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RENDA FIXA

INTERBANK OFFERED RATES EURIBOR vs. USD LIBOR

EURIBOR FIXING 1D (bps) 1M (bps) USDLIBOR LASTPRICE 1D (bps) 1M (bps) GBP CHF o2 .‘.\./'
M 1,8890 2 -8 M 4,9602 0 -35 4,2246 -0,0600
3M 1,9440 -4 2 3M 4,8537 0 42 4,0854 -0,0050 400
6M 2,0160 1 2 6M 4,6821 1 -45 3,9729 0,0200 275 -
12M 2,0440 2 0 12M 6,0414 8 31 3,7929 0,1000 150 B g
M 3M &M 12M
INTEREST RATE SWAPS —a—EURIBOR =+ USDLIBOR
EUR LAST 1D (bps) 1M (bps) 1Y 3y 5Y BANCO CENTRAL
1y 1,9691 1 -4 1,9914 2,4890 2,7845 Zona Euro 2,15 CURVA FORWARD
2y 1,9799 2 3 2,1370 2,5670 2,8487 EUA 4,50 250
3y 2,0806 3 1 2,2510 2,6360 2,9040 Reino Unido 4,25
ay 2,1791 3 0 2,3470 2,7040 2,9548 Japao 0,50 225
5Y 2,2680 4 1 2,4298 2,7660 2,9970 Canada 2,75
7Y 2,4243 4 2 2,5740 2,8660 3,0580 Suica 0,75 200
10Y 2,6090 3 4 2,7357 2,9620 3,1002 China 5,75
15Y 2,7842 3 6 2,8671 3,0013 3,0563 Brasil 15,00 175 1
20Y 2,8162 3 7 2,8677 2,9485 2,9706 Australia 3,85
30Y 2,7612 3 10 2,7950 2,8500 2,8640 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 3,9862 3 9 3,2770 3,5320 3,8980 400
2y 3,6380 1 14 33240 36220 3,9760 a1 -\.\_‘_’_/-/'/./.\ﬂ
3y 3,5513 1 -15 3,3910 3,7110 4,0430 s
ay 3,5472 2 -15 3,4670 3,7930 4,1060 300
5Y 35774 2 -15 3,5470 3,8650 4,1590 N M
7Y 3,6815 3 -14 3,6960 3,9900 4,2540 225
10Y 3,8390 4 -12 3,8750 4,1360 4,3460 2001
15Y 4,0347 5 -8 4,0630 4,2410 4,3800 ' v 2y 3y ay 57 7 10y 15Y 20Y 307
20Y 4,1113 5 6 4,1210 4,2370 4,3190 —e—eR U
30y 4,0560 5 -4 4,0440 4,0990 4,1220
COMMODITIES  LAST  Var.1D Var.1M| BONDS YIELD 1D (bps) 1M (bps) SWAP 10y-2y ot
BRENT 69,21 0,91 3,48 oT 2y 1,870 0,03 -1,70 062
JETFUEL 747,00 13,75 88,75 OT 5Y 2,383 0,04 3,00 525 s
DIESEL 758,75 18,00 123,75  OT10Y 3,084 0,04 320 4w 056
COBRE 9.852,00 -90,00 243,00 BUND 10Y 2,556 4,37 1,30 054
ZINCO 2707,80 27,08 1671 SCHATZ2Y 2237 2,45 320 2% oz
OURO 3321,16 -1599 -1653 T-NOTE10Y 4,620 3,14 1,80 1504 048
TRIGO 548,00  -8,75  -20,75 T-NOTE2Y 4,076 1,40 1,20 06106 1a/06 20006 27106 oaror
LICENGA C02 71,33 0,34 217  GILT 10Y 5,021 4,44 -1,40 U o RS
CAMBIAL
CAMBIAL FIXING Var.1D Var.iM| Fw3Mm FW 6M FW 12M EURUSD
EUR/USD 1,1728  -0,33%  2,79% 1,1801 1,1872 1,1994 1o
EUR/GBP 08611  0,16%  -2,17% 0,8658 0,8705 0,8788
EURIIPY 170,71 -0,46%  -3,42% 170,70 170,70 170,69 118
EURICHF 09353  0,04%  0,36% 0,9304 0,9256 0,9167
EUR/BRL 6,4126  -0,41%  -0,99% 6,6008 6,7855 7,1549 117
EUR/PLN 42494  0,18%  0,51% 4,2827 4,3156 4,3691
1,16
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FIXINGS CONTRA USD e EUR
EUR usD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1728  0,8611 170,71 0,9353 11,1448  7,4605 1,6011 1,80204 64126 11,8395
uUsD 08519 - 0,7334 145,8 0,7968 9,5093 6,3559 1,3644 1,5352 54555 10,0932
ACCIONISTA
TITULO COTACAC 1D% YTD% INDICE LAST  Var.1D YTD% _MAX Anual MIN Anual
ALTRI 4,925 -1,10 -7,60 Titulo Variagio % 773297 -057% 2126% 7.79508  6.194,45
BCP 0,668 0,24 43,83 crT 3,46 CAC40 7.72347  035% 464%  8.257,88  6.763,76
CORT. AMORIM 8,040 1,35 0,12 MOTA ENGIL 2,56 ESTX50 PR 534154  100% 9,10% 556819  4.473,94
cTT 7,770 3,46 43,89 IBERSOL 0,82 XTRADAX  24.073,67 1,20% 20,92% 24.479,42 17.024,82
EDP 3,784 179 22,42 BCP 0,24 S&P 500 6.236,09 -0,69% 602%  6.284,65  4.835,04
EDP R 10,210  -2,67 1,69 REN 0,16 IBEX 35 14.074,80 0,73% 21,39% 14.370,80 10.298,70
GALP 15985  -0,47 0,22 SEMAPA 0,81 NIKKEI225  39.587,68 -0,56% -0,77% 42.426,77 30.792,74
J MARTINS 23060  -0,17 24,99 ALTRI -1,10
MOTA ENGIL 4,004 2,56 37,41 CORT. AMORI | -1,35 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 3,254 0,67 9,36 EDP 1,79 o
NOS 3,880 051 18,08 EDP R 2,67
REN 3095 016 3575 100%
SEMAPA 17,040  -081 2017 psi o
SONAE SGPS 1,276 0,31 39,61 102%
IBERSOL 9,780 0,82 30,75 e 100%
7675 98%
7575 96%
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