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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 LIBOR CHF LIBOR 250 /
1M -0,3720 0 0 M 2,1647 1 10 0,7240 -0,7768 150
3M -0,3190 0 0 3M 2,3371 0 2 0,7976 -0,7306
6M -0,2680 0 0 6M 2,5688 0 6 0,8923 -0,6530 050
12M -0,1690 0 0 12M 2,8802 1 7 1,0499 -0,5182 os0l  m——r— & D
INTEREST RATE SWAPS = EURBOR = USDLIEOR
EUR FIXING 1D (bps) 1M (bps) 1y 3y 5Y BANCO CENTRAL
1y -0,2538 0 -1 -0,0265 0,6830 1,2140 Zona Euro 0,00 CURVA FORWARD
2y -0,1450 0 0 0,1539 0,8310 1,3250 EUA 2,00 050
3y 0,0080 1 2 0,3290 0,9580 1,4260 Reino Unido 0,75
4y 0,1690 1 4 0,4910 1,0760 1,5170 Japao 0,10 0.25
5Y 0,3230 1 5 0,6330 1,1878 1,5960 Canada 1,50 0.00
7Y 0,5990 1 6 0,8853 1,3745 1,7190 Suica 0,75 M &
10Y 0,9370 1 6 1,1799 1,5660 1,8370 China 5,75 05
15Y 1,2970 1 6 1,4591 1,7242 1,9020 Brasil 6,50 050
20Y 1,4640 1 6 1,5810 1,7676 1,8834 Austrélia 1,50
30Y 1,5350 1 6 1,6110 1,7297 1,8020 india 4,00 ———EURBOR3M —— EURIBORGM —— EURIBOR 12
UsD FIXING 1D (bps) 1M (bps) 1y 3y 5Y INTEREST RATE SWAPS
1y 2,7430 1 11 3,1630 3,0330 3,0320 300 - " - e
2y 2,9540 3 13 3,1150 3,0416 3,0425 250
3Y 3,0080 3 13 3,0870 3,0378 3,0616 200
4y 3,0200 3 13 3,0901 3,0210 3,0525 50
5Y 3,0240 4 13 3,0789 3,0533 3,0977 100
7Y 3,0310 4 11 3,0550 3,0805 3,0920 gzg
10Y 3,0600 4 10 3,1024 3,1043 3,1292 I o v v v v sov | asov
15Y 3,0940 4 9 3,1188 3,1153 3,1228
20Y 3,0980 4 9 3,1133 3,1021 3,1002 —=—ER  —=—UsD
30Y 3,0690 4 8 3,0485 3,0592 3,0245
COMMODITIES  LAST  Var.1D Var.1M | BONDS YIELD 1D (bps) 1M (bps) [P SWAP 10y-2y 110
BRENT 78,08 -0,01 6,01 oT 2y -0,110 0,00 390 g 108
JETFUEL 723,50 -12,50 34,00 OT5Y 0,667 -0,02 0,10 106
DIESEL 68375 050 2925 oT 10Y 1,831 -0,03 230 °® 204
COBRE 5.90550 -60,00 -71,00 BUND 10Y 0,073 1,06 14,60 0% e
ZINCO 2.317,00 -29,00 -142,00 SCHATZ2Y 0,094 0,92 920 0z pps
OURO 1.20253 9,03 17,48 T-NOTE 10Y 3,688 0,17 10,10 o004 096
TRIGO 511,75 0,25 -68,00 T-NOTE 2Y 3,196 0,00 13,70 17108 24/08 3108 07109 14/09
LICENCA C02 21,01 1,04 2,87 GILT 10Y 1,667 0,68 13,50 — USSP —BP ——EURRHS)
CAMBIAL
FW 3M FW6M  FW 12M EURUSD
EUR/USD 11671 -0,15%  2,46% 1,1753 1,1850 1,2052 11
EUR/GBP 0,88875  0,40%  0,79% 0,8915 0,8944 0,9010
EUR/JPY 130,79  -0,03%  -3,85% 130,79 130,79 130,79
EUR/CHF 1,1244  0,00%  1,29% 1,1233 1,1220 1,1198 117
EUR/BRL 48776  -052%  -8,32% 4,9515 5,0320 5,2267
EUR/PLN 42969  0,17%  -0,07% 4,3183 4,3412 4,3905
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FIXINGS CONTRA USD e EUR
EUR USD GBP JPY CHF SEK DKK CAD AUD BRL  NOK
EUR - 1,1671  0,8888 130,79 1,1244 10,4198  7,4606 1,5219 162677 48776 95527
UsD 0,8555 - 0,7604 111,925 0,9624 8,9236 6,3825 1,3026 1,3925  4,1493 8,1733
ACCIONISTA
TITULO COTACAC 1D%  YTD % INDICE LAST  Var.1D YTD% MAX Anual MIN Anual
ALTRI 8,130 0,99 57,22 Titulo Variacéo % PSI 20 532883 082% -1,10% 580145 517511
BCP 0,245 3,68 9,78 BCP 3,68 CAC40 534887 -0,07% 0,68% 5657,44  5.038,12
CORT.AMORIM 11,2800 0,53 9,51 IBERSOL 1,91 ESTX50 PR  3.346,11  004% -450% 3.708,82  3.261,86
cTT 33560 1,70 -4,31 cTT 1,70 XTRADAX  12.096,41 -023% -6,36% 13.596,89 11.726,62
EDP 3,264 0,59 13,14 SONAE SGPS 1,56 S&P 500 2.897,67 -025% 838% 291650  2.488,03
EDP R 8,430 1,14 21,00 MOTA ENGIL 1,17 IBEX 35 9.404,60 0,42% -6,37% 10.643,40  9.111,10
GALP 16,450  -0,48 7,34 NOS -0,20 NIKKEI 225 ~ 23.094,67 1,20% 145% 24.129,34 19.787,65
IBERSOL 9,580 1,91 -5,38 NAVIGATOR -0,33
J MARTINS 13,010 093 -19,67 GALP -0,48 . .
MOTA ENGIL 2,165 1,17 -40,90 SONAE CAP. -0,50 EVOLUGAO MENSAL (BASE 100%)
NAVIGATOR 4,242 0,33 0,52 NOVABASE -1,10 103%
NOS 5,095 -0,20 -7,04
NOVABASE 2,690 1,10 -11,77 PSI20 101%
PHAROL 0,184 0,33 -26,56 o525
REN 2,442 0,74 -1,49 sa7s 9%
SEMAPA 17,640 0,68 -0,87 5425 97%
SONAE CAP. 0,797 050  -10,15 5375
5325 95%

SONAE SGPS

0,912

1,56 -19,01

5275
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