUR/BRL 6,6672  001%  -6,30% 6,8322 7,0273 7,4083 i
EUR/PLN 42893  -0,10% -2,53% 4,3241 4,3541 4,4052
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 - 1,1377  0,8638 162,97 0,9253 11,1023  7,4662 1,5794 1,79881  6,6672 12,0321
uUsD  0,8799 - 0,7585 143,305 0,8180 9,6931 6,5694 1,3868 1,5808 58421 10,5733
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 6,077 0,28 14,02 Titulo Variagio % 658273  095% 322%  7.02693  6.189,01
BCP 0,542 3,24 16,55 MOTA ENGIL 4,94 CAC40 727312  237% -1,46%  8.259,19  6.763,76
CORT. AMORIM 7,430 0,68 7,70 BCP 3,24 ESTX50 PR 4.911,39  259% 0,31% 556819  4.473,94
cTT 6,860 3,16 27,04 crr 3,16 XTRADAX  20.954,83 2,85% 525% 23.476,01 17.024,82
EDP 3,083 0,65 0,26 NOS 1,91 S&P 500 537894  0,15% -8,67%  6.147,43  4.835,04
EDP R 7,380 41,07 -26,49 J MARTINS 1,60 IBEX 35 12.609,80 2,64% 8,75%  13.515,10 10.298,70
GALP 12,725 0,04  -20,22 NIKKEI225  33.982,36 1,18% -14,82% 42.426,77 30.792,74
J MARTINS 20,340 1,60 10,24
MOTA ENGIL 3,354 4,94 15,10 NAVIGATOR 0,43 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,226 043  -10,14 SEMAPA -0,49
NOS 4,260 1,91 27,93 EDP R 1,07 1026
REN 2,760 0,00 21,05 I
SEMAPA 15400  -0,49 8,60 psi o
SONAE SGPS 1,030 1,18 12,69
IBERSOL 8,760 0,69 17,11 o
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